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Department of State Lands YouTube Channel Tobias Read
State Treasurer

AGENDA

Consent ltems

1. Request for approval of the minutes of the February 4, 2020, State Land Board
Meeting.

2. Request for approval to initiate the review and determination of the exchange
of surface ownership in Harney County.

3. Request for approval to initiate the review and determination of the purchase of 1.7
acres at the primary entrance to the South Slough National Estuarian Research
Reserve in Coos County.

Action Items

4. Request for approval of permanent easement for a bridge across Bear Creek in Coos
County. (Charles Fellows Road)

5. Request for approval of permanent easement for a bridge across Bear Creek in Coos
County. (Parkersburg Road)

6. Department of State Lands Budget Request

7. Oregon Department of Forestry Budget Request

Continued on next page


https://www.youtube.com/channel/UCQA7FHTWwl-gjJkQeYPJ1IA

Informational Items

8. Real Property Annual Report
9. Common School Fund Annual Report
10.Oregon Water Resources Department Mineral Release

11.Other

Meeting audio will be livestreamed at:
https://www.youtube.com/channel/lUCQA7FHTWwI-gjJkQeYPJ1IA

If you need assistance to participate in this meeting due to a disability, please notify Arin
Smith at (503) 986-5224 or arin.n.smith@state.or.us at least two working days prior to
the meeting.

Public Testimony - The State Land Board places great value on information received
from the public. The Board accepts comments on consent and action agenda items
only.

Providing Public Testimony During Teleconference Meetings — \When the Board
meets via teleconference, the public may submit written testimony to be read aloud
during the meeting, time permitting and at the discretion of the Chair. Testimony may be
submitted before or during the meeting.

Email testimony to: landboard.testimony@state.or.us

When providing testimony for a teleconference meeting, please:

¢ Include your name, organizational affiliation (if any).

e Indicate which consent or action agenda item your testimony relates to

e Indicate if you would like your testimony read aloud during the teleconference.
Testimony that exceeds the standard time limit of three minutes per individual may
not be read in its entirety.

e |If you are submitting testimony while the meeting is in progress, please do so before
the agenda item your testimony relates to is discussed.

Please note: The standard time limit is three minutes for each individual. The Board
cannot accept testimony on a topic for which a public hearing has been held and the
comment period has closed.
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Kate Brown, Governor

The State Land Board (Land Board or Board) met in regular session
by teleconference on April 14, 2020. The meeting audio was livestreamed on the State Land Board
DSL YouTube channel.

Kate Brown
Present were:

G
Kate Brown - Absent Governor overnor
Bev Clarno Secretary of State
Tobias Read State Treasurer Bev Clarno

Secretary of State
Land Board Assistants

Jason Miner Governor’s Office Tobias Read
Andrea Chiapella Secretary of State’s Office State Treasurer
Ryan Mann State Treasurer’s Office

Department Staff

Vicki Walker Bill Ryan Jean Straight

Arin Smith

Department of Justice
Matt DeVore

In the absence of Governor Brown/Chair, Treasurer Read sat in as Chair and called the meeting
to order at 10:35 a.m. The topics discussed and the results of those discussions are listed
below. To view the Land Board (Board) meeting in its entirety, please visit our YouTube page:
https://www.youtube.com/watch?v=Tj7MikcpRFw&t=9s

Consent Items

1. Minutes

Secretary Clarno made a motion to approve the minutes for the February 4, 2020, Land
Board meeting.

Treasurer Read seconded the motion.
The consent item was approved at 10:37 a.m.

2. Request for approval of a term easement for fiber optic cables and associated
conduits in the Territorial Sea, landing in Lincoln County at Driftwood Beach State
Recreation Site.

The Department of State Lands recommends that the State Land Board approve a term

easement to Oregon State University to maintain and operate fiber optic cables and
associated conduits on, over, under or across the Territorial Sea, landing at the Driftwood


https://www.youtube.com/watch?v=Tj7MikcpRFw&t=9s

Beach State Recreation Site, south of Newport in Lincoln County pursuant to the terms and
conditions of the easement 62235-EA.

Secretary Clarno made a motion to approve item 2.
Treasurer Read seconded that motion.

The consent item was approved at 10:43 a.m.

Action Items

Request for approval of a direct sale of 34.06 acres of subsurface minerals and
geothermal rights located in Tillamook County.

The Department recommends the State Land Board approve the direct sale of the
subsurface minerals and geothermal rights to the North Coast Land Conservancy, located in
Tillamook County at Township 2 South, Range 10 West, Section 1, a portion of Tax Lots
1000, 1100 & 1200.

Secretary Clarno made a motion to approve item 3.

Treasurer Read seconded that motion.

The action item was approved at 10:50 a.m.

Request for approval of a permanent easement for a bridge crossing on John Day
River Road over the John Day River in Clatsop County.

The Department of State Lands recommends that the State Land Board approve the
permanent easement to Clatsop County, file number 62338-EA, to build, maintain and
operate a bridge over and across the John Day River, on John Day River Road, Clatsop
County, Oregon.

Public comment was received from the Tribal Historic Preservation Office of the
Confederated Tribes of the Warm Springs reservation in Oregon regarding potential effects
on historic properties or cultural resources within the project area. These concerns were
addressed by the County.

Secretary Clarno made a motion to approve item 4.

Treasurer Read seconded that motion.

The action item was approved at 10:55 a.m.

Other
Director Walker reminded everyone that the next meeting will be on June 9", will likely be

another teleconference streamed on YouTube and that the public is able to email their
comment ahead of the meeting.
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The meeting was adjourned at 10:59 a.m.

Kate Brown, Governor

Vicki L. Walker, Director
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‘Oregon

Kate Brown, Governor

State Land Board

Regular Meeting
June 9, 2020
Agenda Iltem 2

SUBJECT

Department of State Lands
1645 NE Forbes Rd., Suite 112
Bend, OR 97701

(541) 388-6112

FAX (541) 388-6480

www.oregon.gov/dsl

State Land Board

Kate Brown

Governor

Bev Clarno
Secretary of State

Tobias Read
State Treasurer

Request for approval to initiate the review and determination of the exchange of surface
ownership of a 160-acre parcel owned by Kevin Thomas for a 164-acre parcel owned

by Department of State Lands located in Harney County.

ISSUE

Whether the Land Board should authorize the Department to initiate the review and
determination of a potential surface land exchange of properties in Harney County

(Appendix A).

AUTHORITY

Oregon Constitution, Article VIII, Sections 2 and 5; pertaining to the Common School

Fund and land management responsibilities of the State Land Board.

ORS 273.171; relating to the duties and authority of the Director.

ORS 273.316; relating to the power to exchange lands to accumulate larger tracts.

ORS 273.413; relating to the power to exchange property held as a trust fund asset.

ORS 273.820; relating to the power to exchange Common School Grazing Lands.

OAR 141-067; relating to the sale, exchange and purchase of state land.



SUMMARY

In November 2019, the Department received an Application to Exchange Land from
Kevin Thomas, an adjacent landowner to the 164-acre DSL property located at
Township 24 South, Range 32.5 East, Section 5, tax lot 1800 in Harney County. For this
potential exchange Mr. Thomas has offered a 160-acre parcel of land located at
Township 24 South, Range 32.5 East, Section 4 tax lot 1500.

The proposed land exchange would serve to “block up” both the Department’s surface
ownership and Mr. Thomas’ surface ownership. The 160-acre parcel DSL would be
acquiring is adjacent to a 640-acre parcel of DSL owned land. The swapping of the 160
acres would create a contiguous block of approximately 800 acres of Common School
Fund land.

The DSL property in this proposed exchange, along with the adjacent DSL properties
are currently leased for grazing by an entity other than Mr. Thomas. The current lessee
is in favor of the proposed exchange as it would improve the overall grazing
management of the leasehold.

RECOMMENDATION

The Department recommends the State Land Board authorize the Department to initiate
the review and determination for the potential land exchange of properties in Harney
County located at Township 24 South, Range 32.5 East, Sections 4 and 5, Tax Lots
1500 and 1800.

APPENDIX

A. Map
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Kate Brown, Governor

State Land Board

Kate Brown

State Land Board Governor
Regular Meeting Bev Clarno
June 9, 2020 Secretary of State

Agenda Item 3

Tobias Read
State Treasurer

SUBJECT

Request for approval to initiate review and determination for the purchase of 1.7 acres
at the primary public entrance to the South Slough National Estuarine Research
Reserve. The purchase includes two properties: a 1.14-acre parcel owned by the Coos
County Forest Department and an adjacent 0.56-acre property that is privately owned.
Both properties are located adjacent to the entrance driveway to the South Slough
Reserve Visitor Center.

ISSUE

Whether the Land Board should authorize the review and determination of the
acquisition of properties adjacent to the South Slough Reserve Visitor Center entrance.
AUTHORITY

Oregon Constitution, Article VIII, Sections 2 and 5; relating to the Common School Fund
and land management responsibilities of the State Land Board.

ORS 273.055; relating to the power to acquire and dispose of real property.
ORS 273.171; relating to the duties and authority of the Director.

ORS 273.553; relating to the South Slough National Estuarine Research Reserve
agreement between Oregon and federal government rules.

ORS 273.554; relating to the powers, membership and procedures of the South Slough
National Estuarine Research Reserve Management Commission.



OAR 141-067; relating to the sale, exchange and purchase of state land.

SUMMARY

The South Slough National Estuarine Research Reserve (South Slough Reserve) is
requesting permission to initiate due diligence for the purchase of two key properties at
the entrance to the reserve’s visitor center, which is the primary public access point to
the Reserve (Appendix A).

The two properties include the following:

Parcel 1 is located in Coos County, Oregon, at Township 26 South, Range 14 West,
Section 27, Tax Lot 100. This 1.14-acre property is owned by Coos County and crosses
the existing driveway to the South Slough Reserve Visitor Center.

Parcel 2 is located in Coos County, Oregon, at Township 26 South, Range 14 West,
Section 26, Tax Lot 500. This 0.56-acre property that is privately owned and located
between Parcel 1 and the South Slough Reserve.

Both owners are supportive of the Reserve purchasing their respective properties.

Project Goal

The goal of this project is to secure state ownership of the entrance to the South Slough
Reserve Visitor Center by acquiring 1.7 acres located between Seven Devils Road and
the driveway to the Visitor Center. Access to the Visitor Center is currently established
through a legal right-of-way easement across the proposed acquisition property.

Expected Results

As a result of this acquisition, the South Slough Reserve will own the entire driveway
accessing its visitor center, which is a core facility of the Reserve and the primary public
access point for visitors. This will allow the Reserve to implement immediate actions to
improve the property, such as removing any remaining infrastructure from the
residence, clearing downed and dead vegetation, and planting native plants and shrubs.
These cleanup activities will improve the overall condition of the property, reduce
wildfire risk, and address visual concerns expressed by the local community.

Intended Benefits and Outcomes

Ownership of the property will put the Reserve in a position to submit future grant
proposals to create a welcoming and fully accommodating entrance that will likely
include a new parking area and trail connection to the Visitor Center. Once acquired the
property will be managed by the Reserve on behalf of DSL as special stewardship lands

Agenda ltem 3
June 9, 2020
Page 2 of 4



and will eventually be brought into the official boundary of the South Slough National
Estuarine Research Reserve.

Partners and Professional Networks That Will be Leveraged

The Reserve was recently awarded $60,000 in federal funds to support the acquisition
of Parcel 1. This funding comes from a competitive grant program through the National
Oceanic and Atmospheric Administration (NOAA) that supports construction and land
acquisition projects at National Estuarine Research Reserves.

This federal grant funding requires a 1:1 cost-share from non-federal sources. Funds in
the amount of $25,000 is generously being provided by the Friends of South Slough,
Inc. to cover a portion of this match requirement (Appendix B). The remaining match
requirement will be covered by in-kind staff time and cash from the Department of State
Lands, which can include funds used to purchase Parcel 2.

Reserve staff will work closely with staff in the Real Property Program of the
Department of State Lands to follow all state-required procedures for due diligence and
the eventual purchase of the properties.

Reserve staff will also work with the Coos County Forester and support staff, under the
direction of the Coos County Board of Commissioners, to purchase Parcel 1 and
transfer legal ownership from the county to the Department of State Lands (Appendix
C).

Approvals

On November 15, 2019, the Reserve received approval from the South Slough Reserve
Management Commission to move forward with submitting a funding proposal to NOAA
for this acquisition.

On November 20, 2019, the Reserve received approval from the State Legislature
through the Joint Committee on Ways and Means Subcommittee on Natural Resources
to submit a federal funding proposal to NOAA for this acquisition.

The Reserve is currently coordinating with staff from Coquille Indian Tribe; the

Confederated Tribes of Coos, Lower Umpqua, and Siuslaw Indians; and the
Confederated Tribes of Siletz Indians to request tribal support for this acquisition.

RECOMMENDATION

The Department recommends that the Land Board authorize the South Slough National
Estuarine Research Reserve through the Department of State Lands’ Real Property
staff to complete due diligence reports in support of acquiring two tax lots totaling 1.7
acres adjacent to the entrance of the South Slough Reserve Visitor Center.

Agenda ltem 3
June 9, 2020
Page 3 of 4



APPENDICES

Appendix A — Map of Proposed South Slough Reserve Entrance Parcel Acquisition
Appendix B — Letter of Support and Match Commitment from Friends of South Slough
Reserve (from NOAA grant proposal)

Appendix C — Letter of Support from Coos County Forester (from NOAA grant proposal)

Agenda ltem 3
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APPENDIX B

February 7, 2020

National Oceanic and Atmospheric Administration
Office for Coastal Management

1305 East West Highway

SSMC4, 10th floor, Silver Spring, MD 20910

RE: Non-Federal Match Commitment for Land Acquisition Grant

To Whom It May Concern:

The Friends of South Slough Reserve, Inc. (FOSS) is a nonprofit corporation dedicated to
protecting the functions, values and processes of estuaries, and enhancing the work of the
South Slough National Estuarine Research Reserve (SSNERR). As such, FOSS fully supports
the land acquisition proposal being submitted to the National Oceanic and Atmospheric
Administration by the SSNERR to acquire 1.14 acres at the entrance of the Reserve.

This land acquisition is a long sought after critical addition to create a welcoming entrance for
the public and school groups visiting the reserve for recreation, education programs, and

events.

For this acquisition, FOSS is committed to providing $25,000 in cash match to help meet the
50/50 cost share required by the grant program.

If you have questions or concerns, please do not hesitate to contact either of us regarding
additional details of this support.

Sincerely,

/// e /ch/‘/;;'/éf; 4

Christine M. Moffitt Todd D. Buchholz
President Vice President
mobile: 208-310-3276 541-580-4890

christinemoffitt@outlook.com firewinnie@gmail.com
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APPENDIX C

COOS COUNTY FORESTRY
250 N. Baxter Street, Coquille, Oregon 97423

Phone - 541-396-7750
Fax- 541-396-1017

Lance Morgan, County Forester Kathy Hathaway, Business Operations Manager
Coo" . Shamus Smith, Forestry Field Foreman

County Andrew Kilmer, Forest Tech

February 6, 2020

1L

National Oceanic and Atmospheric Administration
National Ocean Service
Department of Commerce

RE: South Slough Reserve Land Acquisition grant FY2020
To Whom it May Concern,

The Coos County Forestry Department welcomes the opportunity to work with the
South Siough National Estuarine Research Reserve in the acquisition of the
property in question.

The property is 1.14 acres located in Coos County at Township 26S, Range 14W,
Section 27, Tax Lot 100. The property is located between Seven Devils Road and
the entrance to the Reserve’s Visitor Center.

As current owners of the property, we are witling to sell the property to the
Reserve for a negotiated price that will be supported by appraisal values. We
understand that due diligence and appraisals will happen prior to the purchase
being completed.

We support this project and look forward to continuing a partnership with the
South Slough Reserve as we both manage lands and want what is best for the
Coos County area.

If you have any questions, please do not hesitate to contact me at 541-336-7750
or Imorgan@®co0.c00s.0r.us

Sincerely,

Lance Morgan
Coos County forester

Coos County is an Affirmative Action/Equal Opportunity Employer and complies with section 504 of the Rehabilitation Act of 1973
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SUBJECT

Request for approval of permanent easement for a bridge across Bear Creek in Section
22 of Township 28S Range 14W, Coos County.

ISSUE

Whether the State Land Board should approve a request from Coos County for a
permanent easement to maintain the bridge crossing Bear Creek on Charles Fellows
Road.

AUTHORITY

Article VIII, Section 5 of the Oregon Constitution; requiring the Land Board to “manage
lands under its jurisdiction with the object of obtaining the greatest benefit for the people
of this state, consistent with the conservation of this resource under sound techniques
of land management.”

ORS 273.171; relating to the duties and authority of the Director.

OAR 141-123-0010 to 141-123-0120; establishing procedures for granting easements
and rights-of-way on trust and non-trust lands and requiring Land Board approval of
easements granted in perpetuity.



PUBLIC INVOLVEMENT

The application was circulated to adjoining property owners, various state and federal
resource and permitting agencies, and tribal entities.

One comment was received from an adjacent property owner who wanted to ensure this
easement renewal would not affect a bridge easement that gave him access to his
property. The Proprietary Coordinator for Coos County reached out to the individual by
phone to let him know that the easement being renewed would have no effect on the
easement for the bridge allowing them to access their property.

A second, neutral, comment was received from the Coquille Indian Tribe requesting that
The Tribe be notified 72 hours in advance of any ground disturbing activities within the
easement area so a Cultural Resource Monitor can be on site to observe any ground-
disturbance work as the easement location is in close proximity to known cultural
resources.

All comments received have been addressed and/or forwarded to Coos County.

BACKGROUND

The Charles Fellows Road County Bridge has been in place since 1979 and is needed
to keep Charles Fellows Road open, it serves as the only access for three private
residences. The current term easement expired on October 31, 2019. Coos County has
requested that the easement be made permanent pursuant to 141-123-0070(5).

The application fee of $750.00 was received on December 20, 2019. Pursuant to OAR

141-123-0060(6)(a), no compensation is required for State, County, or City owned
bridges located outside city limits.

RECOMMENDATION

Department staff recommend that the State Land Board approve a permanent
easement to Coos County, 25978-EA, to maintain and operate a bridge on, over, under
or across Bear Creek.

APPENDICES

A. Maps
B. Draft Easement: 25978-EA
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APPENDIX B

DRAFT

STATE OF OREGON
Department of State Lands

EASEMENT NO. 25978-EA
S&S Bridge

The STATE OF OREGON, by and through its Department of State Lands, GRANTOR, for and
in consideration of § N/A, hereby grants to GRANTEE,

NAME of GRANTEE: ADDRESS:
Coos County Road Department 250 N Baxter St
Coquille, OR 97423

a single use easement and right to construct, maintain, operate and replace a county bridge for
public transportation over, upon, and across the following particularly described property
situated in Coos County, Oregon, more particularly described as follows:

A strip of State-owned submerged and submersible land 50 feet wide, being 25 feet on either
side of the following described centerline:

Beginning at a point which is 60.20 feet North and 537.75 feet West of the one quarter corner
common to Sections 22 and 27, Township 28 South, Range 14 West of the Willamette Meridian,
Coos County, Oregon;

thence South 79°00°00” West for a distance of 20 feet more or less, to the Mean High
Tide line of the East bank of Bear Creek, said point being the TRUE POINT OF
BEGINNING;

thence continuing South 79°00°00” West for a distance of 25 feet more or less to the
Mean High Tide line on the West bank of Bear Creek.

containing 0.03 acres or 1,250 square feet, more or less, all being located in Section 22,
Township 28 South, Range 14 West of the Willamette Meridian, and as shown on the
attached Exhibit A.

This description is used to establish the approximate location and extent of the area subject to this Department of
State Lands authorized use and was not prepared by a licensed surveyor. All locations, bearings, and distances
were developed in the Oregon Coordinate Reference System Standard; Oregon Statewide Lambert Conformal Conic,
NAD 1983, International Feet, GRS 1980 Spheroid.

STATE TO COOS COUNTY ROAD DEPARTMENT
BEAR CREEK

25978-EA

Page 1 of 5



APPENDIX B

DRAFT

TO HAVE AND TO HOLD the same unto GRANTEE in perpetuity, subject to the following
conditions:

1.

GRANTOR has the right to grant additional easements within the area authorized by this
easement subject to the provisions of the administrative rules governing the granting of
easements.

GRANTEE shall obtain prior written approval from GRANTOR prior to:

a) Changing the type of use authorized by this easement;

b) Expanding the number of authorized developments or uses;

c) Changing the authorized area; and/or

d) Permitting other persons to utilize the easement for uses and developments
requiring separate written authorization by GRANTOR pursuant to the
administrative rules governing the granting of easements or other GRANTOR
requirements.

The easement area shall remain open to the public for recreational and other non-
proprietary uses unless restricted or closed to public entry by the State Land Board or
GRANTOR.

GRANTOR and/or its authorized representative(s) shall have the right to enter into and
upon the easement area at any time for the purposes of inspection or management.

Except as expressly authorized in writing by the Department, GRANTEE shall not:
a) Cut, destroy or remove, or permit to be cut, destroyed or removed any vegetation,
or
b) Remove any sand and gravel, or other mineral resources for commercial use or
sale, that occur in the easement area except as expressly authorized in writing by
GRANTOR.

Routine right-of-way maintenance including vegetation trimming shall be allowed.

GRANTEE shall compensate GRANTOR for the fair market value of any commercially
valuable timber or sand and gravel resources in the easement area that must be removed
during or after placement of the authorized use, or which cannot be developed because of
the authorized use.

GRANTEE shall conduct all operations within the easement area in a manner that
conserves fish and wildlife habitat; protects water quality; and does not contribute to soil
erosion, or the introduction or spread of noxious weeds or pests. Upon completion of
construction, GRANTEE shall reclaim disturbed lands to a condition satisfactory to
GRANTOR.

GRANTEE shall obtain a surety bond in the amount of $N/A to ensure compliance with
the terms and conditions of this easement.

STATE TO COOS COUNTY ROAD DEPARTMENT
BEAR CREEK

25978-EA

Page 2 of 5



10.

11.

12.

13.

14.

15.

16.

17.

18.

APPENDIX B

DRAFT

The right to use this easement shall automatically terminate if it, or the development
authorized by GRANTOR, is not used within five (5) consecutive years of the date this
easement was granted, pursuant to the provisions of the administrative rules governing
the granting of easements.

Unless otherwise approved in writing by GRANTOR, GRANTEE shall remove all
cables, pipes, conduits, roads, and other developments placed by GRANTEE on the
easement, and shall restore the surface of the easement area to a condition satisfactory to
GRANTOR within one (1) year following termination of use or expiration of this
easement.

GRANTEE shall inspect the condition of the area authorized by this easement and the
developments authorized by this easement on a frequency of: as needed.

GRANTOR shall have the right to stop operation of the use authorized by this easement
for noncompliance with the conditions of this easement, the provisions of the
administrative rules governing the granting of easements, and/or any lawful requirement
by a regulatory agency of this STATE.

If this easement authorizes the use of state-owned submerged and/or submersible land:

a) Construction in navigable waters shall conform to the standards and specifications
set by the U.S. Army Corps of Engineers and the U.S. Coast Guard for the use
authorized by this easement.

b) Any blasting which may be necessary, or in-water placement, maintenance, or
repair of the authorized use shall be performed according to the laws of this
STATE, including strict adherence to Oregon Department of Fish & Wildlife in-
water work windows.

GRANTEE shall pay to GRANTOR the current market value, as determined by
GRANTOR, for any unnecessary and non-approved damages to state-owned lands
caused by construction or maintenance of the easement.

GRANTEE shall pay all assessments that may be legally charged on public lands which
are levied against the property subject to this easement, whether or not such assessments
have been levied against the easement area or STATE by the assessing agency.

GRANTEE shall use the authorized easement area only in a manner or for such purposes
that assure fair and non-discriminatory treatment of all persons without respect to race,
creed, color, religion, handicap, disability, age, gender or national origin.

GRANTEE shall ensure that all state, federal and local permits are consistent and
compatible with this authorization prior to work commencing.

This easement is freely transferable. However, no transfer may increase the burden on
the easement area or detract from the value of the underlying state-owned land.

STATE TO COOS COUNTY ROAD DEPARTMENT
BEAR CREEK

25978-EA
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DRAFT

APPENDIX B

This easement does not convey an estate in fee simple of the lands used for a right-of-way. This

STATE OF OREGON, acting by and through its Department of State Lands

DSL Authorized Signature/Printed Name

of the

Date
STATE OF OREGON )
)ss
County of Marion )
This foregoing instrument was acknowledged before me this day of
20, by , the
Department of State Lands.
Signature
My commission Expires , 20

STATE TO COOS COUNTY ROAD DEPARTMENT

BEAR CREEK
25978-EA
Page 4 of 5



APPENDIX B

DRAFT

CERTIFICATE OF APPROVAL OF CONVEYANCE
(ORS 93.808)

, Grantee, hereby approves and

accepts, pursuant to ORS 93.808, the grant of an interest in real property from
, Grantor, as described in the instrument

to which this Certificate is attached.

A copy of this Certificate may be affixed to, and recorded with, the instrument described above.

DATED this day of , 20
Grantee
By:
Name:
Title:
STATE OF OREGON )
) ss.
County of )
On this day of , 20, before me personally
appeared , who being duly sworn stated that he/she is the
of , Grantee, and acknowledged the foregoing

instrument to be the voluntary act of said Grantee and that he/she executed the foregoing

instrument under authority granted by said Grantee.

NOTARY PUBLIC FOR OREGON
My commission Expires:

STATE TO COOS COUNTY ROAD DEPARTMENT
BEAR CREEK

25978-EA
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O re On Department of State Lands
g 775 Summer Street NE, Suite 100
Salem, OR 97301-1279
(503) 986-5200

FAX (503) 378-4844
www.oregon.gov/dsl

Kate Brown, Governor

State Land Board
State Land Board Kate Brown
Governor
Regular Meeting
June 9, 2020 Bev Clarno
Agenda Item 5 Secretary of State
Tobias Read

State Treasurer

SUBJECT

Request for approval of permanent easement for a bridge across Bear Creek in Section
22 of Township 28S Range 14W, Coos County.

ISSUE

Whether the State Land Board should approve a request from Coos County for a
permanent easement to maintain the bridge crossing Bear Creek on Parkersburg Road.

AUTHORITY

Article VIII, Section 5 of the Oregon Constitution; requiring the Land Board to “manage
lands under its jurisdiction with the object of obtaining the greatest benefit for the people
of this state, consistent with the conservation of this resource under sound techniques
of land management.”

ORS 273.171; relating to the duties and authority of the Director.
OAR 141-123-0010 to 141-123-0120; establishing procedures for granting easements

and rights-of-way on trust and non-trust lands and requiring Land Board approval of
easements granted in perpetuity.

PUBLIC INVOLVEMENT

The application was circulated to adjoining property owners, various state and federal
resource and permitting agencies, and tribal entities.



One neutral comment was received from The Oregon Department of Fish and Wildlife
stating that this bridge currently functions in a manner that does not impact fish
production.

Another neutral comment was received form the Coquille Indian Tribe that stated if
there was to be any ground disturbance within the easement area The Tribe should be
notified at least 72 hours in advance so they can have a cultural resource monitor
present for the ground disturbing work.

All comments received have been forwarded to Coos County.

BACKGROUND

The Parkersburg Road County Bridge has been in place since 1979 and is needed to
keep Parkersburg Road open, it also serves as a bypass for State Highway 42S during
emergency events. The current term easement expired on October 31, 2019. Coos
County has requested that the easement be made permanent pursuant to 141-123-
0070(5).

The application fee of $750.00 was received on December 20, 2019. Pursuant to OAR
141-123-0060(6)(a), no compensation is required for State, County, or City owned
bridges located outside city limits.

RECOMMENDATION

Department staff recommend that the State Land Board approve the permanent
easement to Coos County, 42135-EA, an easement to maintain and operate a bridge
on, over, under or across Bear Creek.

APPENDICES

A. Maps
B. Draft Easement: 42135-EA

Agenda Item 5
June 9, 2020
Page 2 of 2



APPENDIX A
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APPENDIX B

DRAFT

STATE OF OREGON
Department of State Lands

EASEMENT NO. 42135-EA
S&S Bridge

The STATE OF OREGON, by and through its Department of State Lands, GRANTOR, for and
in consideration of § N/A, hereby grants to GRANTEE,

NAME of GRANTEE: ADDRESS:
Coos County Road Department 250 N Baxter St
Coquille, OR 97423

a single use easement and right to construct, maintain, operate and replace a county bridge for
public transportation over, upon, and across the following particularly described property
situated in Coos County, Oregon, more particularly described as follows:

A strip of state-owned submerged and submersible land 50 feet wide, being 25 feet on either side
of the following described centerline:

Beginning at a point which is 3463.87 feet North and 80.98 feet East of the one quarter
corner common to Sections 22 and 27, Township 28 South, Range 14 West of the
Willamette Meridian, Coos County, Oregon;

thence North 29°20°10” East for a distance of 15 feet more or less, to the Mean High
Tide line of the South bank of Bear Creek, said point being the TRUE POINT OF
BEGINNING of the following described easement;

thence continuing North 29°20°10” East, 33 feet, more or less to the Mean High Tide line
on the North bank of Bear Creek,

containing 1650 square feet or 0.04 acres, more or less, all being located in Section 22,
Township 28 South, Range 14 West of the Willamette Meridian, and as shown on the
attached Exhibit A.

This description is used to establish the approximate location and extent of the area subject to this Department of
State Lands authorized use and was not prepared by a licensed surveyor. All locations, bearings, and distances
were developed in the Oregon Coordinate Reference System Standard; Oregon Statewide Lambert Conformal Conic,
NAD 1983, International Feet, GRS 1980 Spheroid.



APPENDIX B

TO HAVE AND TO HOLD the same unto GRANTEE in perpetuity, subject to the following
conditions:

1.

GRANTOR has the right to grant additional easements within the area authorized by this
easement subject to the provisions of the administrative rules governing the granting of
easements.

GRANTEE shall obtain prior written approval from GRANTOR prior to:

a) Changing the type of use authorized by this easement;

b) Expanding the number of authorized developments or uses;

¢) Changing the authorized area; and/or

d) Permitting other persons to utilize the easement for uses and developments
requiring separate written authorization by GRANTOR pursuant to the
administrative rules governing the granting of easements or other GRANTOR
requirements.

The easement area shall remain open to the public for recreational and other non-
proprietary uses unless restricted or closed to public entry by the State Land Board or
GRANTOR.

GRANTOR and/or its authorized representative(s) shall have the right to enter into and
upon the easement area at any time for the purposes of inspection or management.

Except as expressly authorized in writing by the Department, GRANTEE shall not:
a) Cut, destroy or remove, or permit to be cut, destroyed or removed any vegetation,
or
b) Remove any sand and gravel, or other mineral resources for commercial use or
sale, that occur in the easement area except as expressly authorized in writing by
GRANTOR.

Routine right-of-way maintenance including vegetation trimming shall be allowed.

GRANTEE shall compensate GRANTOR for the fair market value of any commercially
valuable timber or sand and gravel resources in the easement area that must be removed
during or after placement of the authorized use, or which cannot be developed because of
the authorized use.

GRANTEE shall conduct all operations within the easement area in a manner that
conserves fish and wildlife habitat; protects water quality; and does not contribute to soil
erosion, or the introduction or spread of noxious weeds or pests. Upon completion of
construction, GRANTEE shall reclaim disturbed lands to a condition satisfactory to
GRANTOR.

GRANTEE shall obtain a surety bond in the amount of $ N/A to ensure compliance with
the terms and conditions of this easement.

STATE TO COOS COUNTY ROAD DEPT
BEAR CREEK

42135-EA
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10.

11.

12.

13.

14.

15.

16.

17.

18.

APPENDIX B

The right to use this easement shall automatically terminate if it, or the development
authorized by GRANTOR, is not used within five (5) consecutive years of the date this
easement was granted, pursuant to the provisions of the administrative rules governing
the granting of easements.

Unless otherwise approved in writing by GRANTOR, GRANTEE shall remove all
cables, pipes, conduits, roads, and other developments placed by GRANTEE on the
easement, and shall restore the surface of the easement area to a condition satisfactory to
GRANTOR within one (1) year following termination of use or expiration of this
easement.

GRANTEE shall inspect the condition of the area authorized by this easement and the
developments authorized by this easement on a frequency of: as needed.

GRANTOR shall have the right to stop operation of the use authorized by this easement
for noncompliance with the conditions of this easement, the provisions of the
administrative rules governing the granting of easements, and/or any lawful requirement
by a regulatory agency of this STATE.

If this easement authorizes the use of state-owned submerged and/or submersible land:

a) Construction in navigable waters shall conform to the standards and specifications
set by the U.S. Army Corps of Engineers and the U.S. Coast Guard for the use
authorized by this easement.

b) Any blasting which may be necessary, or in-water placement, maintenance, or
repair of the authorized use shall be performed according to the laws of this
STATE, including strict adherence to Oregon Department of Fish & Wildlife in-
water work windows.

GRANTEE shall pay to GRANTOR the current market value, as determined by
GRANTOR, for any unnecessary and non-approved damages to state-owned lands
caused by construction or maintenance of the easement.

GRANTEE shall pay all assessments that may be legally charged on public lands which
are levied against the property subject to this easement, whether or not such assessments
have been levied against the easement area or STATE by the assessing agency.

GRANTEE shall use the authorized easement area only in a manner or for such purposes
that assure fair and non-discriminatory treatment of all persons without respect to race,
creed, color, religion, handicap, disability, age, gender or national origin.

GRANTEE shall ensure that all state, federal and local permits are consistent and
compatible with this authorization prior to work commencing.

This easement is freely transferable. However, no transfer may increase the burden on
the easement area or detract from the value of the underlying state-owned land.

STATE TO COOS COUNTY ROAD DEPT
BEAR CREEK

42135-EA
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APPENDIX B

This easement does not convey an estate in fee simple of the lands used for a right-of-way. This

STATE OF OREGON, acting by and through its Department of State Lands

DSL Authorized Signature/Printed Name

Date
STATE OF OREGON )
)ss
County of Marion )
This foregoing instrument was acknowledged before me this day of ,
20 , by , the of the
Department of State Lands.
Signature
My commission Expires , 20

STATE TO COOS COUNTY ROAD DEPT
BEAR CREEK

42135-EA
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APPENDIX B

CERTIFICATE OF APPROVAL OF CONVEYANCE
(ORS 93.808)

, Grantee, hereby approves and
accepts, pursuant to ORS 93.808, the grant of an interest in real property from
, Grantor, as described in the instrument

to which this Certificate is attached.

A copy of this Certificate may be affixed to, and recorded with, the instrument described above.

DATED this day of , 20
Grantee
By:
Name:
Title:
STATE OF OREGON )
) ss.
County of )
On this day of , 20 , before me personally appeared

who being duly sworn stated that he/she is the

b

of , Grantee, and acknowledged the foregoing

instrument to be the voluntary act of said Grantee and that he/she executed the foregoing

instrument under authority granted by said Grantee.

NOTARY PUBLIC FOR OREGON
My commission Expires:

STATE TO COOS COUNTY ROAD DEPT
BEAR CREEK

42135-EA
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‘Oregon

Kate Brown, Governor

State Land Board

Regular Meeting
June 9, 2020
Agenda Item 6

SUBJECT

Department of State Lands
775 Summer Street NE, Suite 100
Salem, OR 97301-1279

(503) 986-5200

FAX (503) 378-4844
www.oregon.gov/dsl

State Land Board

Kate Brown

Governor

Bev Clarno
Secretary of State

Tobias Read
State Treasurer

Request for approval to submit the Department of State Lands 2021-23 budget request.

ISSUE

Whether the Land Board should approve the Department's proposed 2021-23 budget
request for submission to the Department of Administrative Services.

AUTHORITY

Oregon Constitution, Article VIII, Section 5; specifying the State Land Board is
responsible for managing lands under its jurisdiction “with the object of obtaining the
greatest benefit for the people of this state, consistent with the conservation of this

resource under sound techniques of land management.”

ORS 273.041 to 273.071; authorizing the Department of State Lands to exercise the

administrative functions of the State Land Board.



BACKGROUND

The Department of State Lands is preparing its 2021-23 budget proposal, which
maintains current service levels to support continued stewardship of the lands, waters,
and funds that directly benefit Oregon communities.

Proposed 2021-23 Policy Packages

The Department has also developed twelve policy packages to significantly advance
work in three strategic areas:

e Providing exceptional service to all Oregonians and their communities

e Supporting schools by seeking opportunities to increase Common School Fund
revenue

e Protecting lands and waters to ensure their contributions to a thriving Oregon

Packages: Providing Exceptional Service
Transfer Trust Property Programs to State Treasury: Packages 103 and 104.

Senate Bill 454 (2019) authorized transfer of Oregon’s unclaimed property and estates
programs to State Treasury, a move that will help optimize program performance and
reunite even more Oregonians with their lost funds. DSL is working with the Treasurer’'s
Office to ensure a smooth transition of program services and staff.

Package 103 transfers the program budget and provides resources for the physical
transfer of the program team. Total amount: ($10,900,918) Other Funds

Package 104 includes funds that represent the administrative and operational services
provided to Trust Property programs by positions remaining at DSL. Package 104 adds
those funds back to the DSL budget, ensuring that all Department programs receive full
and necessary support in areas of finance, information technology, and administrative
services. Total amount: $821,281 Other Funds

Improve Service to Oregon Communities: Package 105.

During the 19-21 biennium, the Department identified multiple program areas —
including support for local planning and development, community engagement and
public information, land and asset management, and rulemaking — where adding staff

Agenda ltem 6
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could significantly improve service or protect public assets.

In the 2019-21 biennium, seven limited duration positions were created to address
identified gaps, and those positions were evaluated for their potential long-term
contributions to improving performance measures and meeting strategic goals. The
Department now seeks to convert those limited duration positions to permanent
positions with Package 105. Total amount: $1,632,176 Other Funds

Package 113 reclasses three positions. The three positions were assessed by the
Human Resources Department and determined to be in the wrong classification. The
employees have been working out of class in the appropriate classification and this
package will finalize the process by funding and adjusting the positions in the
classification system. Total amount: $5,600 Other Funds

Packages: Supporting Schools

Technology Improvements for Efficiency, Data-Driven Decisions — Packages 106
and 107.

Package 106 adds limitation to continue development of a modern permitting and
information system that will better meet customer needs and streamline Department
processes. By creating an easy-to-use “self-service” online system for submitting permit
applications and accessing data and documents, DSL will increase efficiency and
improve customer experiences. The new system is anticipated to launch during the
2021-23 biennium. Total amount: $4,000,000 Other Funds

Package 107 adds a dedicated database administrator position to actively manage
data. Ongoing technical oversight of the new system supports the Department’s
emphasis on data-driven decisions. A Department of Administrative Services
information technology assessment also recommended adding this position. Total
amount: $241,558 Other Funds

Grant Fund Carry-Forwards: Packages 111 and 112.

Package 111 carries forward federal grant funds awarded to South Slough National
Estuarine Research Reserve. South Slough in FY19-20 secured multiple National
Oceanic and Atmospheric Administration grants to fund expansion and improvement
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projects, including expansion of the maintenance facility, construction of trail
enhancements, and acquisition of property at the visitor center entrance. The grant
periods extend into the 21-23 biennium, and unspent funds must be carried forward to
complete the projects. Total amount: $175,000 Federal Funds

Package 112 carries forward federal grant funds awarded to strengthen DSL’s removal-
fill program. The Department secured Environmental Protection Agency grants to
complete multiple projects, including developing a statewide dataset of approved
compensatory mitigation sites, creating a framework to assess mitigation program
effectiveness, developing an online training program for using wetland and stream
assessment tools, and other projects to improve and enhance the removal-fill program.
Work plans and funds for four awards extend into the 21-23 biennium, and unspent
funds must be carried forward to complete projects. Total amount: $150,000 Federal
Funds

Packages: Protecting Lands and Waters

Portland Harbor Superfund Site Cleanup: Packages 101 and 102.

Package 101 provides the legal and environmental expertise necessary to defend the
state’s interests in the Portland Harbor Superfund Site cleanup and funds two limited
duration natural resource specialist positions and a part-time limited duration insurance
specialist position that will be split between this work and the abandoned vessels and
illegal camping work to ensure DSL’s continued participation in the process. The
insurance position will additionally act as the DSL’s in-house expert for insurance and
bonding issues and actions, ensuring protections for all Common School Fund and state
assets. The package includes Department of Justice costs, environmental consulting
costs, and the limited duration position. Total amount: $7,840,732 Other Funds

Package 102 continues the direct cleanup work and includes an estimated $5 million
payment to the Portland Harbor Remedial Design Funding Trust. The package also
continues administrative expenditures, including additional professional and legal
expenditures, at the 2019-21 biennium level of $1.765 million. Total amount:
$6,765,000 Other Funds
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School Forestland Fire Protection and Management: Package 108.

This package provides dedicated forest management services for the Elliott State
Forest during the potential transition to an Oregon State University research forest, and
provides fire protection for the Elliott and other school forestlands. The package
includes continuation of a professional services contract for management of the Elliott,
and Oregon Department of Forestry fire protection services for the Elliott’s 82,500 acres
as well as the 33,000 additional acres of school forestlands. Total amount: $3,024,354
Other Funds

Healthy and Safe Public Waters: Packages 109 and 110.

The health and safety of Oregon’s public waterways is increasingly impacted by
abandoned and derelict vessels and illegal camping. Package 109 adds one permanent
position and one limited duration position that will be split between this work and the
Portland Harbor work to address these growing hazards. A compliance and outreach
coordinator will work directly with local communities, partner organizations and agencies
on cleanups, outreach to encourage compliance, coordinating with social services,
enforcement, and other actions to reduce unauthorized use. An insurance specialist will
ensure insurance requirements for authorized uses adequately protect Oregon’s public
waters and reduce the state’s financial liability. The insurance position will additionally
act as the DSL'’s in-house expert for insurance and bonding issues and actions,
ensuring protections for all Common School Fund and state assets. $500,000 to
support the continued work in response to the health and safety of public waters,
including current and future IGA’s and MOU’s. $500,000 General Fun to support a
state-wide vessel turn-in program. Total amount: $789,058 Other Funds and $500,000
General Fund

Package 110 continues the Submerged Lands Enhancement Fund established by the
Oregon Legislature in ORS 274.388. This grant program provides local communities
and organizations with funds to improve state-owned submerged and submersible land
through projects such as removal of abandoned and derelict vessels, marine debris
cleanups, invasive species removal, and habitat and water quality enhancement. Total
amount: $200,000 Other Funds
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RECOMMENDATION
The Department of State Lands recommends that the Land Board approve submission

of the Department budget, including policy packages 101-112, to the Department of
Administrative Services.

Agenda ltem 6
June 9, 2020
Page 6 of 6



‘Oregon

Kate Brown, Governor

State Land Board

Regular Meeting
June 9, 2020
Agenda Item 7

SUBJECT

Department of State Lands
775 Summer Street NE, Suite 100
Salem, OR 97301-1279

(503) 986-5200

FAX (503) 378-4844
www.oregon.gov/ dsl

State Land Board

Kate Brown
Governor

Bev Clarno

Secretary of State

Tobias Read
State Treasurer

Request for State Land Board approval of the Oregon Department of Forestry’s (ODF’s)

proposed 2021-2023 Common School Fund (CSF) budget.

ISSUE

Whether the State Land Board should approve ODF’s proposed CSF budget for

submission to the Department of Administrative Services (DAS).

AUTHORITY

Oregon Constitution, Article VIII, Section 5; specifying that the State Land Board is

responsible for managing Common School Fund lands.

ORS 273.041 to 273.071; authorizing the Department of State Lands to exercise the

administrative functions of the State Land Board.

ORS 273.135 to 273.155; authorizing the Department of State Lands to enter into written
agreements with other government agencies for the performance of technical and

professional services.

ORS 530.490 to 530.500; authorizing the State Forester to manage, control, and protect

the Common School Forest Lands.

SUMMARY

As required in Section 10.1 of the July 1, 2017 Common School Forest Land Management



Agreement, “The Department shall provide a preliminary biennial Department-wide budget
to the DSL by August 1 of each even-numbered year.”

DISCUSSION

The Oregon Department of Forestry (ODF) manages 33,005 acres of Common School
Forest Land (CSFL) through an agreement among ODF, the State Land Board (SLB), and
the Department of State Lands (DSL). ODF’s mission on Common School Forestland is to
manage and protect these lands for the maximum short and long-term benefit to the
people of Oregon. Within this context, these lands are managed to maximize revenue to
the state’s Common School Fund (CSF), consistent with sound stewardship,
conservation, and business management principles. CSFL are managed in alignment and
consistent with the goals and management direction that are described in the 2012 Real
Estate Asset Management Plan.

Oregon Department of Forestry’s Current Service Level Budget (CSL) for all management
costs and statewide fire patrol assessments on CSFL for the 2021-2023 biennium is
approximately $4.30 million. This compares to the 2019-2021 ODF Legislatively
Approved Budget (LAB) for all management costs of $4.35 million.

Through the planning and administration of timber sales ODF estimates that we will
generate $8.28 million in total revenue. This will result in a positive cash flow to the
Common School Fund of approximately $3.98 million.

At this time, there is one Department of State Lands (DSL) Policy Option Package (POP)
for 2021-2023 that could affect CSFL budget authority. The POP would place the cost of
Fire Patrol Assessment on CSFLs into the DSL budget. That increase to DSL budget
would decrease ODF’s ARB for CSFL to $3.28 million. ODF has several POPs under
development that may have a minimal effect on costs associated with administrative
services prorate and debt services for the CSFL.

Expected Management OQutcomes

CSFL results across the ODF State Forest Division for the 2021-2023 biennium are as
follows:

1. Produce an estimated $8.28 million in gross revenues based on ODF'’s Fall 2019
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revenue projection from all CSFL, resulting in a projected total net revenue to the
Common School Fund of $3.98 million over the biennium. It is important to note that
the revenue and expenditure projections have a high degree of uncertainty given
challenges with predicting future timber sale volume and timber value.

2. For the 2021-2023 biennium, harvest levels from these parcels are projected to be
17.2 million board feet - again recognizing uncertainties associated with predicting
future timber market.

3. Assist Department of State Lands in implementation of the 2012 Real Estate Asset
Management Plan.

4. Provide for appropriate public access and recreational opportunities on CSFL
throughout the state.

5. Continue to implement cultural resource management strategies on CSFL, including
consultation with tribes.

6. Continue to provide a variety of opportunities for public participation in ODF’s planning
processes.

RECOMMENDATION

The Department of Forestry and the Department of State Lands recommend that the
State Land Board approve the submission of ODF’s 2021-2023 Current Service Level
CSFL Budget to the Department of Administrative Services as part of the Department’s
total budget, with recognition that there may be policy option packages that will cause an
increase to ODF’s Agency Request Budget.

APPENDICES
A. Draft 2021-2023 biennial budget for Common School Forestland.

Agenda ltem 7
June 9, 2020
Page 3 of 4



Appendix A. Draft 2021-2023 biennial budget for Common School Forestland

2021-23 Oregon Department of Forestry Current Service Level Budget
Common School Lands Fund

2019-21 2021-23
Legislatively Current Polic Agency
Budget Category Approved | Service Level Packa yes Request
Budget (LAB)|  (CSL) & Budget
Common School Lands Fund
Personal Services  $1,520,364  $1,835,312 SO $1,835,312
Services & Supplies $989,385 $989,903 SO $989,903
Sub-Total $2,509,749  S$2,825,215 SO $2,825,215
Indirect Administrative Costs
Admin Prorate $825,481 $421,527 SO S421,527
Debt Service - COP's $11,342 SO SO SO
Seed Orchard $50,000 $30,400 SO $30,400
Sub-Total $886,823 $451,927 SO S451,927
Indirect Fire Patrol Assessments
Fire Patrol Assessment (Elliot) $622,179 $665,830 SO $665,830
Fire Patrol Assessment (Other) $336,055 $358,524 SO $358,524
Sub-Total $958,234 $1,024,354 SO $1,024,354
Grand Total $4,354,806 $4,301,496 SO $4,301,496
FTE 7.18 7.05 0.00 7.05
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O re On Department of State Lands
g 775 Summer Street NE, Suite 100
Salem, OR 97301-1279
(503) 986-5200

FAX (503) 378-4844

www.oregon.gov/dsl

Kate Brown, Governor

MEMORANDUM

State Land Board

Kate Brown

Date: June 9, 2020

Governor

To: Governor Kate Brown Bev Clarno

Secretary of State Bev Clarno
State Treasurer Tobias Read

Secretary of State

Tobias Read
From: Vicki Walker, Director State Treasurer

Subject: Annual Report on Common School Fund Real Property for
Fiscal Year 2019 (July 1, 2018 to June 30, 2019).

The primary purpose of this report is to provide the State Land Board a year-end
summary of the financial performance of the Common School Fund (CSF) trust lands
under the Department of State Lands’ oversight. Included in the summary are the
overall revenues and expenditures associated with these lands, which are the result of a
broad range of real property management activities including leases, easements,
licenses, special uses, and land sales and exchanges. This annual report presents
outcomes from the 2019 fiscal year (July 1, 2018 to June 30, 2019), and includes
discussion of future real property management direction and priorities.

DSL ensures a legacy for Oregonians and their public schools through sound
stewardship of lands, wetlands, waterways, unclaimed property, estates, and the
Common School Fund. In addition to revenue generation for Oregon’s schools, DSL’s
properties allow public use for recreation, hunting/fishing, conservation, open space and
wildlife habitat, and benefits to rural economies.

Status of Real Property Asset Classes

Under the direction of the 2012 Real Estate Asset Management Plan, the Department of
State Lands (DSL) manages approximately 1.5 million acres of state-owned lands and
minerals, which include both “trust” and “statutory” lands. These lands are further
categorized into six different real property land classifications: Forestlands; Agricultural
Lands; Rangelands; Industrial, Commercial, Residential (ICR) Lands; Mineral and
Energy Resource Lands; and Special Stewardship Lands (Appendix A shows a map of
the distribution of these across the state).



Table 1. Summary of total acres of state land ownership administered by DSL, by land classification
and land type (trust vs. statutory lands)

Trust Lands (acres) Statutory Lands (acres) Total

Forestlands 121,550 182 121,732
Agricultural Lands 7,822 108 7,930
Rangelands 595,841 25,533 621,374
Industrial/Commercial/Residential 6,322 469 6,791
Mineral and Energy Resources 769,370 498 769,868
Special Stewardship Lands 5,212 8,249 13,461
Total 1,506,117 35,039 1,541,156

Trust Lands

Trust lands (Table 1), also known as “Admission Act” lands, are those lands granted by
the federal government to Oregon “for the use of schools” upon its admission into the
Union. Trust lands make up 98% of all the uplands managed by DSL for the Land
Board, and also include sub-surface minerals and energy resources. The State is
obligated to use these lands for the benefit of K-12 schools. The Land Board is
directed by Oregon’s Constitution to dispose of these lands, or manage these lands with
the object of obtaining the greatest benefit for the people of the state, consistent with
the conservation of the resource under sound techniques of land management.

Statutory Lands

Statutory lands (Table 1), also referred to as “non-trust” lands, as discussed in this
report include Swamp Land Act Lands, lands managed for the South Slough National
Estuarine Research Reserve (SSNERR), and the sale of filled lands. These lands are
held and managed by the Land Board under the Constitutional obligation to obtain the
greatest benefit for the people of the state, consistent with the conservation of the
resource under sound techniques of land management. The majority of statutory lands
(25,738 acres) are uplands acquired through the Swamp Land Act of 1849. These lands
are managed by the Real Property program with the Trust Lands according to their land
classification. The lands that make up the SSNERR are managed for the conservation
of the South Slough Estuary Reserve per ORS 273.554. Filled lands sales are
processed by the Real Property Team, which handles all land transactions for the
agency. Management (leases, etc.) of any filled lands is performed by the Aquatic
Resource Management program staff.

FY2019 Revenue and Expenditures by Land Class from Authorizations

Appendix B provides a summary of revenues and expenditures organized by land
classification for Fiscal Year 2019 (FY2019).
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FY2019 Land Sales and Exchanges

In FY19, the Department received revenue from two filled lands sales which entailed
two settlements in Portland Harbor totaling $171,600. The Department was engaged in
several land sales in FY19 that did not close until FY20.

2012 REAMP Asset Management Performance Measures

Summarized below are the four different financial performance measures identified in
the 2012 Real Estate Asset Management Plan (REAMP). The stated aim of the
REAMP is to show improvement in these measures over the ten-year timeframe of the
plan.

1. Return on Asset Value (ROAV)

Appendix C includes an estimate (by land class) of total asset value for the Common
School Fund trust lands. Market value estimates allow for a Return on Asset Value
(ROAV) calculation for four trust land classes (forestlands, agricultural lands,
rangelands, and ICR lands), and for these land classes combined. In FY2019, the
ROAV for all trust lands averaged (0.12%). This measure was primarily influenced by
continued expenses on the Elliott State Forest, the cost of wildfires and termination of a
significant renewable energy lease. ROAV for the last nine years is graphically
represented in Appendix D.

2. Annual Change in Net Operating Income (NOI)

The total NOI for FY2019 was negative ($666,412), a decrease of about $1,471,092
from FY2018. This was largely due to increased expenditures on the Elliott State Forest
with no timber sales to offset the expenses, and a drop in NOI for rangelands attributed
to increased cost in wildfire expenses of $328,665 and reduced revenue from the loss of
a potential wind energy lease of $294,275 together totaling $622,940. When
considering land classifications other than forestland, the total NOI for FY2019 was
about $410,796, a $1.1 million decrease from FY2018. (Appendix B)

3. Annual Change in Gross Annual Revenue (AR)
The FY2019 Gross Annual Revenue was approximately $4.4 million, a decrease of
about $519,251 as compared to FY2018.

4. Annual Land Value Appreciation (LVA)

The FY2019 real property market value is estimated at $577.2 million. This is an overall
increase in land value of 5.37% across all land classifications compared to the FY2018
value of $547.8 million. The greatest increases in value were in rangeland and the ICR
categories. It should be noted that the addition of the South Redmond tract into
Redmond city limits added over $2 million to its value, increasing its value by 35%. The
approximate market value is based on best professional judgement by staff. (Appendix
C)
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2012 Real Estate Asset Management Plan (REAMP) Implementation

Information on the general implementation categories defined in the 2012 REAMP and
the distribution of the trust lands across these categories is summarized in Table 2
(excludes waterways and sub-surface mineral rights).The 2012 REAMP Implementation
Outcomes include “a rebalanced portfolio through acquisition of assets with high
performance potential and the strategic disposal of selected non- or lower-performing
assets.” DSL will continue to evaluate these non-performing lands in the “none/minimal”
category for potential divestment. Net proceeds from trust land sales are deposited into
the land revolving account (a sub-account within the Common School Fund), unless
otherwise directed by the State Land Board.

Table 2. Summary of revenue potential for lands managed by DSL, by land classification and asset
performance category (APC), excluding mineral and energy resources and waterways ownership.

LAND PROPERTY REVENUE POTENTIAL (acres)
CLASSIFICATION
Long-term? Short-term? Current? None/ Total Acres
Potential Potential Minimal*
Forestlands 654 777 37,750 82,551 121,732
Agricultural Lands 38 7,448 444 7,930
Rangelands® 2,622 2,618 612,971 3,163 621,374
Industrial/Commercial/ 1,336 1,526 2,840 1,089 6,791
Residential
Special Stewardship 0 1,720 11,741 13,461
Lands
Total Acres 4,612 4,959 662,729 98,988 771,288

"Not currently producing revenue, but with strong potential to produce revenue within 10 years.

2 A strong potential to produce revenue within two years, but not presently generating revenue.

3 Currently producing annual revenues for the Common School Fund.

4 Generating minimal or no annual revenue, and low potential for generating revenue in the future. This category includes 6,130
acres of South Slough National Estuarine Research Reserve lands managed for conservation.

5Included here are the statutory rangelands (see Table 1), managed by the Real Property program with the trust lands.

Approximately 90,600 acres of trust lands (or 12.3%) are currently not generating
positive revenues for the Common School Fund. Approximately 82,500 of those acres
are forestlands that were previously managed for DSL by the Oregon Department of
Forestry within the Elliott State Forest. The Elliott State Forest is the primary factor
affecting the reduced performance on forestlands (see Appendix B) due to reduced
timber harvest. Continuing maintenance costs, work to create a Habitat Conservation
Plan, and investigation into the transfer of the forest to Oregon State University to
create the “Elliott State Research Forest” have kept expenses high in the absence of
offsetting timber sales.

About 9,600 acres across all five upland land classes are currently classified as having
either short- or long-term potential to generate revenues. DSL will continue to actively
evaluate potential opportunities to manage those lands in the future to improve revenue
performance. If at a future point in time it's determined these lands are unlikely to be
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able to generate revenues, these would then be reclassified as “none/minimal” category
lands and shifted into the pool of lands to be evaluated for possible divestment.

The balance of the remaining lands — about 663,000 acres — are currently generating
revenue, and DSL will continue to manage these lands accordingly (see Appendix B
showing three-year average net revenues). DSL will look for opportunities to increase
revenues and decrease expenditures from these lands, consistent with the REAMP.
DSL will continuously re-evaluate the entire portfolio of trust lands to ensure the
revenue generating status is properly categorized (Table 2). The Real Property
program will make on-going adjustments as needed to reflect changes in our knowledge
of the lands, any physical changes to the lands (ex. infrastructure investments), and any
changes to potential revenue-generating opportunities.

Current and Future Real Property Management Priorities

The Department will continue implementing the 2012 REAMP’s General Management
Principles, which include the following (pp.17-18):

1. The Land Board and Department will continue to meet their obligations on trust
lands.

2. The Land Board and Department will continue to manage CSF lands to create a
sustained and consistent stream of revenue to assist in building the principal of the
CSF, thereby increasing annual distributions to schools.

3. The plan balances revenue enhancement and resource stewardship.

4. Consistent with the legacy of the Admission Act, the Land Board will maintain a real
property asset portfolio of CSF lands. The allocation of land among land
classifications may change over time based on management, reinvestment, and
disposal (i.e. divestment) strategies.

5. The Land Board and Department will actively strive to increase the total annual
revenues from the real property asset portion of the CSF portfolio through the
disposal of trust lands that are not actively managed or are low revenue producers.

DSL is currently engaged in a process to decouple the Elliott State Forest from the
Common School Fund Trust Lands revenue generation mandate and to develop a
Habitat Conservation Plan with the U.S. Fish and Wildlife Service and National Oceanic
and Atmospheric Administration that will allow long-term sustainable timber harvest
from the Forest with coverage under the federal Endangered Species Act. The
legislature authorized $100 million in bonding to relieve a portion of the Department’s
obligation to contribute revenue from the Elliott State Forest to the CSF. The
Department is also pursuing the potential opportunity of transferring the Elliott State
Forest to Oregon State University to become the “Elliott State Research Forest.”
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The Department continues to work through finding a resolution to the revenue
challenges associated with managing trust land within the Elliott State Forest as well as
across all its forestland classified properties. Part of this work includes analyzing options
to reduce costs and increase revenue on certified forestlands. The Department is
working with the Oregon Department of Forestry (ODF) on two efforts to do so. One is
partnering with ODF in their development of a Habitat Conservation Plan (HCP) for ODF
managed forestlands in the western part of the state. An HCP would ultimately reduce
management costs and increase certainty regarding future harvest volumes. The other
is identifying common school forestlands and Board of Forestry owned forestlands that
might be exchanged to consolidate ownership and thereby provide efficiencies for
management and harvest of those lands. The DSL forester position hired in early 2019
is facilitating these efforts.

Opportunities to increase revenues on rangelands will be pursued through noxious
weed treatment and removal of juniper trees.

The Department is focusing on planning efforts for development or sale of its Industrial,
Commercial and Residential (ICR) properties. Recent planning efforts on ICR
properties adjacent to/within the Urban Growth Boundaries of the Cities of Bend and
Redmond have been successfully moving forward, and sales of these properties are
being pursued. These planning activities will result in increased value for the properties
which in turn results in the potential for higher future revenue from the sale of the
properties. The Department will continue to focus on identification of low revenue-
producing properties for transferring out of the Common School Fund portfolio, and
where possible improve the potential for revenues to be generated from those lands that
are retained.

Summary
The Common School Fund trust land property portfolio, with an estimated value of

approximately $577.2 million (Appendix C), is a substantial asset of the Common
School Fund as a whole. This $577.2 million value is equivalent to about one-third of the
Common School Fund investment holdings, currently valued at approximately $1.75
billion.

Common School Fund trust lands hold a unique position with the primary role of
providing revenue for Oregon’s public schools. A key element of meeting this mandate
is maintaining an accurate and comprehensive inventory of all real property assets and
asset values, and continually evaluating their current and potential revenue-generating
status. The primary framework for this will be the regular asset performance category
(APC) review as discussed in the previous section of this report. These reviews are
intended to further fine-tune the evaluation of the various APCs for these lands over
time.
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The nature of the Common School Fund trust lands portfolio is such that in has a low
return on asset value. However, the Common School Fund trust lands also provide
benefits to Oregonians in addition to generating revenue for schools such as: providing
open space and wildlife habitat open to the public for recreation, hunting and fishing,
and providing cropland and rangelands for lease.

APPENDICES

A. Map of all lands under the authority of the Department of State Lands, by Land Use
Class

B. FY2017 — 2019 Real Property Revenue, Expenditures, and Net Operating Income
by Land Class

C. FY2019 Financial Performance by Land Class

D. ROAYV Graph
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Land Classification

Agricultural Land

Rangeland

ICR

Forestland

Mineral & Energy Resource

Special Stewardship

Totals
Totals without Forestlands

APPENDIX B

Fiscal Year 2017 Fiscal Year 2018 Fiscal Year 2019 3- Year Avg.
Annual Net
Gross Revenue Net Operating Gross Revenue Net Operating [JGross Revenue Net Operating  |Operating Income
(S) Expenditures ($) Income (S) (S) Expenditures ($) [Income ($) () Expenditures (S) |Income (S) (O]
S 241,801|(S 143,418 | $ 98,383 | $ 345,453 | S 134,164 | $ 211,289 S 322,275 S 117,519 | $ 204,756 | § 171,476
S 1,240,266 | S 593,234 | S 647,032 1S 1,033,755 | S 391,561 | S 642,194 ] S 763,166 | S 900,163 | S (136,997)] S 384,076
S 1,139,925 | S 933,889 | S 206,036 | $ 1,296,932 | $ 860,264 | S 436,668 | S 1,266,358 | $ 1,012,681} S 253,677 ]S 298,794
S 3,522,486 3,726,462| S (203,976)} $ 2,015,192 | § 2,720,507 | S (705,315)] S 1,944,538 | $ 3,021,746 | $ (1,077,208)| S (662,166)]
S 368,601(S 62,370 | $ 306,231 ]S 242,907 | S 45,168 | $ 197,739 | $ 114,492 | $ 51,416 | $ 63,076 | S 189,015
S 15,954 | S - S 15,954 | S 22,178 | S 73 1S 22,105 | S 26,337 | $ 535S 26,284 | $ 21,448
Revenues do not include land sales or mineral releases.
6,529,033 5,459,373 1,069,660 4,956,417 4,151,737 804,680 4,437,166 5,103,578 (666,412)] S 402,643
3,006,547 1,732,911 1,273,636 2,941,225 1,431,230 1,509,995 2,492,628 2,081,832 410,796 | S 1,064,809




Appendix C

Appendix C: FY 2019 Market Value and Performance by Land Class

Approximate % of Total Annual Net
Land Classification Market Value Market Operating Income
(millions) Value ((\[e))]

Return on Asset

Value (ROAV)

Forestlands: Elliott 82,500 $220.8M 38.3% ($1,077,025) (4.9%)
State Forest

Forestlands: Other 38,600 $103.3-113.9@ 18.8% ($183) 0%
than Elliott SF

Agricultural Lands 8,000 $20.8-21.9G) 3.7% $204,756 0.96%
Rangelands 620,000 $151.0 - 159.0 ¥ 26.9% ($136,997) (0.09)%
ICR Lands 6,800 $67.9-75.0 ® 12.3% $253,677 0.36%
Special 13,100 ® - $26,284

Stewardship

Lands

Mineral and 767,000 ® - $63,076

Energy Resources

Totals 1,536,000 $577.2 100% ($666,412) (0.12%) @

Notes:
(1) Final appraised value as determined by a Department-contracted appraisal process in 2016.

(2) Values reported in the FY 2011 Annual Report, using the per-acre equivalent. These are the most recent estimated values and were based on
comparable timberland sales conducted at that time.

(3) Value estimate is based on figures provided by USDA’s report on land sales of Oregon’s farm land. The 2019 average price per acre for
Oregon’s farm land is $2500 as determined by USDA which collects land sales information. This includes all types of farming from dry farming
to irrigated produce farming which is very lucrative. Irrigated farm land sales reflect values of $3,000 to $9,000 per acre in the areas in which
DSL owns agricultural land. Most of DSL'’s agricultural land has water rights but does not own the irrigation equipment so the USDA average
value has been adjusted from $2,500 to $2,900 per acre for the irrigated land values.

(4) Rangeland values have continued to steadily rise over the past decade. Blocked ranch values per acre have stabilized ($450-$550 per acre for
ranches over 3,000 acres with recreational appeal is typical) but can take years to market successfully with a very limited number of these
selling annually. Individual properties with smaller acreage average around $200 to $500 per acre. An average individual tract value was
designated for each county. DSL’s rangeland ownership would take over 50 years to sell and would depress rangeland values because of the
large supply. To reflect this, a discount of 30% to 35% has been used to create the value range.

(5) Each property was valued individually through research of comparable sales properties.
(6) Data not available.
(7) Special Stewardship lands cover a wide spectrum of land types that typically have endangered plant species or an unusually well-preserved

type of property that are difficult to value. Similarly, valuation of subsurface minerals and energy resources are very difficult to value and much
of the subsurface minerals are also tied to DSL-owned surface rights. For these reasons, the return on asset value has not been reported for
these categories.
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Common School Fund
Asset Allocation Policy

Approved by the Oregon Investment Council on September 20, 2017.
Resulted in a 10 percent target allocation to Real Assets and Alternatives.

Improvement in expected returns while decreasing expected risk.

Common School Fund Benchmark Prior Allocation Approved Allocation Approved Range
Global Equity MSCI ACWI IMI Net 60% 45% 40% - 50%
Private Equity Russell 3000 + 300 bps 10% 10% 8% - 12%
Fixed Income Bloomberg U.S. Aggregate Bond Index 30% 25% 20% - 30%
Real Assets NCREIF ODCE QTR LAG (net) 0% 10% 8% - 12%
Alternatives CPl +4% 0% 10% 8% - 12%
Cash Cash 0% 0% 0% - 3%

6.5% 6.6%

10-Year Expected Return (Geometric Mean)
Projected Standard Deviation
Source: Updated using Callan 2018 Capital Market Assumptions.

14.5% 13.2%
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		SML Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		FA1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		 

		midv index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EFA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJK Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJKIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RLZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TUH9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		 

		FVH9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TYH9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		VNQ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EDH7 Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		SP2 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		ESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAZ8  Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTAZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RMZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSU9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		PTH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ESH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTYH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FA4 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		GNZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ED1 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 		ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWM Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWMIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MINT Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFIHX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFGFX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USMMT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index M1US000$ Index M1USQU Index comp





		FOXA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DIS Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

				ERROR:#NAME?

				 

		OPTION 1 DIS>$114.32		ERROR:#NAME?				 

		OTPTION 2 DIS > $93.53 and DIS < $114.32		ERROR:#NAME?				ERROR:#NAME?

		OPTION 3  DIS < $93.53		ERROR:#NAME?				 

		BLOOMBERG 15-Day VWAP						$   108.17





Risk Premia Perf

		 		PX_Last		PX_CLOSE_1D		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		M2CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPXT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RIY Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RUFUSLTU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?







				 		 		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1WOUEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUMO Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUNQ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXVRSD Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		MXCXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MXCXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WDUIM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?





		 										MTD		QTD		YTD		1 Month		3 Months		6 Months		1 year						3 Months		6 Months		1 year

										33/33/33 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										Orig US Risk Premia 33/33/33 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										40/30/30 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										New US Risk Premia  40/30/30 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										MSCI Int'l Risk Premia Top/Down Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?



		 								9/30/16																				3 Months		6 Months		1 year

										Orig 33/33/33 Gross																				Jan-00		Jan-00		Jan-00

										New 40/30/30 Gross																				Jan-00		Jan-00		Jan-00





										 





Citi CSFV

		 		LAST_PRICE		FUT_DVD_TO_EXP		FUT_ACT_DAYS_EXP		FUT_THEOR_PX		FUT_FAIR_VAL		Rich/Cheap		NAME		 		 

		spx index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				 Citigroup Calendar Spread Fair Value

		RIY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				Implied financing rate from nearby futures price, estimated dividends.  Compared as spread to LIBOR. Use this for quick measure of fair value

		mid Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				S&P 500		MSCI Eafe		S&P 400		S&P 600		Russell 2000

		SML Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp) (OFFER SIDE)

		RTY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Far Future minus Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Future minus Near Future (a.k.a. Spread, deferred less nearby)

		SPH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Futures Price

		SPM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Future Divs minus Near Divs		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Future Divs minus Near Divs (a.k.a. Nearby to deferred)

		ESH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Eurodollar futures or screens for LIBOR, after ED expiration

		ESM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Can get from Bbg's FVD screen								 

		MFSH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread Implied Financing Rate								 

		MFSM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Nearby less divs (Can get from Bbg's FVD screen)

		FAH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Deferred over Div-adj Nearby (Can get from Bbg's FVD screen)

		FAM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												 

		GNH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Fair Value

		RTYH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness Index Points

		RTYM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness BPS

		EDH9 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		EDM9 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		esH9esM9 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		mfsH9mfsM9 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		faH9faM9 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		GNH9GNM9 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		rtyH9rtyM9 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		EDH9 Index		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		ED1 Comdty		ERROR:#NAME?						 						ERROR:#NAME?

		ED1 Comdty																		Bloomberg Implied Fair Value

		TUH8 Index																		Tie in with Bloomberg's FVD screen. Calculate the spread implied rate from the individual implied rates.

		TUH8 Index																		S&P 500		Russell 1000		S&P 400		S&P 600		Russell 2000

		TUH8TUM8 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp)

		RIY Index																		1.37%

viterim: viterim:
Implied Rate: Near
				-0.37%		0.28%		-0.19%		Near Implied Rate

		mid Index																		ERROR:#NAME?

viterim: viterim:
Near Expire in Days				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Days to Expiry

		SML Index																		0.99%

viterim: viterim:
Implied Rate: Far
				1.85%		0.15%		-0.29%		Far Implied Rate

		RTY Index																		ERROR:#NAME?

viterim: viterim:
Days to Expiry Far		

viterim: viterim:
Far Future minus Near Future		

viterim: viterim:
Near Future		

viterim: viterim:
Future Divs minus Near Divs				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Days to Expiry

		SPM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Near Future expiry

		SPU6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Far Future expiry

		ESM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread implied financing rate (c.f. above result)

		ESU6 Index																		Solve for r, from  ....   (1+ Rimplied NEAR) * (1+ Rimplied Forward) = (1+ Rimplied FAR)

		RMM6 Index

		RMU6 Index																												 

		FAM6 Index

		FAU6 Index

		GNM6 Index																						 

		GNU6 Index

		RTAM6 Index																		Fair Value

		RTAU6 Index																		S&P 500

		EDM6 Comdty																		ERROR:#NAME?

viterim: Fair Value a.k.a. Theo Future				ERROR:#NAME?				ERROR:#NAME?

		EDU6 Comdty																		ERROR:#NAME?

viterim: Spot or Cash Level

		spM6spU6 Equity																		ERROR:#NAME?

viterim: Future (far)

		esM6esU6 index																		ERROR:#NAME?

viterim: SPREAD = Future - Cash

		rmM6rmU6 index																		ERROR:#NAME?

viterim: FAIR = Theo - Cash


		faM6faU6 Index																		ERROR:#NAME?

viterim: Mispricing (bps)=
(Spread - Fair)/Spot


		GNM6GNU6 Index																		ERROR:#NAME?

		rtaM6rtaU6 index

		EDM6 Index

		US0003m Index

		ED1 Comdty

																								S&P 500		S&P 400		Russell 2000

																				Two Weeks				-3.0		-9.5		-55.0

																				Last week				4.0		0.0		-49.0

																				Today				-9.0		-19.0		-62.0











BBPTACShadowWks0001

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																		ERROR:#NAME?		ERROR:#NAME?		$   114.20		0.0000

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   (996.14)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   689,620.42		0.0021

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   (1,135.14)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																		ERROR:#NAME?		ERROR:#NAME?		$   (231.66)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#REF!												ERROR:#REF!

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?





JPM CSFV

		 		LAST_PRICE		FUT_DVD_TO_EXP		FUT_ACT_DAYS_EXP		FUT_THEOR_PX		FUT_FAIR_VAL		Rich/Cheap		NAME				 		Ticker		Last				Euro Dollar		# of days		Dividend Diff		Fair Value		Last Price		Rich/Cheap $		Rich/Cheap Bps		Last

		spx index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						S&P Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?

viterim: viterim:
Had EDU0		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RIY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						MID Mini  FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		mid Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						S&P 600 Mini		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SML Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						RL2 Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						Eafe Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						SP 500 mini

Michael VITERI : Michael VITERI :
Use MDM to view market depth										Account		Roll Cost

VITERI Michael: VITERI Michael:
FV - Spread X # of contracts held X $/Contract		BPS/Acct		6/18 Roll Cost

VITERI Michael: VITERI Michael:
FV - Spread X # of contracts held X $/Contract		

viterim: viterim:
Had EDU0												6/18 bps/acct

		ESH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						Bid		Offer								59DX		ERROR:#NAME?		ERROR:#NAME?		$   114.20		0.0000

		ESM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?								59DY		ERROR:#NAME?		ERROR:#NAME?		$   (996.14)		(0.0000)

		MFSH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?								59DZ		ERROR:#NAME?		ERROR:#NAME?		$   689,620.42		0.0021

		MFSM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 		ERROR:#NAME?		ERROR:#NAME?								59GA		ERROR:#NAME?		ERROR:#NAME?		$   (1,135.14)		(0.0000)

		FAH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 												59GX		ERROR:#NAME?		ERROR:#NAME?		$   (231.66)		(0.0000)

		FAM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						MID mini

		GNH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						Bid		Offer

		GNM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?														 

		RTYH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		RTYM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		EDH9 Comdty		ERROR:#NAME?		 										ERROR:#NAME?

		EDM9 Comdty		ERROR:#NAME?		 										ERROR:#NAME?						SML mini												 

		esH9esM9 index		ERROR:#NAME?												ERROR:#NAME?						Bid		Offer

		mfsH9mfsM9 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		faH9faM9 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		GNH9GNM9 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		rtyH9rtyM9 index		ERROR:#NAME?												ERROR:#NAME?

		EDH9 Index		ERROR:#NAME?		 										ERROR:#NAME?						RL2 mini

		ED1 Comdty		ERROR:#NAME?		 										ERROR:#NAME?						Bid		Offer

		ED1 Comdty		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		TUH9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		TUM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		TUH9TUM9 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

																						EAFE mini

				 																		Bid		Offer

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?





		spx index

		RIY Index

		mid Index

		SML Index

		RTY Index

		SPM7 Index

		SPU7 Index																				 

		ESM7 Index

		ESU7 Index

		RMM7 Index

		RMU7 Index

		FAM7 Index

		FAU7 Index

		GNM7 Index

		GNU7 Index

		RTAM7 Index

		RTAU7 Index

		EDM7 Comdty

		EDU7 Comdty

		spM7spU7 Equity

		esM7esU7 index

		rmM7rmU7 index

		faM7faU7 Index

		GNM7GNU7 Index

		rtaM7rtaU7 index

		EDM7 Index

		US0003m Index

		ED1 Comdty

		TUM7 Index

		TUU7 Index

		TUM7TUU7 Index









CSF Cash Flows

				Date		Cash		Change in Cash		 		 

		Jan-00		        2016-12-01		45,374,857		-768,430				

		Jan-00		        2016-12-02		44,606,427		-609,171				

		Jan-00		        2016-12-05		43,997,256		-2,581,116				

		Jan-00		        2016-12-06		41,416,140		23,189				

		Jan-00		        2016-12-07		41,439,329		-27,221				

		Jan-00		        2016-12-08		41,412,108		-18,108				

		Jan-00		        2016-12-09		41,394,000		-403,540				

		Jan-00		        2016-12-12		40,990,460		60,090				

		Jan-00		        2016-12-13		41,050,550		574,939				

		Jan-00		        2016-12-14		41,625,489		715,051				

		Jan-00		        2016-12-15		42,340,540		25,477				

		Jan-00		        2016-12-16		42,366,017		96,074				

		Jan-00		        2016-12-19		42,462,091		-83,706				

		Jan-00		        2016-12-20		42,378,385		67,914				

		Jan-00		        2016-12-21		42,446,300		379,639				

		Jan-00		        2016-12-22		42,825,939		-35,116,995				

		Jan-00		        2016-12-23		7,708,944		7,959,518				

		Jan-00		        2016-12-27		15,668,462		-1,560,746				

		Jan-00		        2016-12-28		14,107,716		-40,627				

		Jan-00		        2016-12-29		14,067,089		-1,644,058				

		Jan-00		        2016-12-30		12,423,031		-782,683				

		Jan-00		        2016-12-31		11,669,108		0				

		Jan-00		        2017-01-03		11,669,108		-175,725				

		Jan-00		        2017-01-04		11,493,382		224,743				

		Jan-00		        2017-01-05		11,718,125		-248,373				

		Jan-00		        2017-01-06		11,469,752		-33,573				

		Jan-00		        2017-01-09		11,436,179		-92,636				

		Feb-00		        2017-01-10		11,343,543		-50,757				

		Feb-00		        2017-01-11		11,292,786		-243,214				

		Feb-00		        2017-01-12		11,049,572		-54,140				

		Feb-00		        2017-01-13		10,995,432		422,928				

		Feb-00		        2017-01-17		11,418,360		-86,211				

		Feb-00		        2017-01-18		11,332,149		-23,920				

		Feb-00		        2017-01-19		11,308,230		65,386				

		Feb-00		        2017-01-20		11,373,616		94,502				

		Feb-00		        2017-01-23		11,468,118		-27,681				

		Feb-00		        2017-01-24		11,440,437		311,349				

		Feb-00		        2017-01-25		11,751,785		340,622				

		Feb-00		        2017-01-26		12,092,407		-1,023,823				

		Feb-00		        2017-01-27		11,068,584		-156,781				

		Feb-00		        2017-01-30		10,911,804		238,647				

		Feb-00		        2017-01-31		11,150,450		-899,516				

		Feb-00		        2017-02-01		10,262,012		-276,752				

		Feb-00		        2017-02-02		9,985,260		-382,591				

		Feb-00		        2017-02-03		9,602,668		-130,142				

		Feb-00		        2017-02-06		9,472,526		-178,433				

		Feb-00		        2017-02-07		9,294,093		-119,993				

		Feb-00		        2017-02-08		9,174,100		-101,555				

		Feb-00		        2017-02-09		9,072,546		-344,457				

		Feb-00		        2017-02-10		8,728,088		-37,529				

		Feb-00		        2017-02-13		8,690,559		-97,941				

		Feb-00		        2017-02-14		8,592,618		-357,210				

		Feb-00		        2017-02-15		8,235,408		-5,956				

		Feb-00		        2017-02-16		8,229,452		-66,122				

		Mar-00		        2017-02-17		8,163,330		0				

		Mar-00		        2017-02-21		8,163,330		375,970				

		Mar-00		        2017-02-22		8,539,301		-12,838				

		Mar-00		        2017-02-23		8,526,463		-1,479,171				

		Mar-00		        2017-02-24		7,047,292		-33,313				

		Mar-00		        2017-02-27		7,013,979		-434,295				

		Mar-00		        2017-02-28		6,579,684		1,729,592				

		Mar-00		        2017-03-01		8,316,725		38,906				

		Mar-00		        2017-03-02		8,355,631		-197,224				

		Mar-00		        2017-03-03		8,158,407		2,030,786				

		Mar-00		        2017-03-06		10,189,193		-108,986				

		Mar-00		        2017-03-07		10,080,207		8,753,795				

		Mar-00		        2017-03-08		18,834,002		-123,251				

		Mar-00		        2017-03-09		18,710,751		2,890				

		Mar-00		        2017-03-10		18,713,641		-1,645,218				

		Mar-00		        2017-03-13		17,068,423		102,948				

		Mar-00		        2017-03-14		17,171,371		-421,748				

		Mar-00		        2017-03-15		16,749,623		240,966				

		Mar-00		        2017-03-16		16,990,589		-2,017,184				

		Mar-00		        2017-03-17		14,973,404		-119,976				

		Mar-00		        2017-03-20		14,853,428		-712,641				

		Mar-00		        2017-03-21		14,140,788		-74,057				

		Mar-00		        2017-03-22		14,066,731		942,016				

		Mar-00		        2017-03-23		15,008,747		56,803				

		Mar-00		        2017-03-24		15,065,550		0				

		Mar-00		        2017-03-27		15,065,550		439,538				

		Mar-00		        2017-03-28		15,505,088		-277,089				

		Mar-00		        2017-03-29		15,227,999		585,741				

		Mar-00		        2017-03-30		15,813,740		-1,041,711				

		Mar-00		        2017-03-31		14,772,029		821,785				

		Apr-00		        2017-04-03		15,608,967		251,616				

		Apr-00		        2017-04-04		15,860,583		-412,736				

		Apr-00		        2017-04-05		15,447,846		67,511				

		Apr-00		        2017-04-06		15,515,357		-418,008				

		Apr-00		        2017-04-07		15,097,349		-67,971				

		Apr-00		        2017-04-10		15,029,379		156,329				

		Apr-00		        2017-04-11		15,185,707		300,332				

		Apr-00		        2017-04-12		15,486,039		575,097				

		Apr-00		        2017-04-13		16,061,136		-1,716,128				

		Apr-00		        2017-04-17		14,345,008		-315,433				

		Apr-00		        2017-04-18		14,029,576		-45,393				

		Apr-00		        2017-04-19		13,984,183		-105,870				

		Apr-00		        2017-04-20		13,878,313		12,924				

		Apr-00		        2017-04-21		13,891,237		-6,117,527				

		Apr-00		        2017-04-24		7,773,710		-680,176				

		Apr-00		        2017-04-25		7,093,534		-114,738				

		Apr-00		        2017-04-26		6,978,796		296,046				

		Apr-00		        2017-04-27		7,274,843		-147,848				

		Apr-00		        2017-04-28		7,126,995		486,083				

		Apr-00		        2017-04-30		7,626,316		0				

		Apr-00		        2017-05-01		7,626,316		-78,098				

		Apr-00		        2017-05-02		7,548,218		-184,045				

		Apr-00		        2017-05-03		7,364,173		707,599				

		Apr-00		        2017-05-04		8,071,772		662,597				

		Apr-00		        2017-05-05		8,734,368		164,792				

		Apr-00		        2017-05-08		8,899,160		-41,780				

		Apr-00		        2017-05-09		8,857,379		80,876				

		Apr-00		        2017-05-10		8,938,255		1,478,104				

		Apr-00		        2017-05-11		10,416,359		-178,381				

		May-00		        2017-05-12		10,237,977		-932,618				

		May-00		        2017-05-15		9,305,360		228,067				

		May-00		        2017-05-16		9,533,427		782,830				

		May-00		        2017-05-17		10,316,256		-207,716				

		May-00		        2017-05-18		10,108,540		56,474				

		May-00		        2017-05-19		10,165,015		-34,612				

		May-00		        2017-05-22		10,130,403		12,544				

		May-00		        2017-05-23		10,142,947		6,084,082				

		May-00		        2017-05-24		16,227,029		-334,613				

		May-00		        2017-05-25		15,892,416		1,331,397				

		May-00		        2017-05-26		17,223,813		-17,418				

		May-00		        2017-05-30		17,206,394		795,489				

		May-00		        2017-05-31		18,001,883		-597,467				

		May-00		        2017-06-01		17,417,203		553,304				

		May-00		        2017-06-02		17,970,507		541,008				

		May-00		        2017-06-05		18,511,515		26,704				

		May-00		        2017-06-06		18,538,219		-210,945				

		May-00		        2017-06-07		18,327,274		-14,958				

		May-00		        2017-06-08		18,312,317		-112,852				

		May-00		        2017-06-09		18,199,465		310,318				

		May-00		        2017-06-12		18,509,783		-64,981				

		May-00		        2017-06-13		18,444,802		122,105				

		May-00		        2017-06-14		18,566,907		-50,987				

		May-00		        2017-06-15		18,515,920		78,719				

		May-00		        2017-06-16		18,594,639		-17,792				

		May-00		        2017-06-19		18,576,847		-379,822				

		May-00		        2017-06-20		18,197,026		-32,739				

		May-00		        2017-06-21		18,164,287		11,372				

		May-00		        2017-06-22		18,175,659		-106,417				

		May-00		        2017-06-23		18,069,242		16,874,428				

		Jun-00		        2017-06-26		34,943,670		8,622,036				

		Jun-00		        2017-06-27		43,565,706		5,991,248				

		Jun-00		        2017-06-28		49,556,954		-397,073				

		Jun-00		        2017-06-29		49,159,880		-38,151,136				

		Jun-00		        2017-06-30		11,008,745		633,451				

		Jun-00		        2017-07-03		11,666,271		-439,076				

		Jun-00		        2017-07-05		11,227,195		1,044				

		Jun-00		        2017-07-06		11,228,239		-49,004				

		Jun-00		        2017-07-07		11,179,236		9,117				

		Jun-00		        2017-07-10		11,188,353		1,402,694				

		Jun-00		        2017-07-11		12,591,047		-30,927				

		Jun-00		        2017-07-12		12,560,119		-293,017				

		Jun-00		        2017-07-13		12,267,103		786,075				

		Jun-00		        2017-07-14		13,053,178		-38,261				

		Jun-00		        2017-07-17		13,014,917		-139,338				

		Jun-00		        2017-07-18		12,875,579		1,513,027				

		Jun-00		        2017-07-19		14,388,606		555,715				

		Jun-00		        2017-07-20		14,944,321		-34,621				

		Jun-00		        2017-07-21		14,909,700		-43,711				

		Jun-00		        2017-07-24		14,865,990		79,043				

		Jun-00		        2017-07-25		14,945,033		-88,727				

		Jun-00		        2017-07-26		14,856,306		6,226				

		Jun-00		        2017-07-27		14,862,532		48,280				

		Jun-00		        2017-07-28		14,910,811		276,473				

		Jun-00		        2017-07-31		15,187,285		665,589				

		Jun-00		        2017-08-01		15,869,319		604,956				

		Jun-00		        2017-08-02		16,474,275		-579,865				

		Jun-00		        2017-08-03		15,894,410		-145,495				

		Jul-00		        2017-08-04		15,748,915		-245,425				

		Jul-00		        2017-08-07		15,503,490		-2,416,928				

		Jul-00		        2017-08-08		13,086,561		-183,113				

		Jul-00		        2017-08-09		12,903,448		-156,688				

		Jul-00		        2017-08-10		12,746,760		694,011				

		Jul-00		        2017-08-11		13,440,771		-262,199				

		Jul-00		        2017-08-14		13,178,572		-157,465				

		Jul-00		        2017-08-15		13,021,107		665,799				

		Jul-00		        2017-08-16		13,686,906		787,888				

		Jul-00		        2017-08-21		14,406,889		-461,184				

		Jul-00		        2017-08-22		13,945,705		-831,674				

		Jul-00		        2017-08-23		13,114,031		132,652				

		Jul-00		        2017-08-24		13,246,683		-270,950				

		Jul-00		        2017-08-25		12,975,734		138,454				

		Jul-00		        2017-08-28		13,114,188		-81,052				

		Jul-00		        2017-08-29		13,033,136		-12,634				

		Jul-00		        2017-08-30		13,020,501		450,613				

		Jul-00		        2017-08-31		13,471,115		-771,221				

		Jul-00		        2017-09-01		12,716,978		-161,143				

		Jul-00		        2017-09-05		12,555,835		-72,485				

		Jul-00		        2017-09-06		12,483,350		-357,326				

		Jul-00		        2017-09-07		12,126,024		-117,615				

		Jul-00		        2017-09-08		12,008,409		452,621				

		Jul-00		        2017-09-11		12,461,030		-159,290				

		Jul-00		        2017-09-12		12,301,741		575,390				

		Jul-00		        2017-09-13		12,877,131		-355,101				

		Jul-00		        2017-09-14		12,522,030		-25,872				

		Jul-00		        2017-09-15		12,496,159		-60,969				

		Jul-00		        2017-09-18		12,435,190		-125,210				

		Jul-00		        2017-09-19		12,309,979		-17,360				

		Aug-00		        2017-09-20		12,292,619		210,648				

		Aug-00		        2017-09-21		12,503,267		75,587				

		Aug-00		        2017-09-22		12,578,854		50,245				

		Aug-00		        2017-09-25		12,629,099		24,776				

		Aug-00		        2017-09-26		12,653,874		-21,546				

		Aug-00		        2017-09-27		12,632,328		-102,621				

		Aug-00		        2017-09-28		12,529,707		-2,401,888				

		Aug-00		        2017-09-29		10,127,819		806,121				

		Aug-00		        2017-09-30		10,948,604		0				

		Aug-00		        2017-10-02		10,948,604		-139,304				

		Aug-00		        2017-10-03		10,809,300		-1,569,386				

		Aug-00		        2017-10-04		9,239,914		420,490				

		Aug-00		        2017-10-05		9,660,405		208,773				

		Aug-00		        2017-10-06		9,869,178		-1,477,370				

		Aug-00		        2017-10-09		8,391,808		277,322				

		Aug-00		        2017-10-10		8,669,130		-239,371				

		Aug-00		        2017-10-11		8,429,759		879,628				

		Aug-00		        2017-10-12		9,309,387		-332,987				

		Aug-00		        2017-10-13		8,976,400		-34,509				

		Aug-00		        2017-10-16		8,941,891		-201,280				

		Aug-00		        2017-10-17		8,740,611		-1,308,505				

		Aug-00		        2017-10-18		7,432,106		155,447				

		Aug-00		        2017-10-19		7,587,553		1,033,210				

		Aug-00		        2017-10-20		8,620,763		4,685,034				

		Aug-00		        2017-10-23		13,305,797		1,433,326				

		Aug-00		        2017-10-24		14,739,123		1,666,155				

		Aug-00		        2017-10-25		16,405,278		2,634,835				

		Aug-00		        2017-10-26		19,040,113		3,935,939				

		Aug-00		        2017-10-27		22,976,052		3,707,603				

		Aug-00		        2017-10-30		26,683,655		1,368,693				

		Sep-00		        2017-10-31		28,052,348		3,076,220				

		Sep-00		        2017-11-01		31,145,357		-524,269				

		Sep-00		        2017-11-02		30,621,089		7,193,509				

		Sep-00		        2017-11-03		37,814,598		4,156,378				

		Sep-00		        2017-11-06		41,970,975		-544,659				

		Sep-00		        2017-11-07		41,426,316		4,581,329				

		Sep-00		        2017-11-08		46,007,645		-96,343				

		Sep-00		        2017-11-09		45,911,302		2,172,997				

		Sep-00		        2017-11-10		48,084,299		2,605,736				

		Sep-00		        2017-11-13		50,690,035		-212,383				

		Sep-00		        2017-11-14		50,477,652		1,281,387				

		Sep-00		        2017-11-15		51,759,039		303,992				

		Sep-00		        2017-11-16		52,063,031		879,205				

		Sep-00		        2017-11-17		52,942,236		243,954				

		Sep-00		        2017-11-20		53,186,190		-57,786				

		Sep-00		        2017-11-21		53,128,404		-332,516				

		Sep-00		        2017-11-22		52,795,888		-38,097				

		Sep-00		        2017-11-24		52,757,791		72,990				

		Sep-00		        2017-11-27		52,830,782		-93,385				

		Sep-00		        2017-11-28		52,737,397		-59,735				

		Sep-00		        2017-11-29		52,677,662		63,535				

		Sep-00		        2017-11-30		52,741,198		-408,431				



Total Cash and daily change in Cash
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				Common School Fund 		Current Target		Current Ranges				Proposed Target		Proposed Ranges

				Global Equity		60%		50% - 70%				45%		40% - 50%

				Private Equity		10%		0% - 12%				10%		8% - 12%

				Fixed Income		30%		25% - 35%				25%		20% - 30%

				Real Assets		0%		N/A				10%		8% - 12%

				Diversifying Strategies		0%		N/A				10%		8% - 12%

				Cash		0%		0% - 3%				0%		0% - 3%



				10 Yr Expected Return (Geo Mean)		6.5%						6.6%		 

				Projected Standard Deviation		14.5%						13.2%		 







				Common School Fund 		Current Target		Current Ranges		Market Value		Actual

				Global Equity		60%		50% - 70%		$   799,182,000		55%

				Private Equity		10%		0% - 12%		$   190,824,000		13%

				Fixed Income		30%		25% - 35%		$   441,098,000		31%

				Real Assets		0%		N/A		$   - 0		0%

				Diversifying Strategies		0%		N/A		$   - 0		0%

				Cash		0%		0% - 3%		$   11,666,000		1%

				Source:  State Street						$   1,442,770,000







				Common School Fund 		Benchmark		Prior Allocation		Approved Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		60%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		10%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		30%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		0%		10%		8% - 12%

				Alternatives		CPI + 4%		0%		10%		8% - 12%

				Cash		Cash		0%		0%		0% - 3%



				10-Year Expected Return (Geometric Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source: Updated using Callan 2018 Capital Market Assumptions.





				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   950,810,000		55%

				Private Equity		10%		10%		8% - 12%		$   203,346,000		12%

				Fixed Income		30%		25%		20% - 30%		$   443,668,000		26%

				Real Assets		0%		10%		8% - 12%		$   - 0		0%

				Diversifying Strategies		0%		10%		8% - 12%		$   100,000,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   20,783,000		1%

												$   1,718,607,000



				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   891,720,000		52%

				Private Equity		10%		10%		8% - 12%		$   212,873,000		12%

				Fixed Income		30%		25%		20% - 30%		$   451,976,000		26%

				Real Estate		0%		10%		8% - 12%		$   9,000,000		1%

				Alternatives		0%		10%		8% - 12%		$   95,869,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   - 0		0%

												$   1,661,437,000







				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   796,591,000		48%

				Private Equity		10%		10%		8% - 12%		$   209,742,000		13%

				Fixed Income		30%		25%		20% - 30%		$   435,445,000		26%

				Real Estate		0%		10%		8% - 12%		$   60,000,000		4%

				Alternatives		0%		10%		8% - 12%		$   91,740,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   52,139,000		3%

												$   1,645,657,000		 







				Common School Fund 		Benchmark		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		42.8%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		13.6%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		28.0%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		6.7%		10%		8% - 12%

				Alternatives		CPI + 4%		5.7%		10%		8% - 12%

				Cash		Cash		3.1%		0%		0% - 3%



				10 Yr Expected Return (Geo Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source:  Updated with Callan 2018 Capital Market Assumptions









				Common School Fund 		Benchmark		Market Value		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		$   672,619,000.00		42.8%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		$   214,537,000.00		13.6%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		$   440,001,000.00		28.0%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		$   105,759,000.00		6.7%		10%		8% - 12%

				Alternatives		CPI + 4%		$   89,446,000.00		5.7%		10%		8% - 12%

				Cash		Cash		$   49,433,000.00		3.1%		0%		0% - 3%

								$   1,571,795,000.00







				Vintage		Fund		Commitment		Unfunded Commit		Contributions		Distributions		TVPI		Net IRR		Cambridge Assoc. Rank

				2007		Warburg Pincus PE X		$   25,000,000		$   - 0		$   25,214,323		$   28,856,311		1.61X		8.6%		3rd

				2007		Oak Hill Capital Part III		$   25,000,000		$   - 0		$   30,189,059		$   41,715,827		1.5X		8.9%		3rd

				2008		Apollo Invest Fund VII		$   25,000,000		$   3,565,948		$   30,092,816		$   46,945,151		2.05X		23.1%		1st

				2008		TPG Partners VI		$   25,000,000		$   1,090,536		$   27,095,272		$   31,317,640		1.64X		11.2%		3rd

				2008		PEG Venture Cap IV		$   20,000,000		$   274,676		$   24,434,184		$   18,738,925		1.79X		14.1%		3rd

				2009		Oaktree Opp Fund VIII		$   12,500,000		$   - 0		$   12,500,000		$   17,178,520		1.46X		9.2%		N/A

				2011		Oaktree Opp Fund VIIIb		$   12,500,000		$   - 0		$   12,500,000		$   9,480,383		1.33X		20.8%		2nd

				2013		Oaktree Opp Fund IX		$   20,000,000		$   - 0		$   20,000,000		$   6,579,086		1.14X		3.2%		N/A

				2013		KKR Asian Fund II		$   25,000,000		$   2,309,953		$   27,186,631		$   20,340,392		1.41X		13.7%		3rd

				2013		Apollo Invest Fund VIII		$   25,000,000		$   5,580,815		$   21,690,865		$   6,525,855		1.37X		14.6%		3rd

				2014		PEG Venture Cap V		$   25,000,000		$   4,104,290		$   21,385,953		$   1,062,332		1.22X		NM		NM

				2015		Francisco Partners IV		$   15,000,000		$   382,500		$   14,617,500		$   1,552,500		1.58X		26.0%		1st

				2015		Oaktree Opp Fund X		$   25,000,000		$   7,500,000		$   20,000,000		$   2,809,830		1.33X		20.8%		NM

				 				$   280,000,000.00

				 

				 

				 				$   132,500,000.00		47%

				 				$   135,000,000.00		48%

				 

								9%

								 



















































































































































































































































































































































CSF Rebalance





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,676,023,000		3.82%		17.24%		7.71%		9.46%		5.88%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				4.04%		17.47%		7.92%		9.21%		5.70%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-0.22%		-0.23%		-0.21%		0.25%		0.18%

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   952,075,000		5.85%		24.83%		9.85%		12.02%		6.23%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				5.72%		23.95%		9.52%		11.00%		4.97%

																Excess Return				0.13%		0.88%		0.33%		1.02%		1.26%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   446,205,000		0.50%		4.94%		2.97%		2.84%		5.02%

																Bloomberg Barclays US Aggregate				0.39%		3.54%		2.32%		2.21%		4.18%

																Excess Return				0.11%		1.40%		0.65%		0.63%		0.84%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   200,352,000		4.11%		15.31%		10.17%		14.04%		7.62%

																Russell 3000 + 300 Bps Qtr Lag				5.34%		22.22%		14.03%		17.61%		11.23%

																Excess Return				-1.23%		-6.91%		-3.86%		-3.57%		-3.61%







				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Common School Fund Returns		$   1,661,437,000		-0.49%		11.77%		6.67%		8.33%		6.54%

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				CSF Policy Benchmark				-0.23%		11.82%		6.86%		8.23%		6.33%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				Excess Return				-0.26%		-0.05%		-0.19%		0.10%		0.21%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   891,720,000		-1.24%		15.67%		8.29%		10.20%		7.09%

																MSCI ACWI IMI Net				-0.89%		15.03%		8.27%		9.34%		5.90%

																Excess Return				-0.35%		0.64%		0.02%		0.86%		1.19%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   451,976,000		-1.40%		2.05%		1.90%		2.46%		4.98%

																Bloomberg Barclays US Aggregate				-1.46%		1.20%		1.24%		1.89%		3.86%

																Excess Return				0.06%		0.85%		0.66%		0.57%		1.12%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   212,873,000		5.18%		19.73%		11.69%		14.37%		8.70%

																Russell 3000 + 300 Bps Qtr Lag				7.11%		24.71%		14.43%		19.01%		12.27%

																Excess Return				-1.93%		-4.98%		-2.74%		-4.64%		-3.57%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   95,869,000		-4.13%		N/A		N/A		N/A		N/A

																Russell 3000 + 300 Bps Qtr Lag				2.22%		N/A		N/A		N/A		N/A

																Excess Return				-6.35%		N/A		N/A		N/A		N/A



																		 



				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise				MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Sep-18		Pyramis Select		Global X-US Equity		$   (30,000,000)		Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Sep-18		Arrowstreet		Global X-US Equity		$   (15,000,000)		Cash Raise				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Sep-18		RREEF		Real Estate		$   15,000,000		Additional Funding				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding

																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

																MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

																Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street































				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,571,792,000		-5.87%		-3.89%		6.13%		5.07%		8.27%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				-4.66%		-1.44%		7.74%		5.66%		8.49%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-1.21%		-2.45%		-1.61%		-0.59%		-0.22%						$   38,508,904.00

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   672,619,000		-13.93%		-11.35%		5.72%		4.24%		10.60%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				-13.28%		-10.08%		6.49%		4.17%		9.74%

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Excess Return				-0.65%		-1.27%		-0.77%		0.07%		0.86%						$   8,542,261.30		22%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise				Common School Fund Fixed Income Returns		$   440,001,000		0.66%		-0.71%		2.74%		2.85%		5.77%

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Bloomberg Barclays US Aggregate				1.64%		0.01%		2.17%		2.49%		3.94%

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Excess Return				-0.98%		-0.72%		0.57%		0.36%		1.83%						$   3,168,007.20		8%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding				Common School Fund Private Equity Returns		$   214,537,000		3.27%		15.15%		12.76%		13.25%		11.98%

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Russell 3000 + 300 Bps Qtr Lag				7.90%		21.06%		20.54%		16.83%		15.66%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding				Excess Return				-4.63%		-5.91%		-7.78%		-3.58%		-3.68%						$   12,679,136.70		32%

				Oct-18		RREEF		Real Estate		$   15,000,000		Additional Funding

				Jan-19		RREEF		Real Estate		$   15,000,000		Additional Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   89,446,000		0.18%		-10.55%		N/A		N/A		N/A

																CPI + 400 Bps				0.50%		5.98%		N/A		N/A		N/A

																Excess Return				-0.32%		-16.53%		N/A		N/A		N/A						$   14,785,423.80		38%



																Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   105,759,000		0.56%		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.87%		N/A		N/A		N/A		N/A

																Excess Return				-1.31%		N/A		N/A		N/A		N/A						$   39,174,829.00



																		 































































Global Low Vol

						Period Ending  9/30/18		Market Value		1 year		Incep																				FUND ID		FUND NAME		PERIOD TYPE		DATE		LEVEL		Return

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		15.29%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-17		TOTAL		1.72656		1.0173

						MSCI ACWI IMI Min Vol Net				3.76%		13.26%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-17		TOTAL		3.37291		1.0337

						MSCI ACWI IMI Net				-0.95%		15.44%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-17		TOTAL		0.61116		1.0061

						Excess				2.78%		-0.16%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-17		TOTAL		1.13512		1.0114

																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-17		TOTAL		2.85885		1.0286

						Period Ending  10/30/18		Market Value		1 year		Incep				1-yr Beta																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-17		TOTAL		-0.47927		0.9952

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		10.82%				0.78						$   5,259,205,394.39										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-17		TOTAL		1.81194		1.0181

						MSCI ACWI IMI Net				-0.95%		9.69%				1.00		 				18.8%										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-17		TOTAL		0.85733		1.0086

						Excess				2.78%		1.13%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-17		TOTAL		0.08901		1.0009

						Source: State Street																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-17		TOTAL		1.60656		1.0161



						Period Ending  12/31/18		Market Value		1 year		Incep*				1-yr Beta

						Global Equity Low Vol		$   3,457,896,908		-5.55%		7.66%				0.78

						MSCI ACWI IMI Net				-10.08%		5.57%				1.00

						Excess				4.53%		2.09%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Nov-17		TOTAL		2.47781		1.0248

						Source: State Street 																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Dec-17		TOTAL		0.61060		1.0061

						*Inception: January 1, 2017



						Period Ending  12/31/18		Market Value		1 year		Incep**				1-yr Beta		 		 

						Diversified Multifactor (59GY)		$   653,862,118		-12.00%		-3.55%				0.93		 		 

						MSCI World X-US Net				-14.09%		-5.33%				1.00

						Excess				2.09%		1.78%				 

						Source:   State Street

						**Inception:  June 1, 2017

								$   4,111,759,026

								23,964,745,626

								17.2%



																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-18		TOTAL		3.29524		1.0330

		1.01				Date		OPERF Global Low Vol Excess Returns		Cum Alpha																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-18		TOTAL		-3.93244		0.9607

		1.00		1.00		Jan-17		0.01		0.63																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-18		TOTAL		0.03092		1.0003

		1.00				Feb-17		(0.00)		0.55																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-18		TOTAL		0.02334		1.0002

		1.00				Mar-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-18		TOTAL		0.10066		1.0010

		1.01				Apr-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-18		TOTAL		0.29959		1.0030

		0.99				May-17		0.01		1.10																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-18		TOTAL		3.07894		1.0308

		0.99				Jun-17		(0.01)		0.46																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-18		TOTAL		1.53151		1.0153

		1.01				Jul-17		(0.01)		(0.29)																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-18		TOTAL		1.06380		1.0106

		0.98				Aug-17		0.01		0.43																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-18		TOTAL		-4.69532		0.9530

		1.00				Sep-17		(0.02)		(1.33)

		1.01				Oct-17		0.00		(0.97)

		0.99				Nov-17		0.01		(0.37)																										January 1, 2017 to September 30, 2018

		0.99				Dec-17		(0.01)		(1.04)																										Cumulative		24.34%

		1.01				Jan-18		(0.01)		(2.36)																										Annualized		13.26%						 

		1.01				Feb-18		0.01		(1.14)

		1.00				Mar-18		0.01		(0.01)

		1.00				Apr-18		(0.00)		(0.43)

		1.00				May-18		(0.00)		(0.69)																										January 1, 2017 to October 31, 2018										STD

		1.00				Jun-18		0.00		(0.46)																										Cumulative		18.51%						RTN		8.53%

		1.00				Jul-18		(0.00)		(0.44)																										Annualized		9.70%						9.70%

		1.01				Aug-18		(0.00)		(0.44)

		1.02		 		Sep-18		0.01		0.12																						Return Details ( GLOBAL EQUITY LOW VOL - Since Incept )

						Oct-18		0.02		1.39																						RETURN TYPE: Total

																																GLOBAL EQUITY LOW VOL - 59ACA41 As of 31-Oct-18



																																Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		Global Low Vol		MSCI ACWI IMI Net		ROR (Excess)



		Period Ending 12/31/18		Market Value

		DFA Large Cap Core		$   3,403,739,954.00		1 year		2 years		3 years		4 years		Inception

		Russell 1000				-7.51%		5.08%		8.49%		5.07%		5.24%

		Excess				-4.12%		7.64%		9.09%		6.99%		7.30%

		Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 				-3.39%		-2.56%		-0.61%		-1.92%		-2.06%

																																    2017-01-31		801,909,286.76		828,699,371.72		0.00		26,790,084.96		3.341		2.708		0.633

																																    2017-02-28		828,699,371.72		1,656,362,771.25		806,330,392.94		21,333,006.59		2.662		2.756		(0.094)

																																    2017-03-31		1,656,362,771.25		2,465,785,512.92		797,724,085.53		11,698,656.14		0.868		1.184		(0.316)

																																    2017-04-30		2,465,785,512.92		3,306,421,375.03		802,145,233.49		38,490,628.62		1.600		1.607		(0.007)

																																    2017-05-31		3,306,421,375.03		3,398,044,665.63		(1,046,362.17)		92,669,652.77		2.804		1.996		0.808

																																    2017-06-30		3,398,044,665.63		3,398,066,832.57		(375,208.00)		397,374.94		0.012		0.590		(0.579)

																																    2017-07-31		3,398,066,832.57		3,467,460,133.76		(457,623.04)		69,850,924.23		2.056		2.743		(0.687)

																																    2017-08-31		3,467,460,133.76		3,500,445,436.18		(1,084,734.23)		34,070,036.65		0.983		0.354		0.629

																																    2017-09-30		3,500,445,436.18		3,521,396,769.74		(382,769.10)		21,334,102.66		0.610		2.144		(1.534)

																																    2017-10-31		3,521,396,769.74		3,604,549,977.86		(7,747.52)		83,160,955.65		2.362		2.022		0.339

																																    2017-11-30		3,604,549,977.86		3,692,667,899.60		(1,406,749.15)		89,524,670.88		2.484		1.963		0.521

																																    2017-12-31		3,692,667,899.60		3,731,514,400.40		(970,424.73)		39,816,925.53		1.079		1.631		(0.552)

																																    2018-01-31		3,731,514,400.40		3,884,736,143.24		(2,218,017.28)		155,439,760.12		4.165		5.392		(1.227)

																																    2018-02-28		3,884,736,143.24		3,755,381,050.97		(1,288,269.67)		(128,066,822.60)		(3.297)		(4.175)		0.878

																																    2018-03-31		3,755,381,050.97		3,724,076,774.10		(1,474,676.71)		(29,829,600.16)		(0.794)		(1.869)		1.074

																																    2018-04-30		3,724,076,774.10		3,740,223,741.20		(838,885.65)		16,985,852.75		0.456		0.934		(0.478)

																																    2018-05-31		3,740,223,741.20		3,740,830,335.89		(884,391.80)		1,490,986.49		0.040		0.394		(0.354)

																																    2018-06-30		3,740,830,335.89		3,726,798,952.31		(874,654.39)		(13,156,729.19)		(0.352)		(0.600)		0.248

																																    2018-07-31		3,726,798,952.31		3,828,653,569.78		(876,325.56)		102,730,943.03		2.757		2.770		(0.014)

																																    2018-08-31		3,828,653,569.78		3,862,100,212.13		(866,711.31)		34,313,353.66		0.896		0.919		(0.022)

																																    2018-09-30		3,862,100,212.13		3,898,605,934.09		(848,253.73)		37,353,975.70		0.967		0.159		0.808

																																    2018-10-31		3,898,605,934.09		3,670,259,067.73		(855,190.47)		(227,491,675.89)		(5.836)		(7.823)		1.987

																																Date		MSCI ACWI IMI Net		Global Low Vol		Date		MSCI ACWI IMI Net		Global Low Vol Excess Return		Cumulative Excess Returns				MSCI ACWI IMI Net		Global Low Vol		Geo BMK		Geo DFA		CUM ALPHA

																																Jan-17		2.708		3.341		Jan-17		- 0		1%		1%		1		1.0271		1.0334		0.027		0.033		0.63%

																																Feb-17		2.756		2.662		Feb-17		- 0		-0%		1%		2		1.0276		1.0266		0.055		0.061		0.55%

																																Mar-17		1.184		0.868		Mar-17		- 0		-0%		0%		3		1.0118		1.0087		0.068		0.070		0.22%

																																Apr-17		1.607		1.600		Apr-17		- 0		-0%		0%		4		1.0161		1.0160		0.085		0.087		0.22%

																																May-17		1.996		2.804		May-17		- 0		1%		1%		5		1.0200		1.0280		0.107		0.118		1.10%

																																Jun-17		0.590		0.012		Jun-17		- 0		-1%		0%		6		1.0059		1.0001		0.113		0.118		0.46%

																																Jul-17		2.743		2.056		Jul-17		- 0		-1%		-0%		7		1.0274		1.0206		0.144		0.141		-0.29%

																																Aug-17		0.354		0.983		Aug-17		- 0		1%		0%		8		1.0035		1.0098		0.148		0.152		0.43%

																																Sep-17		2.144		0.610		Sep-17		- 0		-2%		-1%		9		1.0214		1.0061		0.172		0.159		-1.33%

																																Oct-17		2.022		2.362		Oct-17		- 0		0%		-1%		10		1.0202		1.0236		0.196		0.186		-0.97%

																																Nov-17		1.963		2.484		Nov-17		- 0		1%		-0%		11		1.0196		1.0248		0.220		0.216		-0.37%

																																Dec-17		1.631		1.079		Dec-17		- 0		-1%		-1%		12		1.0163		1.0108		0.240		0.229		-1.04%

																																Jan-18		5.392		4.165		Jan-18		- 0		-1%		-2%		13		1.0539		1.0417		0.280		0.256		-2.36%

																																Feb-18		(4.175)		(3.297)		Feb-18		- 0		1%		-1%		14		0.9583		0.9670		0.212		0.201		-1.14%

																																Mar-18		(1.869)		(0.794)		Mar-18		- 0		1%		-0%		15		0.9813		0.9921		0.179		0.179		-0.01%

																																Apr-18		0.934		0.456		Apr-18		- 0		-0%		-0%		16		1.0093		1.0046		0.175		0.171		-0.43%

																																May-18		0.394		0.040		May-18		- 0		-0%		-1%		17		1.0039		1.0004		0.167		0.160		-0.69%

																																Jun-18		(0.600)		(0.352)		Jun-18		- 0		0%		-0%		18		0.9940		0.9965		0.153		0.148		-0.46%

																																Jul-18		2.770		2.757		Jul-18		- 0		-0%		-0%		19		1.0277		1.0276		0.164		0.159		-0.44%

																																Aug-18		0.919		0.896		Aug-18		- 0		-0%		-0%		20		1.0092		1.0090		0.161		0.157		-0.44%

																																Sep-18		0.159		0.967		Sep-18		- 0		1%		0%		21		1.0016		1.0097		0.154		0.155		0.12%

																																Oct-18		(7.823)		(5.836)		Oct-18		- 0		2%		1%		22		0.9218		0.9416		0.097		0.111		1.39%



OPERF Global Low Vol  Excess Returns
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OPERF Global Low Volatily Monthly & Cumulative Excess Returns
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OIC Rebalance



				LEGACY								TARGET

				Pyramis				$   417,335,918.22				Risk Premia		$   575,000,000.00

				NT				$   752,683,280.56				Russell RAFI		$   300,000,000.00

				Total				$   1,170,019,198.78				S&P 400		$   100,000,000.00

												Russell 2000 Synthetic		$   100,000,000.00		Raise Cash

												Cash		$   95,019,198.78		Raise Cash

												TARGET		$   1,170,019,198.78









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				December				Next Century		Small & Micro Cap Growth		$   (50,000,000.00)		Cash Raise/Rebalance

				December				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,280.56)		Termination

				December				Pyramis		U.S. Large Cap Core		$   (417,335,918.22)		Termination

				December				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000.00		Rebalance - Initial Funding

				December				Fundamental Index		U.S. Large Cap Core		$   304,000,000.00		Rebalance - Additional Funding

				December				S&P 400		U.S. Mid Cap		$   101,000,000.00		Rebalance - Additional Funding

				December				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000.00		Rebalance - Additional Funding

				January				Westwood Global		Emerging Markets		$   10,000,000.00		Rebalance - Additional Funding

				January/February				Next Century		Small & Micro Cap Growth		$   (50,000,000.00)		Cash Raise/Rebalance

				January/February				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000.00		Rebalance - Additional Funding

				From 2/10/14 to 3/20/14				Next Century		Small & Micro Cap Growth		$   (50,000,000.00)		Cash Raise

												 		 

												$   (1,170,019,198.78)

												$   (150,000,000.00)

												$   (1,320,019,198.78)









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				May				Next Century		Small & Micro Cap Growth		$   (25,000,000.00)		Cash Raise/Rebalance

				May				S&P 500		U.S. Large Cap Core		$   (500,000.00)		Transfer to Risk Premia Portfolio

				May				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000.00		Transfer from S&P 500

				May				EAM 		Int'l Micro Cap Growth		$   60,000,000.00		Rebalance - Initial Funding				Period Ending 6/30/2014		Market Value		3 Months		1 Year		3 Years		5 Years

				May				DFA		Int'l Micro Cap Value		$   90,000,000.00		Rebalance - Initial Funding				OPERF Public Equity Returns		$   29,203,481,000.00		4.45%		24.20%		11.22%		15.68%

				June				PIMCO		U.S. Large Cap Core		$   (250,000,000.00)		Cash Raise/Rebalance				MSCI ACWI IMI Net				4.84%		23.35%		10.37%		14.77%

				June				Next Century		Small & Micro Cap Growth		$   (20,000,000.00)		Cash Raise/Rebalance				Excess Return				-0.39%		0.85%		0.85%		0.91%

				June				MFS Advisors		U.S. Large Cap Core		$   (15,000,000.00)		Cash Raise/Rebalance

				June				EAM 		U.S. Micro Cap Growth		$   (25,000,000.00)		Cash Raise/Rebalance

				June				DFA		Int'l Micro Cap Value		$   35,000,000.00		Rebalance - Additional Funding						Period Ending 6/30/2014		1 Year		3 Years		5 Years

				June				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000.00)		Cash Raise/Rebalance						OPERF Public Equity Tracking Error		1.01%		0.94%		0.88%

				June				Wellington		U.S. Small Cap		$   (75,000,000.00)		Cash Raise/Rebalance

				June				Arrowstreet		Developed & Emerging Markets		$   (202,000,000.00)		Cash Raise/Rebalance

				June				Pyramis		Developed & Emerging Markets		$   (106,000,000.00)		Cash Raise/Rebalance

				June				The Boston Company		U.S. Small Cap Value		$   (50,000,000.00)		Cash Raise/Rebalance				Firm/Mandate		Reason		Inclusion Date

				June				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000.00)		Cash Raise/Rebalance				MFS/U.S. Large Cap		Performance Trigger		Jul-14

																		Next Century Small Cap		Performance Trigger		Jul-14

																		Wellington Small Cap		Performance Trigger		Jul-14

																		Columbia Wanger/Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

																		PIMCO/U.S. Large Cap		Organizational Concerns		Jan-14

																		Victory Capital/Int'l Small Cap		Performance Trigger		Dec-13

																		Wells Capital/Int'l Small Cap		Organizational Concerns/Performance Trigger		Oct-13

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000.00)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,280.56)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918.22)		Termination				Period Ending 12/31/2014		Market Value		3 Months		1 Year		3 Years		5 Years

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000.00		Rebalance - Initial Funding				OPERF Public Equity Returns		$   27,952,195,000.00		1.13%		3.31%		15.42%		10.30%

				Apr-14				Fundamental Index		U.S. Large Cap Core		$   304,000,000.00		Rebalance - Additional Funding				MSCI ACWI IMI Net				0.59%		3.84%		14.30%		9.48%

				May-14				S&P 400		U.S. Mid Cap		$   101,000,000.00		Rebalance - Additional Funding				Excess Return				0.54%		-0.53%		1.12%		0.82%

				Jun-14				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000.00		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000.00		Rebalance - Additional Funding

				Jan-14				Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000.00		Rebalance - Additional Funding				Period Ending 12/31/2014		1 Year		3 Years		5 Years

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000.00)		Cash Raise/Rebalance				OPERF Public Equity Tracking Error		1.04%		0.87%		0.89%

				Jan-14				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000.00		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000.00)		Cash Raise/Rebalance

				May-14				S&P 500		U.S. Large Cap Core		$   (500,000.00)		Transfer to Risk Premia Portfolio

				May-14				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000.00		Transfer from S&P 500				Firm/Mandate		Reason		Inclusion Date

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000.00		Rebalance - Initial Funding				MFS/U.S. Large Cap		Performance Trigger		Jul-14

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000.00		Rebalance - Initial Funding				Next Century Small Cap		Performance Trigger		Jul-14

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000.00)		Cash Raise/Rebalance				Wellington Small Cap		Performance Trigger		Jul-14

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000.00)		Cash Raise/Rebalance				Columbia Wanger/Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000.00)		Cash Raise/Rebalance				PIMCO/U.S. Large Cap		Organizational Concerns		Jan-14

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000.00)		Cash Raise/Rebalance				Victory Capital/Int'l Small Cap		Performance Trigger		Dec-13

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000.00		Rebalance - Additional Funding				Wells Capital/Int'l Small Cap		Organizational Concerns/Performance Trigger		Oct-13

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000.00)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000.00)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Developed & Emerging Markets		$   (202,000,000.00)		Cash Raise/Rebalance

				Jun-14				Pyramis		Developed & Emerging Markets		$   (106,000,000.00)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000.00)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000.00)		Cash Raise/Rebalance

												 

												$   (2,238,519,198.78)		Cash Raise/Terminations

												$   1,429,500,000.00		Fundings

												 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose				Firm/Mandate		Reason		Inclusion Date

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531.00)		Termination				Next Century Small Cap Growth		Performance Trigger		Jul-14

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860.00)		Termination				Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368.00		Rebalance - Additional Funding				Wellington Small Cap		Performance Trigger		Jul-14

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759.00		Rebalance - Initial Funding				Columbia Wanger/Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

																		PIMCO/U.S. Large Cap		Organizational Concerns		Jan-14

																		Victory Capital/Int'l Small Cap		Performance Trigger		Dec-13

																 









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 3/31/2015		Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000.00)		Termination				OPERF Public Equity Returns		$   28,674,131,000.00		3.23%		5.33%		11.99%		10.16%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000.00		Rebalance - Additional Funding				MSCI ACWI IMI Net				2.58%		5.12%		10.95%		9.25%						Wellington Small Cap		Performance Trigger		Jul-14

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000.00)		Cash Raise/Rebalance				Excess Return				0.65%		0.21%		1.04%		0.91%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000.00		Rebalance - Additional Funding																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

												 																						PIMCO U.S. Large Cap		Organizational Concerns		Jan-14

																																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 6/30/2015		Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Apr-15				William Blair		Emerging Markets		$   25,000,000.00		Rebalance - Additional Funding				OPERF Public Equity Returns		$   29,143,574,000.00		0.89%		1.77%		14.64%		13.09%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Apr-15				Wells Cap CEF		International Core		$   50,000,000.00		Rebalance - Additional Funding				MSCI ACWI IMI Net				0.54%		0.81%		13.34%		12.17%						Wellington Small Cap		Performance Trigger		Jul-14

				May-15				Lazard CEF		International Core		$   65,000,000.00		Rebalance - Additional Funding				Excess Return				0.35%		0.96%		1.30%		0.92%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000.00)		Termination - Organizational Concerns																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Jun-15				Lazard CEF		International Core		$   100,000,000.00		Rebalance - Additional Funding																				Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000.00		Rebalance - Additional Funding





																		Panel 1

																		Period Ending 6/30/2015		Market Value				1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose				OPERF Public Equity Returns		$   29,143,574,000				1.77%		14.64%		13.09%

				May-15				AQR		US Small Cap Equity		$   208,000,000.00		Conversion to 130/30				MSCI ACWI IMI Net						0.81%		13.34%		12.17%

				Jun-15				Arrowstreet		International Core		$   1,292,000,000.00		Conversion to 130/30				Excess Return (0.75% Target)						0.96%		1.30%		0.92%



																		OPERF Public Equity Tracking Error (2.0% Maximum)						1.04%		0.93%		0.92%

																		Information Ratio						0.92		1.40		1.00



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose				 

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination				Period Ending 6/30/2015		Market Value				1 Year		3 Years		5 Years

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination				OPERF Domestic Equity Returns		$   14,013,825,000				6.83%		17.55%		17.26%

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding				Russell 3000						7.29%		17.73%		17.54%

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding				Excess Return						-0.46%		-0.18%		-0.28%

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding				Period Ending 6/30/2015		Market Value				1 Year		3 Years		5 Years

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance				OPERF International Equity Returns		$   14,094,335,000				-3.07%		11.60%		9.52%

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding				MSCI ACWI IMI X-US Net						-4.97%		9.80%		8.00%

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding				Excess Return						1.90%		1.80%		1.52%

				Apr-15				Wells Cap CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding

				May-15				Lazard CEF		Int'l Developed & Emerging		$   65,000,000		Rebalance - Additional Funding				Period Ending 6/30/2015		Market Value				1 Year		3 Years		5 Years

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns				OPERF Global Equity Returns		$   1,035,415,000				5.17%		19.95%		13.34%

				Jun-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding				MSCI ACWI Value NET						-3.41%		11.80%		10.57%

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding				Excess Return						8.58%		8.15%		2.77%





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/2015		Market Value		3 Months		1 Year		3 Years		5 Years								Firm/Mandate		Reason		Inclusion Date

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing				OPERF Public Equity Returns		$   26,337,042,000		-9.72%		-4.91%		8.42%		7.81%								Wellington Small Cap		Performance Trigger		Jul-14

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding				MSCI ACWI IMI Net				-9.59%		-6.21%		7.20%		6.99%								Next Century Small Cap Growth		Performance Trigger		Jul-14

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing				Excess Return (0.75% Target)				-0.13%		1.30%		1.22%		0.82%								Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding																						Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		1.01%		0.96%		0.91%

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding				Information Ratio (Excess Return/Tracking Error)				N/A		1.29		1.27		0.90																		U.S.

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing																														International Developed

																																												Emerging Markets



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/2015		Market Value		3 Months		1 Year		3 Years		5 Years				Firm/Mandate		Reason		Inclusion Date

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance				OPERF Public Equity Returns		$   25,667,994,000		4.50%		-1.75%		8.74%		6.75%				EAM Micro Cap Growth		Performance Trigger		Dec-15

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				4.91%		-2.19%		7.86%		6.11%				Wellington Small Cap		Performance Trigger		Jul-14

				Oct-15				OST Tiered Emerging Market Stratey		Emerging Markets		$   (180,400,000)		Cash Raise/Rebalance				Excess Return (0.75% Target)				-0.41%		0.44%		0.88%		0.64%				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		1.17%		1.02%		0.96%

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 				Information Ratio (Excess Return/Tracking Error)				N/A		0.37		0.86		0.67



				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance				Period Ending 3/31/2016		Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance				OPERF Public Equity Returns		$   25,658,687,000		0.31%		-4.53%		6.23%		5.88%

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				0.30%		-4.36%		5.59%		5.24%

																		Excess Return (0.75% Target)				0.01%		-0.17%		0.64%		0.64%



																		OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		1.17%		1.04%		0.97%

																		Information Ratio (Excess Return/Tracking Error)				N/A		-0.15		0.62		0.66



																								(0.15)		0.62		0.66

																		Period Ending 6/30/2016		Market Value		3 Months		1 Year		3 Years		5 Years

																		OPERF Public Equity Returns		$   25,924,569,000		1.03%		-4.39%		6.50%		6.00%

																		MSCI ACWI IMI Net				1.06%		-3.87%		6.13%		5.43%

																		Excess Return (0.75% Target)				-0.03%		-0.52%		0.37%		0.57%



																		OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		1.00%		1.00%		0.97%

																		Information Ratio (Excess Return/Tracking Error)				N/A		-0.52		0.37		0.58







				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000.00)		Termination				Period Ending 9/30/2016		Market Value		3 Months		1 Year		3 Years		5 Years

				Jul-16				Genesis		Emerging Markets		$   (50,000,000.00)		Cash Raise/Rebalance				OPERF Public Equity Returns		$   26,401,853,950		5.91%		12.16%		5.50%		11.69%		 

				Jul-16				Lazard		Developed & Emerging Markets		$   (100,000,000.00)		Cash Raise/Rebalance				MSCI ACWI IMI Net				5.57%		12.25%		5.24%		10.87%		 

				Jul-16				Pyramis		Developed & Emerging Markets		$   (250,000,000.00)		Cash Raise/Rebalance				Excess Return (0.75% Target)				0.34%		-0.10%		0.26%		0.82%		 

				Jul-16				Walter Scott		International Developed		$   (100,000,000.00)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000.00		Rebalance - Additional Funding				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.88%		0.97%		0.91%

				Sep-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000.00)		Termination				Information Ratio (Excess Return/Tracking Error)				N/A		-0.11		0.27		0.90

				Sep-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000.00		Rebalance - Additional Funding









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/30/2016		Market Value		3 Months		1 Year		3 Years		5 Years

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000.00)		Termination				OPERF Public Equity Returns		$   26,311,920,000		2.30%		9.80%		3.68%		10.65%

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000.00		Rebalance - Additional Funding				MSCI ACWI IMI Net				1.27%		8.36%		3.25%		9.61%

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance				Excess Return (0.75% Target)				1.03%		1.44%		0.43%		1.04%

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000.00)		Cash Raise/Rebalance				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.88%		0.97%		0.91%

				Nov-16				Genesis		Emerging Markets		$   (25,000,000.00)		Cash Raise/Rebalance				Information Ratio (Excess Return/Tracking Error)				N/A		1.64		0.42		1.12

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Cash Raise/Rebalance

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		Global Low Vol		$   800,000,000		Rebalance - Initial Funding





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 3/31/2016		Market Value		3 Months		1 Year		3 Years		5 Years

				Jan-17				Wells Capital Closed End Fund		Developed & Emerging		$   (425,000,000.00)		Termination				OPERF Public Equity Returns		$   28,001,472,947		6.48%		16.77%		5.70%		9.64%

				Jan-17				Lazard Closed End Fund		Developed & Emerging		$   425,000,000.00		Rebalance - Additional Funding				MSCI ACWI IMI Net				6.79%		15.37%		5.07%		8.55%

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance				Excess Return (0.75% Target)				-0.31%		1.40%		0.63%		1.09%

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.82%		1.03%		0.93%

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination				Information Ratio (Excess Return/Tracking Error)				N/A		1.71		0.61		1.17

				Feb-17				Acadian		Global Low Vol		$   800,000,000.00		Rebalance - Initial Funding										 

				Mar-17				AQR 		Global Low Vol		$   800,000,000.00		Rebalance - Initial Funding

				Apr-17				Fidelity		Developed & Emerging		$   (603,000,000.00)		Termination

				Apr-17				Blackrock R1000V Index Fund		Developed & Emerging		$   (323,000,000.00)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000.00		Rebalance - Initial Funding







																		Period Ending 6/30/2016		Market Value		3 Months		1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose				OPERF Public Equity Returns		$   29,010,796,000		4.36%		20.32%		5.39%		11.63%

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000.00)		Termination				MSCI ACWI IMI Net				4.25%		19.01%		4.87%		10.74%

				Apr-17				Blackrock R1000V Index Fund		U.S. Large Cap Core		$   (323,000,000.00)		Termination				Excess Return (0.75% Target)				0.11%		1.31%		0.52%		0.89%

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000.00		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.82%		0.95%		0.92%

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding				Information Ratio (Excess Return/Tracking Error)				N/A		1.60		0.55		0.97







																		ANNUAL

																		Period Ending 9/30/2017		Market Value		3 Months		1 Year		3 Years		5 Years

																		OPERF Public Equity Returns		$   30,654,941,354		5.65%		20.02%		8.58%		11.40%

																		MSCI ACWI IMI Net				5.32%		18.73%		7.72%		10.43%

																		Excess Return (0.75% Target)				0.33%		1.29%		0.85%		0.97%



																		OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.86%		0.92%		0.93%

																		Information Ratio (Excess Return/Tracking Error)				N/A		1.50		0.92		1.04











				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure				OPERF Public Equity Returns		$   30,683,041,000		6.07%		24.46%		10.32%		11.93%

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure				MSCI ACWI IMI Net				5.72%		23.95%		9.52%		11.00%

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure				Excess Return (0.50% Target)				0.35%		0.51%		0.80%		0.93%

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.56%		0.90%		0.92%

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure				Information Ratio (Excess Return/Tracking Error)				N/A		0.91		0.89		1.01

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

												$   (1,800,000,000.00)

																								 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 3/31/2018		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance				OPERF Public Equity Returns		$   29,545,729,000		-0.53%		16.33%		8.97%		10.19%		6.63%

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				-0.89%		15.03%		8.27%		9.34%		5.90%

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance				Excess Return (0.50% Target)				0.36%		1.30%		0.70%		0.85%		0.73%

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.67%		0.90%		0.93%		0.96%

												$   (1,000,000,000.00)						Information Ratio (Excess Return/Tracking Error)				N/A		1.93		0.78		0.92		0.76

																		Source:  State Street





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance				Period Ending 6/30/2018		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance				OPERF Public Equity Returns		$   29,776,099,310		0.21%		11.71%		8.72%		10.18%		6.67%

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				0.72%		11.14%		8.34%		9.60%		6.14%

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance				Excess Return (0.50% Target)				-0.51%		0.57%		0.38%		0.58%		0.53%

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.85%		0.90%		0.93%		0.95%

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance				Information Ratio (Excess Return/Tracking Error)				N/A		.065		0.42		0.62		0.55

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance				Source:  State Street

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

												$   (1,862,806,054.00)











				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/2018		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise				OPERF Public Equity Returns		$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				0.72%		11.14%		8.34%		9.60%		6.14%

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance				Excess Return (0.50% Target)				-0.51%		0.57%		0.38%		0.58%		0.53%

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance

																		OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.85%		0.90%		0.93%		0.95%

																		Information Ratio (Excess Return/Tracking Error)				N/A		.065		0.42		0.62		0.55

																		Source:  State Street



																		Period Ending  10/30/18		Market Value		1 year		Incep

																		Global Equity Low Vol		$   3,670,259,067.73		1.83%		10.82%

																		MSCI ACWI IMI Min Vol Net				3.76%

																		MSCI ACWI IMI Net				-0.95%		9.89%

																		Excess				2.78%		0.93%





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/30/2018		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-18		59A4		OST 59GY		International Developed		$   50,000,000		Rebalance - Additional Funding				OPERF Public Equity Returns		$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		15,000,000		Cash Raise/Rebalance				MSCI ACWI IMI Net				0.72%		11.14%		8.34%		9.60%		6.14%

				Nov-18				Acadian Global Low Vol		Global Low Vol		18,000,000		Cash Raise/Rebalance				Excess Return (0.50% Target)				-0.51%		0.57%		0.38%		0.58%		0.53%

				Nov-18				AllianceBernstein Global Value		Global Value		14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		15,000,000		Cash Raise/Rebalance				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.85%		0.90%		0.93%		0.95%

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		15,000,000		Cash Raise/Rebalance				Information Ratio (Excess Return/Tracking Error)				N/A		.065		0.42		0.62		0.55

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		5,000,000		Cash Raise/Rebalance				Source:  State Street

				Nov-18				AQR Global Low Vol		Global Low Vol		17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		3,000,000		Cash Raise/Rebalance











				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 3/30/2019		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-19		59A4		OST 59GY		International Developed		$   (50,000,000)		Rebalance				OPERF Public Equity Returns		$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Jan-19				59AY		AQR CAPITAL MANAGEMENT, LLC		$   15,000,000.00		Cash Raise/Rebalance				MSCI ACWI IMI Net				0.72%		11.14%		8.34%		9.60%		6.14%

				Jan-19				59A0		ARROWSTREET CAPITAL, LP		$   31,000,000.00		Cash Raise/Rebalance				Excess Return (0.50% Target)				-0.51%		0.57%		0.38%		0.58%		0.53%

				Jan-19				59GW		LAZARD ASSET MANAGEMENT		$   24,000,000.00		Cash Raise/Rebalance

				Jan-19				597N		LAZARD FRERES ASSET MANAGEMENT		$   18,000,000.00		Cash Raise/Rebalance				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.85%		0.90%		0.93%		0.95%

				Jan-19				599Y		WALTER SCOTT MGMT		$   16,000,000.00		Cash Raise/Rebalance				Information Ratio (Excess Return/Tracking Error)				N/A		.065		0.42		0.62		0.55

				Jan-19				592S		ACADIAN ASSET MGMT		$   16,000,000.00		Cash Raise/Rebalance

				Jan-19				596B		BRANDES INVESTMENT PARTNERS LP		$   17,000,000.00		Cash Raise/Rebalance

				Jan-19				59DR		DIMENSIONAL FUND ADVISORS		$   5,000,000.00		Cash Raise/Rebalance

				Jan-19				59DS		HARRIS ASSOCIATES		$   5,000,000.00		Cash Raise/Rebalance

				Jan-19				59HL		EAM INVESTORS, LLC		$   3,000,000.00		Cash Raise/Rebalance

				Jan-19				59HM		DIMENSIONAL FUND ADVISORS LTD.		$   3,000,000.00		Cash Raise/Rebalance

				Jan-19				592Q		GENESIS ASSET MANAGERS		$   9,000,000.00		Cash Raise/Rebalance

				Jan-19				59G7		WILLIAM BLAIR AND COMPANY		$   5,000,000.00		Cash Raise/Rebalance

				Jan-19				59AX		ARROWSTREET CAPITAL, L.P.		$   10,000,000.00		Cash Raise/Rebalance

				Jan-19				59HF		WILLIAM BLAIR & CO.		$   3,000,000.00		Cash Raise/Rebalance

				Jan-19				59C1		WESTWOOD GLOBAL INVESTMENTS		$   7,000,000.00		Cash Raise/Rebalance

				Jan-19				59FZ		DIMENSIONAL FUND ADVISORS		$   3,000,000.00		Cash Raise/Rebalance

				Jan-19				59A4		ALLIANCE BERNSTEIN		$   14,000,000.00		Cash Raise/Rebalance















				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000.00)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,280.56)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918.22)		Termination

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000.00		Rebalance - Initial Funding

				Apr-14				OST - Russell Fundamental Strategy		U.S. Large Cap Core		$   304,000,000.00		Rebalance - Additional Funding

				May-14				OST - S&P 400		U.S. Mid Cap		$   101,000,000.00		Rebalance - Additional Funding

				Jun-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000.00		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000.00		Rebalance - Additional Funding

				Jan-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000.00		Rebalance - Additional Funding

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000.00)		Cash Raise/Rebalance

				Jan-14				Wells Capital CEF		Int'l Developed & Emerging		$   100,000,000.00		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000.00)		Cash Raise/Rebalance

				May-14				OST - S&P 500		U.S. Large Cap Core		$   (500,000.00)		Transfer to Risk Premia Portfolio

				May-14				OST - Risk Premia Portfolio		U.S. Large Cap Core		$   500,000.00		Transfer from S&P 500

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000.00		Rebalance - Initial Funding

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000.00		Rebalance - Initial Funding

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000.00)		Cash Raise/Rebalance

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000.00)		Cash Raise/Rebalance

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000.00)		Cash Raise/Rebalance

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000.00)		Cash Raise/Rebalance

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000.00		Rebalance - Additional Funding

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000.00)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000.00)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Int'l Developed & Emerging		$   (202,000,000.00)		Cash Raise/Rebalance

				Jun-14				Pyramis		Int'l Developed & Emerging		$   (106,000,000.00)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000.00)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000.00)		Cash Raise/Rebalance

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531.00)		Termination

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860.00)		Termination

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368.00		Rebalance - Additional Funding

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759.00		Rebalance - Initial Funding

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000.00)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000.00		Rebalance - Additional Funding

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000.00)		Cash Raise/Rebalance

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000.00		Rebalance - Additional Funding

				Apr-15				William Blair		Emerging Markets		$   25,000,000.00		Rebalance - Additional Funding

				Apr-15				Wells Cap CEF		International Core		$   50,000,000.00		Rebalance - Additional Funding

				May-15				Lazard CEF		International Core		$   65,000,000.00		Rebalance - Additional Funding

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000.00)		Termination - Organizational Concerns

				Jun-15				Lazard CEF		International Core		$   100,000,000.00		Rebalance - Additional Funding				$   (1,001,000,000.00)

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000.00		Rebalance - Additional Funding

				May-15				AQR		US Small Cap Equity		$   208,000,000.00		Conversion to 130/30

				Jun-15				Arrowstreet		International Core		$   1,292,000,000.00		Conversion to 130/30

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding				$   (700,000,000.00)

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 

				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000)		Termination

				Jul-16				Genesis		Emerging Markets		$   (50,000,000)		Cash Raise/Rebalance

				Jul-16				Lazard		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Pyramis		Int'l Developed & Emerging		$   (250,000,000)		Cash Raise/Rebalance

				Jul-16				Walter Scott		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000		Rebalance - Additional Funding

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000)		Cash Raise/Rebalance

				Nov-16				Genesis		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		U.S. Large Cap		$   800,000,000		Rebalance - Initial Funding

				Jan-17				Wells Capital Closed End Fund		Int'l Developed & Emerging		$   (425,000,000)		Termination

				Jan-17				Lazard Closed End Fund		Int'l Developed & Emerging		$   425,000,000		Rebalance - Additional Funding

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination

				Feb-17				Acadian		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Mar-17				AQR 		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000)		Termination

				Apr-17				Blackrock R1000V Index Fund		Int'l Developed & Emerging		$   (323,000,000)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		15,000,000		Cash Raise/Rebalance

				Nov-18				Acadian Global Low Vol		Global Low Vol		18,000,000		Cash Raise/Rebalance

				Nov-18				AllianceBernstein Global Value		Global Value		14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		15,000,000		Cash Raise/Rebalance

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		15,000,000		Cash Raise/Rebalance

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		5,000,000		Cash Raise/Rebalance

				Nov-18				AQR Global Low Vol		Global Low Vol		17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		3,000,000		Cash Raise/Rebalance





Perf

		Date		59DX MV		Sec Lend		59DX Rtn		S&P 400		alpha		SL bps		$ Val Added		$ Val Add Compounded		Date		59DY MV		Sec Lend		59DY Rtn		S&P 500		alpha		SL bps		$ Val Added		$ Val Add Compounded		59DZ MV		OSTF BAL		59DZ Rtn		RU2K/SML		alpha		SL Bps		$ Val Added		$ Val Add Compounded		Date		TEMS		TEMS Rtn		MSCI EM NET		alpha		$ Val Added		$ Val Add Compounded		Date		59GA MV		Sec Lending		59GA Rtn		RUSSELL 1000		alpha		$ Val Added		$ Val Add Compounded		SL bps		RUFUSLTU		Diff		Date		59GX MV		Sec Lending		59GX Rtn		MSCI USA

VITERI Michael: M2US Index		alpha		$ Val Added		$ Val Add Compounded		SL Bps		CUSTOM				Date		59GY MV		Sec Lending		59GY Rtn		MSCI World X-US Net

Michael VITERI : M1WOU
		alpha		$ Val Added		$ Val Add Compounded		SL Bps		CUSTOM

																																																								101,555,216.00

		Feb-09																		Feb-09																																		Feb-09		95,086,427.91		-6.3700%		-5.6410%		-0.0073		$   (693,180.06)				Feb-09																												 

		Mar-09																		Mar-09																																		Mar-09		107,905,866.83		13.4820%		14.3710%		-0.0089		$   (959,283.16)		$   (1,745,917.75)		Mar-09

		Apr-09																		Apr-09																																		Apr-09		126,843,755.43		17.5500%		16.6410%		0.0091		$   1,153,009.74		$   (899,316.58)		Apr-09

		May-09																		May-09																																		May-09		147,792,092.44		16.5150%		17.0870%		-0.0057		$   (845,370.77)		$   (1,893,209.48)		May-09

		Jun-09																		Jun-09																																		Jun-09		147,360,758.55		-0.2920%		-1.3470%		0.0106		$   1,554,656.00		$   (333,025.31)		Jun-09																																																																								Date		59DX Monthly Alpha

		Jul-09		$   107,917,313.06				8.723%		8.739%		(0.00016)								Jul-09		$   429,798,408.40				7.527%		7.564%		(0.00037)																								Jul-09		163,813,770.68		11.1650%		11.2450%		-0.0008		$   (131,051.02)		$   (501,258.60)		Jul-09																																																																								Jul-09		(0.00016)

		Aug-09		$   112,660,641.47				4.395%		4.367%		0.00028								Aug-09		$   445,495,045.81				3.625%		3.610%		0.00015																								Aug-09		165,713,480.08		1.1600%		-0.3580%		0.0152		$   2,515,530.63		$   2,008,457.43		Aug-09																																																																								Aug-09		0.00028

		Sep-09		$   119,618,828.93				5.732%		5.722%		0.00010								Sep-09		$   464,034,742.13				3.715%		3.732%		(0.00017)								 																Sep-09		179,086,666.06		8.0700%		9.0770%		-0.0101		$   (1,803,402.73)		$   367,137.22		Sep-09																																																																								Sep-09		0.00010

		Oct-09		$   114,206,851.60

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		$   17,571.20		-4.524%		-4.540%		0.00016		0.00185		$   17,947.06		$   18,797.53		Oct-09		455,506,488.33

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		$   42,176.97		-1.838%

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		-1.858%		0.00020		0.00111		$   91,101.30																				Oct-09		178,195,823.68		-0.4970%		0.1240%		-0.0062		$   (1,106,596.07)		$   (741,283.52)		Oct-09																																																																								Oct-09		0.00016

		Nov-09		$   119,059,346.00		$   34,085.85		4.249%

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)		4.052%		0.00197		0.00344		$   234,214.15		$   253,810.36		Nov-09		482,853,516.77

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089		$   38,332.55		6.004%		5.998%		0.00006		0.00095		$   28,971.21		$   125,542.23																		Nov-09		185,194,258.79		3.9270%		4.2960%		-0.0037		$   (683,366.81)		$   (1,453,760.54)		Nov-09																																																																								Nov-09		0.00197

		Dec-09		$   126,735,231.00

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
		$   29,071.04		6.447%		6.275%		0.00172		0.00275		$   218,043.29		$   488,217.08		Dec-09		492,303,872.92		$   17,093.96		1.957%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		1.932%		0.00025		0.00042		$   123,075.97		$   251,075.06										 								Dec-09		192,798,365.42		4.1060%		3.9490%		0.0016		$   302,693.43		$   (1,210,758.51)		Dec-09																																																																								Dec-09		0.00172

		Jan-10		$   122,522,840.00		$   27,509.77		-3.169%		-3.215%		0.00046		0.00269		$   56,592.92		$   529,338.41		Jan-10		484,622,811.72

viterim: viterim:
SSB Analytics $484,622,812		$   15,454.98		-3.549%

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		-3.597%		0.00048		0.00038		$   232,618.95		$   474,783.36																		Jan-10		186,219,869.38		-3.4120%		-5.5770%		0.0217		$   4,031,660.17		$   2,862,212.74		Jan-10																																																																								Jan-10		0.00046

		Feb-10		$   128,992,261.73		$   19,864.58		5.282%		5.211%		0.00071		0.00185		$   92,070.41		$   649,368.47		Feb-10		499,733,855.13		$   18,001.04		3.118%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		3.098%		0.00020		0.00043		$   99,946.77		$   589,533.87				$   80,000,000.00														Feb-10		185,924,895.59		-0.1580%		0.3520%		-0.0051		$   (948,216.97)		$   1,909,473.47		Feb-10																																																																								Feb-10		0.00071

		Mar-10		$   138,181,378.00		$   16,364.27		7.122%		7.135%		(0.00013)		0.00142		$   (17,987.64)		$   677,628.84		Mar-10		529,868,368.50		$   16,780.56		6.030%		6.034%		(0.00004)		0.00038		$   (21,194.73)		$   603,888.03		$   99,310,397.36		$   80,016,876.71				8.140%						$   - 0				Mar-10		201,347,576.77		8.2950%		8.0730%		0.0022		$   446,991.62		$   2,514,855.92		Mar-10																																																																								Mar-10		(0.00013)

		Apr-10		$   144,058,448.32		$   16,364.27		4.253%		4.262%		(0.00009)		0.00136		$   (13,377.46)		$   693,070.94		Apr-10		538,109,049.05		$   17,032.81		1.555%		1.579%		(0.00024)		0.00038		$   (129,146.17)		$   484,132.32		$   104,979,992.22

viterim: viterim:
SSB MV  $105,095,715.79		$   80,053,048.72		5.7090%		5.660%		0.00049				$   51,402.4314				Apr-10		204,263,418.78		1.4480%		1.2120%		0.0024		$   482,061.67		$   3,033,332.70		Apr-10																																																																								Apr-10		(0.00009)

		May-10		$   133,746,469.80		$   13,176.60		-7.158%

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10		-7.199%		0.00041		0.00118		$   54,554.91		$   698,014.51		May-10		681,199,732.84		$   11,820.89		-7.98%

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		-7.985%		0.00004		0.00021		$   27,247.99		$   472,741.71		$   97,048,849.13		$   80,090,443.36		-7.5549%		-7.590%		0.00035				$   34,055.2179		$   81,574.242		May-10		185,329,639.66		-9.2690%		-8.7960%		-0.0047		$   (876,609.20)		$   1,875,563.90		May-10																																																																								May-10		0.00041

		Jun-10		$   125,112,229.15		$   11,471.95		-6.456%		-6.554%		0.00098		0.00110		$   123,131.27		$   776,084.21		Jun-10		645,632,193.93		$   17,775.94		-5.221%		-5.235%		0.00014		0.00033		$   90,388.51		$   538,448.37		$   89,621,685.51		$   80,126,648.63		-7.6530%		-7.750%		0.00097				$   86,919.0018		$   162,250.355		Jun-10		185,675,273.71		0.1860%		-0.7350%		0.0092		$   1,710,069.27		$   3,589,121.72		Jun-10																																																																								Jun-10		0.00098

		Jul-10		$   133,709,315.50		$   10,933.63		6.872%		6.908%		(0.00036)		0.00098		$   (48,490.86)		$   780,925.87		Jul-10		690,831,847.62		$   10,940.96		7.001%		7.006%		(0.00005)		0.00019		$   (34,541.59)		$   541,603.55		$   95,828,731.00		$   80,163,399.57		6.9258%		6.870%		0.00056				$   53,501.0826		$   226,988.621		Jul-10		201,041,135.10		8.2760%		8.3280%		-0.0005		$   (104,541.39)		$   3,781,616.04		Jul-10																																																																								Jul-10		(0.00036)

		Aug-10		$   127,167,786.83		$   9,928.07		-4.892%		-4.940%		0.00048		0.00094		$   61,016.16		$   803,739.13		Aug-10		659,816,301.57		$   9,525.10		-4.490%		-4.514%		0.00024		0.00017		$   158,355.91		$   675,641.46		$   93,804,071.85

viterim: viterim:
SSB Analytics shows $93,804,071.85		$   80,200,845.76		-7.2430%

viterim: $5,000,000 cash inflow		-7.400%		0.00157				$   147,272.3928		$   357,820.228		Aug-10		199,863,596.36		-0.5860%		-1.9420%		0.0136		$   2,710,150.37		$   6,469,606.14		Aug-10																																																																								Aug-10		0.00048

		Sep-10		$   141,558,618.08		$   9,874.02		11.308%		11.306%		0.00002		0.00153		$   3,320.94		$   897,946.90		Sep-10		718,514,389.40		$   9,156.95		8.896%		8.924%		(0.00028)		0.00031		$   (201,184.03)		$   534,562.49		$   105,579,582.59		$   80,237,100.94		12.5533%		12.460%		0.00093				$   98,510.4648		$   501,248.955		Sep-10		222,276,036.56		11.2140%		11.1130%		0.0010		$   224,498.80		$   7,419,606.57		Sep-10																																																																								Sep-10		0.00002

		Oct-10		$   146,457,699.97		$   9,627.11		3.469%		3.449%		0.00020		0.00142		$   28,638.86		$   957,735.54		Oct-10		745,744,636.61		$   9,439.22		3.790%		3.805%		(0.00015)		0.00026		$   (111,861.70)		$   442,960.72		$   109,955,001.89		$   80,274,141.90		4.1442%		4.090%		0.00054				$   59,585.4448		$   581,607.113		Oct-10		229,792,339.46		3.3820%		2.9040%		0.0048		$   1,098,407.38		$   8,768,945.04		Oct-10																																																																								Oct-10		0.00020

		Nov-10		$   150,631,658.26		$   10,202.40		2.850%		2.970%		(0.00120)		0.00122		$   (180,457.78)		$   804,572.65		Nov-10		745,813,879.28		8,376.6100		0.009%		0.013%		(0.00004)		0.00022		$   (29,832.56)		$   413,168.03		$   113,794,338.49		$   80,307,131.28		3.4917%		3.470%		0.00022				$   24,732.4903		$   626,647.779		Nov-10		221,653,403.75		-3.5420%		-2.6400%		-0.0090		$   (1,999,313.70)		$   6,459,035.31		Nov-10																																																																								Nov-10		(0.00120)

		Dec-10		$   160,504,725.42		$   8,659.36		6.554%		6.554%		0.00001		0.00102		$   1,289.43		$   858,597.34		Dec-10		795,506,022.74		$   9,284.76		6.663%		6.683%		(0.00020)		0.00019		$   (159,101.20)		$   281,596.21		$   122,931,283.10		$   80,341,234.31		8.0293%		7.940%		0.00089				$   109,837.9050		$   786,801.421		Dec-10		237,082,134.97		6.9610%		7.1360%		-0.0018		$   (414,893.74)		$   6,493,755.02		Dec-10																																																																								Dec-10		0.00001

		Jan-11		$   163,729,202.94		$   7,273.97		2.009%		1.998%		0.00011		0.00088		$   17,248.95		$   893,095.18		Jan-11		814,455,807.13

viterim: viterim:
Trades + KG +VM 		$   10,271.77		2.382%		2.370%		0.00012		0.00018		$   97,734.70		$   386,038.53		$   122,644,562.16		$   80,375,351.82		-0.2332%		-0.260%		0.00027				$   32,823.6602		$   817,789.971		Jan-11		228,026,250.88		-3.8200%		-2.7130%		-0.0111		$   (2,524,250.60)		$   3,721,442.98		Jan-11																																																																								Jan-11		0.00011

		Feb-11		$   171,355,273.26

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		$   5,891.78		4.658%		4.654%		0.00004		0.00076		$   6,059.44		$   940,752.61		Feb-11		842,227,334.77

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07		$   10,456.55		3.410%		3.426%		(0.00016)		0.00017		$   (134,756.37)		$   264,446.07		$   129,393,832.12

viterim: viterim:
=129187177.11+172810
=$129,359,987.11		$   100,409,194.42		5.5031%		5.480%		0.00023				$   29,907.9738		$   892,701.858		Feb-11		227,882,899.69		-0.0630%		-0.9330%		0.0087		$   1,982,581.23		$   5,701,679.70		Feb-11																																																																								Feb-11		0.00004

		Mar-11		$   175,580,212.71

viterim: viterim:
=175550485.82+29800.32		$   7,009.69		2.466%		2.450%		0.00016		0.00069		$   27,394.44		$   991,342.27		Mar-11		842,630,817.99		$   11,783.18		0.048%		0.040%		0.00008		0.00016		$   67,410.47		$   331,983.47		$   132,828,900.51		$   100,451,833.94		2.6547%		2.590%		0.00065				$   85,991.9634		$   1,002,392.725		Mar-11		239,861,955.54		5.2570%		5.8790%		-0.0062		$   (1,491,941.36)		$   4,509,475.64		Mar-11																																																																								Mar-11		0.00016

		Apr-11		$   180,315,399.42		$   8,152.78		2.697%		2.715%		(0.00018)		0.00062		$   (32,674.11)		$   985,403.47		Apr-11		867,760,078.90		$   12,171.93		2.982%		2.962%		0.00020		0.00015		$   173,552.02		$   515,435.23		$   136,376,521.85		$   100,493,115.51		2.6708%		2.64%		0.00031				$   42,031.7568		$   1,071,196.591		Apr-11		249,031,234.47		3.8230%		3.1020%		0.0072		$   1,795,515.20		$   6,477,388.09		Apr-11																																																																								Apr-11		(0.00018)

		May-11		$   177,952,062.42

viterim: viterim:
=177873342.62+26950		$   9,620.36		-1.311%		-1.347%		0.00036		0.00061		$   64,652.79		$   1,037,140.89		May-11		857,918,807.58

viterim: viterim:
=857790996.8+31450		$   16,969.16		-1.134%		-1.132%		(0.00002)		0.00016		$   (17,158.38)		$   492,431.82		$   133,884,606.71

viterim: viterim:
=133841924.91+756960		$   100,535,790.67		-1.8272%		-1.875%		0.00048				$   63,954.3010		$   1,115,577.648		May-11		241,495,302.53		-3.0260%		-2.6230%		-0.0040		$   (973,226.07)		$   5,308,156.26		May-11																																																																								May-11		0.00036

		Jun-11		$   174,453,340.45		$   9,724.83		-1.966%		-2.036%		0.00070		0.00061		$   121,936.54		$   1,138,686.17		Jun-11		844,135,942.54		$   14,723.70		-1.607%		-1.667%		0.00060		0.00016		$   506,481.57		$   991,000.01		$   130,933,541.88		$   100,577,106.75		-2.2042%		-2.306%		0.00102				$   133,309.5831		$   1,224,297.832		Jun-11		238,392,757.23		-1.2850%		-1.5380%		0.0025		$   603,133.68		$   5,843,080.13		Jun-11																																																																								Jun-11		0.00070

		Jul-11		$   168,301,587.23		$   10,129.40		-3.526%		-3.530%		0.00004		0.00063		$   6,222.26		$   1,104,754.91		Jul-11		826,683,188.34		$   14,579.27		-2.068%		-2.033%		(0.00035)		0.00017		$   (289,339.12)		$   681,167.01		$   126,239,595.07		$   80,619,817.57		-3.5850%		-3.610%		0.00025				$   31,579.8243		$   1,211,986.773		Jul-11		237,717,894.15		-0.2830%		-0.4440%		0.0016		$   382,725.81		$   6,209,270.02		Jul-11																																																																								Jul-11		0.00004

		Aug-11		$   156,335,243.36		$   8,921.68		-7.110%		-7.120%		0.00010		0.00067		$   15,539.69		$   1,041,745.86		Aug-11		782,162,580.02		$   14,225.59		-5.385%		-5.432%		0.00047		0.00018		$   367,616.41		$   1,012,102.58		$   115,293,730.59		$   80,656,519.80		-8.6707%		-8.690%		0.00019				$   22,244.4656		$   1,129,143.425		Aug-11		217,157,755.79		-8.6490%		-8.9360%		0.0029		$   623,242.76		$   6,295,473.01		Aug-11																																																																								Aug-11		0.00010

		Sep-11		$   139,851,840.21

viterim: viterim:
SSB shows $139,930,581.36
		$   10,169.23		-10.544%		-10.585%		0.00041		0.00075		$   57,862.49		$   989,770.57		Sep-11		727,349,313.45

viterim: viterim:
SSB shows $727,712,723.67		$   12,935.15		-7.008%		-7.030%		0.00022		0.00020		$   160,016.85		$   1,101,191.28		$   102,478,930.16

viterim: viterim:
SSB shows $105,750,469.74		$   80,689,665.66

viterim: viterim:
now $15mm less		-11.1149%		-11.210%		0.00095				$   97,441.8467		$   1,101,081.937		Sep-11		187,232,907.28		-13.7800%		-14.5790%		0.0080		$   1,495,990.93		$   6,923,947.76		Sep-11																																																																								Sep-11		0.00041

		Oct-11		$   159,159,577.94		$   9,948.26		13.806%		13.746%		0.00060		0.00066		$   95,259.79		$   1,221,676.62		Oct-11		806,867,016.41		$   12,486.85		10.933%		10.929%		0.00004		0.00018		$   32,274.68		$   1,253,859.20		$   118,130,544.15		$   80,719,616.06		15.2730%		15.136%		0.00137				$   161,846.8992		$   1,431,097.156		Oct-11		208,626,993.14		11.4260%		13.2460%		-0.0182		$   (3,797,011.28)		$   3,918,066.76		Oct-11		$   515,436,547.38				 		 				$   - 0																																																												Oct-11		0.00060

		Nov-11		$   158,676,216.89		$   9,579.57		-0.304%		-0.302%		(0.00002)		0.00066		$   (2,690.93)		$   1,215,275.51		Nov-11		805,204,710.31		$   11,164.34		-0.206%		-0.221%		0.00015		0.00019		$   120,780.71		$   1,372,056.96		$   117,752,354.61		$   80,752,788.51		-0.3201%		-0.365%		0.00045				$   52,817.3109		$   1,479,332.874		Nov-11		196,014,574.15		-6.0450%		-6.6650%		0.0062		$   1,215,290.36		$   4,896,509.98		Nov-11		$   516,353,252.58		$   13,625.44		0.1780%		-0.2620%		0.00440		$   2,271,954.31				0.00032		0.190%		(0.00012)																																																				Nov-11		(0.00002)

		Dec-11		$   158,137,706.84		$   11,031.06		-0.339%		-0.374%		0.00035		0.00068		$   54,752.55		$   1,265,903.70		Dec-11		813,545,208.32		$   9,376.70		1.036%		1.023%		0.00013		0.00019		$   105,760.88		$   1,492,032.35		$   118,791,946.29		$   80,787,080.79		0.8829%		0.661%		0.00222				$   263,555.0828		$   1,755,948.436		Dec-11		191,930,865.62		-2.0830%		-1.2050%		-0.0088		$   (1,685,153.00)		$   3,109,362.68		Dec-11		$   523,847,415.96		$   11,597.95		1.4510%		0.8360%		0.00615		$   3,221,661.61		$   5,526,581.98		0.00027		1.440%		0.00011																																																				Dec-11		0.00035

		Jan-12		$   168,485,963.86		$   10,154.20		6.544%		6.606%		(0.00062)		0.00065		$   (104,753.78)		$   1,243,988.46		Jan-12		849,999,803.66		$   7,989.88		4.481%		4.482%		(0.00001)		0.00018		$   (8,500.00)		$   1,550,390.32		$   127,251,020.65		$   80,821,293.89		7.1209%		7.065%		0.00056				$   71,153.3057		$   1,952,141.350		Jan-12		212,469,613.47		10.7010%		11.3430%		-0.0064		$   (1,364,054.92)		$   2,078,040.66		Jan-12		$   544,667,349.70		$   52,626.78		3.9740%		4.8730%		(0.00899)		$   (4,896,559.47)		$   849,648.87		0.00116		4.050%		(0.00076)																																																				Jan-12		(0.00062)

		Feb-12		$   176,215,126.85		$   8,525.05		4.587%		4.500%		0.00087		0.00064		$   154,051.64		$   1,455,107.11		Feb-12		886,841,971.70		$   11,551.96		4.334%		4.324%		0.00010		0.00017		$   88,684.20		$   1,706,268.43		$   130,310,526.56		$   80,853,313.26		2.4043%		2.390%		0.00014				$   18,644.2571		$   2,017,721.089		Feb-12		225,096,801.70		5.9430%		5.9900%		-0.0005		$   (105,795.50)		$   2,095,743.12		Feb-12		$   566,996,021.47		$   53,848.26		4.1000%		4.3880%		(0.00288)		$   (1,632,948.54)		$   (748,464.07)		0.00114		4.110%		(0.00010)																																																				Feb-12		0.00087

		Mar-12		$   179,499,419.06		$   11,273.77		1.864%		1.880%		(0.00016)		0.00065		$   (29,084.33)		$   1,453,143.02		Mar-12		915,407,514.31		$   14,995.40		3.221%		3.291%		(0.00070)		0.00017		$   (640,785.26)		$   1,120,442.08		$   133,829,900.69		$   100,889,763.52		2.7008%		2.562%		0.00139				$   185,701.9110		$   2,257,916.797		Mar-12		220,393,946.66		-2.0890%		-3.3380%		0.0125		$   2,752,720.39		$   4,804,683.44		Mar-12		$   583,404,804.87		$   31,414.59		2.8940%		3.1290%		(0.00235)		$   (1,371,001.29)		$   (2,141,125.91)		0.00065		2.880%		0.00014																																																				Mar-12		(0.00016)

		Apr-12		$   179,137,270.87		$   13,247.02		-0.202%		-0.225%		0.00023		0.00068		$   41,641.32		$   1,491,852.56		Apr-12		909,636,869.27		$   11,579.96		-0.630%		-0.628%		(0.00002)		0.00017		$   (18,192.74)		$   1,095,190.56		$   131,815,337.73		$   100,938,725.70		-1.5053%		-1.545%		0.00040				$   52,309.5473		$   2,276,237.561		Apr-12		218,117,569.87		-1.0330%		-1.1950%		0.0016		$   353,350.46		$   5,108,401.52		Apr-12		$   576,592,446.37		$   18,008.74		-1.1680%		-0.5800%		(0.00588)		$   (3,390,363.58)		$   (5,506,481.14)		0.00037		-1.000%		(0.00168)																																																				Apr-12		0.00023

		May-12		$   225,506,432.43		$   26,610.37		-6.460%		-6.480%		0.00020		0.00062		$   45,101.29		$   1,440,580.17		May-12		1,075,240,903.35		$   17,436.75		-5.995%		-6.010%		0.00015		0.00014		$   161,286.14		$   1,190,820.02		$   138,653,961.99		$   100,990,022.00		-6.5130%		-6.619%		0.00106				$   146,973.1997		$   2,274,959.408		May-12		194,427,713.83		-10.8610%		-11.2140%		0.0035		$   686,329.83		$   5,239,907.86		May-12		$   543,359,695.32		$   20,688.55		-5.7640%		-6.1450%		0.00381		$   2,070,200.44		$   (3,118,887.13)		0.00046		-5.970%		0.00206																																																				May-12		0.00020

		Jun-12		$   229,820,976.44		$   33,208.74		1.913%		1.890%		0.00023		0.00071		$   53,476.38		$   1,521,618.72		Jun-12		1,119,754,795.87		$   23,450.70		4.140%		4.120%		0.00020		0.00014		$   223,950.96		$   1,464,070.92		$   145,792,356.36		$   101,039,689.23		5.1484%		4.990%		0.00158				$   230,865.4747		$   2,622,947.807		Jun-12		204,028,821.98		4.9380%		3.8600%		0.0108		$   2,199,430.70		$   7,698,085.22		Jun-12		$   567,561,251.90		$   25,906.00		4.4540%		3.8280%		0.00626		$   3,552,933.44		$   295,131.07		0.00055		4.410%		0.00044																																																				Jun-12		0.00023

		Jul-12		$   229,620,130.93		$   35,818.99		-0.087%		0.045%		(0.00132)		0.00082		$   (303,999.05)		$   1,216,289.90		Jul-12		1,134,714,055.34		$   33,827.98		1.365%		1.389%		(0.00024)		0.00016		$   (272,331.37)		$   1,211,724.12		$   143,869,225.54		$   101,091,037.69		-1.3191%		-1.382%		0.00063				$   90,509.6825		$   2,678,858.475		Jul-12		207,587,413.49		1.7440%		1.9510%		-0.0021		$   (429,705.95)		$   7,402,633.88		Jul-12		$   572,240,320.49		$   29,606.00		0.9000%		1.1860%		(0.00286)		$   (1,636,607.32)		$   (1,338,820.06)		0.00062		0.880%		0.00020																																																				Jul-12		(0.00132)

		Aug-12		$   237,674,694.22		$   24,937.50		3.508%		3.481%		0.00027		0.00086		$   63,643.34		$   1,322,597.98		Aug-12		1,160,364,912.69		$   32,025.76		2.261%		2.252%		0.00009		0.00017		$   104,432.84		$   1,343,554.04		$   148,783,342.44

Michael VITERI : Michael VITERI :
$989,820.00		$   101,142,411.83		3.4157%		3.335%		0.00081				$   120,043.0927		$   2,890,402.886		Aug-12		208,564,383.28		0.4710%		-0.3330%		0.0080		$   1,676,857.64		$   9,114,357.92		Aug-12		$   585,577,813.42		$   32,750.87		2.3310%		2.4280%		(0.00097)		$   (568,010.48)		$   (1,938,038.44)		0.00067		2.340%		(0.00009)																																																				Aug-12		0.00027

		Sep-12		$   242,332,139.82		$   28,823.56		1.960%		1.940%		0.00020		0.00092		$   47,468.85		$   1,395,984.31		Sep-12		1,190,541,246.61		$   21,363.32		2.601%		2.584%		0.00017		0.00017		$   202,392.01		$   1,580,891.90		$   153,863,198.31		$   101,192,154.00		3.4143%		3.280%		0.00134				$   206,582.6478		$   3,195,671.514		Sep-12		220,209,150.32		5.5830%		6.0340%		-0.0045		$   (993,143.27)		$   8,630,069.26		Sep-12		$   602,867,068.88		$   27,182.71		2.9530%		2.5720%		0.00381		$   2,296,923.53		$   301,654.82		0.00054		Dec-99		0.00003																																																				Sep-12		0.00020

		Oct-12		$   240,334,762.22		$   24,201.49		-0.824%		-0.794%		(0.00030)		0.00099		$   (72,656.57)		$   1,311,821.59		Oct-12		1,168,755,718.66		$   18,978.33		-1.830%		-1.846%		0.00016		0.00018		$   187,000.91		$   1,738,962.49		$   150,597,308.59		$   121,253,743.45		-2.1226%		-2.169%		0.00046				$   69,887.4551		$   3,197,727.864		Oct-12		219,606,487.45		-0.2740%		-0.6070%		0.0033		$   731,289.60		$   9,337,712.47		Oct-12		$   598,779,839.84		$   26,300.98		-0.6780%		-1.6880%		0.01010		$   6,047,676.38		$   6,347,285.98		0.00057		Jan-70		0.00012																																																				Oct-12		(0.00030)

		Nov-12		$   245,203,316.57		$   22,270.56		2.240%		2.204%		0.00036		0.00102		$   88,273.19		$   1,429,479.59		Nov-12		1,175,586,046.62		$   17,202.73		0.584%		0.580%		0.00004		0.00019		$   47,023.44		$   1,796,141.47		$   151,470,714.94		$   121,313,376.44		0.5800%		0.53%		0.00049				$   74,162.2739		$   3,290,435.728		Nov-12		220,893,808.12		0.5860%		1.2700%		-0.0068		$   (1,510,913.65)		$   7,881,517.82		Nov-12		$   601,360,706.58		$   22,065.09		0.3460%		0.79%		(0.00448)		$   (2,694,095.97)		$   3,675,151.63		0.00059		Dec-99		0.00016																																																				Nov-12		0.00036

		Dec-12		$   250,647,696.58		$   21,596.21		2.220%		2.130%		0.00090		0.00104		$   226,468.55		$   1,687,687.63		Dec-12		1,186,128,466.61		$   14,013.24		0.897%		0.911%		(0.00014)		0.00019		$   (166,057.99)		$   1,646,194.88		$   156,724,213.61		$   121,375,027.50		3.4683%		3.56%		(0.00092)				$   (143,674.8575)		$   3,260,883.918		Dec-12		231,362,907.13		4.7390%		4.8900%		-0.0015		$   (349,357.99)		$   7,905,664.96		Dec-12		$   611,831,190.20		$   20,867.56		1.7410%		1.04%		0.00704		$   4,307,291.58		$   8,046,427.59		0.00059		1.72%		0.00021																																																				Dec-12		0.00090

		Jan-13		$   268,723,905.00		$   18,232.83		7.212%		7.220%		(0.00008)		0.00100		$   (22,037.68)		$   1,787,362.60		Jan-13		1,247,569,231.94		$   16,897.51		5.180%		5.180%		- 0		0.00019		$   - 0		$   1,731,467.77		$   166,642,533.64		$   121,436,878.89		6.3285%		6.26%		0.00070				$   115,846.5154		$   3,583,096.059		Jan-13		235,583,943.46		1.8240%		1.3790%		0.0045		$   1,048,348.55		$   9,098,212.84		Jan-13		$   649,881,476.48		$   26,054.05		6.2190%		5.42%		0.00796		$   5,173,056.55		$   13,719,891.48		0.00052		6.22%		(0.00001)																																																				Jan-13		(0.00008)

		Feb-13		$   271,465,868.98		$   14,539.55		1.020%		0.982%		0.00038		0.00101		$   104,147.18		$   1,909,747.40		Feb-13		1,264,616,377.95		$   44,980.11		1.366%		1.357%		0.00009		0.00021		$   113,815.47		$   1,868,935.09		$   168,565,785.55		$   121,487,782.56		1.1541%		1.10%		0.00051				$   86,167.8969		$   3,710,617.121		Feb-13		232,216,865.86		-1.4290%		-1.2560%		-0.0017		$   (401,735.18)		$   8,566,464.20		Feb-13		$   661,549,431.37		$   40,245.22		1.7950%		1.34%		0.00451		$   2,983,587.94		$   16,949,751.47		0.00049		1.79%		0.00005																																																				Feb-13		0.00038

		Mar-13		$   284,269,460.52		$   17,233.34		4.716%		4.783%		(0.00067)		0.00099		$   (189,139.90)		$   1,810,680.06		Mar-13		1,312,490,041.35		$   12,808.94		3.786%		3.750%		0.00036		0.00020		$   472,496.41		$   2,412,189.39		$   176,429,712.02		$   131,547,199.15		4.6652%		4.62%		0.00048				$   85,034.3511		$   3,968,759.082		Mar-13		229,154,802.67		-1.3190%		-1.7220%		0.0040		$   923,493.85		$   9,376,966.39		Mar-13		$   690,945,966.70		$   27,315.08		4.4440%		3.86%		0.00583		$   4,028,214.99		$   21,731,213.41		0.00046		4.44%		0.00004																																																				Mar-13		(0.00067)

		Apr-13		$   286,086,139.24		$   15,234.10		0.639%		0.63%		0.00011		0.00099		$   31,667.60		$   1,853,919.16		Apr-13		1,337,776,145.28		$   10,307.67		1.927%		1.927%		- 0		0.00020		$   - 0		$   2,458,672.28		$   175,788,362.08		$   141,607,803.66		-0.2100%

VITERI Michael: VITERI Michael:
Moved Cash from SSB to OSTF		

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
				

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)																																				-0.37%		0.00157				$   275,987.7285		$   4,236,412.417		Apr-13		231,006,960.10		0.8080%		0.7540%		0.0005		$   124,743.76		$   9,577,476.04		Apr-13		$   701,997,242.36		$   20,259.73		1.5990%		1.81%		(0.00207)		$   (1,453,134.29)		$   20,625,561.22		0.00045		1.62%		(0.00021)																																																				Apr-13		0.00011

		May-13		$   293,093,916.17		$   18,898.96		2.450%		2.26%		0.00191		0.00094		$   558,443.23		$   2,457,774.77		May-13		1,369,112,036.12		$   9,557.94		2.342%		2.339%		0.00003		0.00019		$   41,073.36		$   2,557,327.75		$   182,917,729.79		$   151,673,193.10		4.0557%		4.00%		0.00059				$   107,288.5359		$   4,515,515.181		May-13		224,923,226.63		-2.6340%		-2.5660%		-0.0007		$   (152,947.79)		$   9,172,257.52		May-13		$   720,414,435.51		$   16,881.94		2.6240%		2.22%		0.00400		$   2,881,657.74		$   24,048,433.69		0.00044		2.61%		0.00014						 		 																																												May-13		0.00191

		Jun-13		$   287,655,791.97		$   16,572.87		-1.855%		-1.85%		(0.00009)		0.00090		$   (27,098.22)		$   2,385,074.50		Jun-13		1,350,974,271.25		$   10,266.59		-1.325%		-1.343%		0.00018		0.00018		$   243,175.37		$   2,766,618.52		$   182,173,724.47				-0.4067%		-0.51%		0.00105				$   191,750.3399		$   4,688,898.973		Jun-13		212,236,681.87		-5.6400%		-6.3660%		0.0073		$   1,540,838.31		$   10,195,780.51		Jun-13		$   712,117,210.26		$   15,179.32		-1.1520%		-1.36%		0.00211		$   1,502,567.31		$   25,273,963.04		0.00043		-1.16%		0.00008						 																																														Jun-13		(0.00009)

		Jul-13		$   305,579,634.43		$   20,080.15		6.231%		6.20%		0.00035		0.00079		$   106,963.56		$   2,640,652.14		Jul-13		1,419,634,440.29		$   9,685.90		5.082%		5.088%		(0.00006)		0.00015		$   (85,178.07)		$   2,822,040.01		$   194,984,968.65				7.0324%		7.00%		0.00034				$   67,138.1714		$   5,085,780.799		Jul-13		213,129,140.74		0.4210%		1.0450%		-0.0062		$   (1,329,925.84)		$   8,908,778.91		Jul-13		$   749,718,878.83		$   14,713.44		5.2800%		5.35%		(0.00071)		$   (532,300.40)		$   26,076,127.89		0.00039		5.29%		(0.00010)																																																				Jul-13		0.00035

		Aug-13		$   294,234,667.06		$   20,207.14		-3.713%		-3.75%		0.00034		0.00081		$   101,199.53		$   2,643,814.66		Aug-13		1,378,387,536.47		$   9,510.80		-2.905%		-2.896%		(0.00009)		0.00014		$   (124,054.88)		$   2,616,004.87		$   188,933,160.31				-3.1037%		-3.18%		0.00072				$   136,540.6650		$   5,064,472.524		Aug-13		206,864,364.05		-2.9390%		-1.7180%		-0.0122		$   (2,525,813.89)		$   6,121,136.01		Aug-13		$   725,294,931.47		$   15,036.55		-3.2580%		-2.76%		(0.00500)		$   (3,626,474.66)		$   21,600,092.99		0.00038		-3.25%		(0.00008)																																																				Aug-13		0.00034

		Sep-13		$   309,518,349.38		$   19,230.34		5.194%		5.21%		(0.00017)		0.00074		$   (51,425.52)		$   2,729,719.06		Sep-13		1,421,247,563.32		$   8,450.30		3.109%		3.136%		(0.00027)		0.00013		$   (383,736.84)		$   2,313,599.62		$   201,199,987.65		$   161,955,424.80		6.4927%		6.38%		0.00113				$   226,714.0919		$   5,620,006.659		Sep-13		219,129,338.14		5.9280%		6.5030%		-0.0058		$   (1,259,993.69)		$   5,224,003.26		Sep-13		$   745,936,830.74		$   16,709.85		2.8460%		3.49%		(0.00641)		$   (4,781,455.09)		$   17,433,376.55		0.00035		2.85%		(0.00004)																																																				Sep-13		(0.00017)

		Oct-13		$   320,879,713.05		$   18,253.54		3.671%		3.72%		(0.00044)		0.00069		$   (142,280.73)		$   2,687,637.01		Oct-13		1,486,430,111.27		$   7,389.79		4.586%		4.597%		(0.00011)		0.00012		$   (163,507.31)		$   2,256,193.99		$   206,231,681.82		$   171,955,424.80		2.5008%		2.515%		(0.00014)				$   (29,197.8973)		$   5,731,356.259		Oct-13		230,715,197.53		5.2870%		4.8580%		0.0043		$   989,768.20		$   6,489,964.51		Oct-13		$   780,673,791.85		$   18,383.14		4.6600%		4.40%		0.00258		$   2,014,138.38		$   20,259,910.28		0.00032		4.69%		(0.00030)																																																				Oct-13		(0.00044)

		Nov-13		$   325,094,356.74		$   18,369.57		1.313%		1.32%		(0.00010)		0.00067		$   (30,996.77)		$   2,691,941.42		Nov-13		1,532,057,698.02		$   8,470.13		3.070%		3.047%		0.00023		0.00011		$   352,373.27		$   2,677,832.41		$   214,549,799.85		$   172,029,998.33		4.0334%		4.006%		0.00027				$   58,754.7854		$   6,021,278.717		Nov-13		224,507,716.93		-2.6910%		-1.4620%		-0.0123		$   (2,759,199.84)		$   3,556,119.72		Nov-13		$   805,020,034.00		$   17,662.98		3.1160%		2.81%		0.00310		$   2,495,562.11		$   23,386,771.19		0.00031		3.10%		0.00016																																																				Nov-13		(0.00010)

		Dec-13		$   438,212,073.27		$   20,865.26		3.222%		3.09%		0.00133		0.00050		$   582,822.06		$   3,361,497.83		Dec-13		1,571,075,572.55		$   10,583.85		2.547%		2.532%		0.00015		0.00010		$   235,661.34		$   2,981,698.14		$   294,456,171.91				2.0350%

Michael VITERI : Cash inflow of $75,397,230		1.968%		0.00067				$   197,285.6352		$   6,341,097.374		Dec-13		222,245,314.38		-1.0080%		-1.4460%		0.0044		$   973,434.48		$   4,493,708.51		Dec-13		$   1,134,131,764.02		$   17,621.05		2.5100%		2.698%		(0.00188)		$   (2,132,167.72)		$   21,841,611.43		0.00022		2.52%		(0.00010)		Dec-13		$   594,060,133.21																																																Dec-13		0.00133

		Jan-14		$   428,858,384.73		$   22,015.94		-2.135%		-2.12%		(0.00012)		0.00052		$   (49,369.44)		$   3,240,376.82		Jan-14		1,516,202,558.46		$   7,146.19		-3.493%		-3.457%		(0.00036)		0.00010		$   (545,832.92)		$   2,331,714.50		$   320,703,931.40				-2.6570%

Michael VITERI : Cash Inflow of $35,000,000		

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10														

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089				

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		

viterim: viterim:
SSB Analytics $484,622,812				

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		

viterim: viterim:
=175550485.82+29800.32																						

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		

viterim: viterim:
=177873342.62+26950																																		

viterim: viterim:
SSB MV  $105,095,715.79		

viterim: viterim:
SSB shows $139,930,581.36
																		

viterim: viterim:
Trades + KG +VM 		

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07																

viterim: viterim:
SSB Analytics shows $93,804,071.85		

viterim: viterim:
=857790996.8+31450																				

viterim: $5,000,000 cash inflow		

viterim: viterim:
SSB shows $727,712,723.67																

viterim: viterim:
=129187177.11+172810
=$129,359,987.11		

viterim: viterim:
=133841924.91+756960																																																												

VITERI Michael: M2US Index		

viterim: viterim:
SSB shows $105,750,469.74		

viterim: viterim:
now $15mm less																																																																																

Michael VITERI : M1WOU
		

Michael VITERI : Michael VITERI :
$989,820.00						-2.768%		0.00111				$   355,981.3639		$   6,528,595.781		Jan-14		209,602,339.16		-5.6890%		-6.4940%		0.0080		$   1,687,298.83		$   5,925,360.26		Jan-14		$   1,088,515,639.00		$   16,446.76		-4.0220%		-3.194%		(0.00828)		$   (9,012,909.49)		$   11,950,232.32		0.00022		-4.05%		0.00028		Jan-14		$   573,782,773.57		$   23,622.87		-3.413%		-3.39%		-0.023%		$   (131,970.04)		$   (131,970.04)		0.00049		-3.433%		0.020%																								0.0002						Jan-14		(0.00012)

		Feb-14		$   450,198,074.80		$   21,388.79		4.976%		4.89%		0.00091		0.00051		$   409,362.01		$   3,810,977.69		Feb-14		1,585,432,063.27		$   7,729.09		4.566%		4.574%		(0.00008)		0.00007		$   (126,834.57)		$   2,311,346.02		$   336,085,817.63				4.7963%		4.711%		0.00085				$   286,643.0233		$   7,128,369.102		Feb-14		217,332,369.27		3.6880%		3.3130%		0.0038		$   814,996.38		$   6,958,883.94		Feb-14		$   1,135,896,091.00		$   19,727.91		4.3530%		4.747%		(0.00394)		$   (4,475,430.60)		$   7,994,995.34		0.00019		4.37%		(0.00017)		Feb-14		$   603,930,378.00		$   15,802.68		5.254%		4.70%		0.552%		$   3,333,695.69		$   3,194,791.94		0.00031		5.259%		-0.005%																								(0.0001)						Feb-14		0.00091

		Mar-14		$   451,880,044.22		$   29,925.16		0.374%		0.37%		0.00005		0.00053		$   22,594.00		$   3,847,824.75		Mar-14		1,598,970,993.23		$   9,660.11		0.854%		0.841%		0.00013		0.00007		$   207,866.23		$   2,538,951.15		$   334,121,865.27				-0.5844%		-0.682%		0.00098				$   326,235.3206		$   7,412,949.058		Mar-14		226,329,721.47		4.1400%		3.0700%		0.0107		$   2,421,728.02		$   9,668,709.75		Mar-14		$   1,157,703,199.77		$   33,118.49		1.9200%		0.637%		0.01283		$   14,853,332.05		$   23,001,831.30		0.00019		2.00%		(0.00080)		Mar-14		$   599,932,331.01		$   12,835.68		-0.662%		0.69%		-1.349%		$   (8,093,087.15)		$   (4,919,444.73)		0.00026		-0.688%		0.026%																								0.0003						Mar-14		0.00005

		Apr-14		$   445,000,457.89		$   27,853.28		-1.522%		-1.56%		0.00040		0.00057		$   176,058.15		$   3,965,302.21		Apr-14		1,611,061,948.54		$   8,652.44		0.756%		0.739%		0.00017		0.00007		$   273,880.53		$   2,832,026.15		$   320,890,392.90				-3.9601%		-3.878%		(0.00082)				$   (263,366.8657)		$   6,856,023.940		Apr-14		228,250,929.33		0.8490%		0.3340%		0.0052		$   1,175,492.29		$   10,926,289.38		Apr-14		$   1,170,352,454.98		$   30,645.15		1.0930%		0.471%		0.00622		$   7,279,592.27		$   30,532,833.59		0.00020		1.12%		(0.00027)		Apr-14		$   601,902,045.78		$   5,053.83		0.328%		0.60%		-0.272%		$   (1,637,173.56)		$   (6,572,754.07)		0.00010		0.326%		0.002%																								0.0000						Apr-14		0.00040

		May-14		$   452,990,847.80		$   35,518.19		1.796%		1.78%		0.00021		0.00060		$   93,277.11		$   4,129,779.95		May-14		1,648,264,199.10		$   10,740.99		2.341%		2.347%		(0.00006)		0.00007		$   (98,895.85)		$   2,799,428.03		$   323,762,619.10				0.8951%		0.8010%		0.00094				$   304,596.3475		$   7,221,987.197		May-14		235,785,739.87		3.3010%		3.4910%		-0.0019		$   (447,992.91)		$   10,838,973.29		May-14		$   1,193,023,996.80		$   28,865.68		1.9370%		2.298%		(0.00361)		$   (4,306,816.63)		$   26,817,437.95		0.00020		1.88%		0.00057		May-14		$   618,542,780.62		$   4,923.57		2.679%		2.39%		0.289%		$   1,787,588.64		$   (4,961,249.51)		0.00010		2.683%		-0.004%																								(0.0000)						May-14		0.00021

		Jun-14		$   471,780,449.40		$   34,432.39		4.148%		4.14%		0.00011		0.00061		$   51,418.05		$   4,352,497.10		Jun-14		1,682,312,672.23		$   8,912.64		2.066%		2.066%		- 0		0.00006		$   - 0		$   2,857,264.21		$   341,773,353.92				5.5629%		5.321%		0.00242				$   826,901.8404		$   8,450,644.177		Jun-14		240,908,776.19		2.1730%		2.6570%		-0.0048		$   (1,165,998.48)		$   9,908,505.70		Jun-14		$   1,216,506,701.75		$   23,604.84		1.9680%		2.275%		(0.00307)		$   (3,734,675.57)		$   23,610,529.55		0.00021		1.97%		(0.00002)		Jun-14		$   628,940,239.78		$   5,397.27		1.681%		2.14%		-0.459%		$   (2,886,835.70)		$   (7,931,483.82)		0.00010		1.613%		0.068%																								0.0007						Jun-14		0.00011

		Jul-14		$   451,645,683.93		$   30,236.20		-4.268%		-4.27%		0.00006		0.00066		$   27,887.68		$   4,194,627.80		Jul-14		1,659,504,607.26		$   9,167.40		-1.356%		-1.379%		0.00023		0.00006		$   381,686.06		$   3,200,205.77		$   320,807,206.48				-6.1345%		Jan-70		(0.00082)				$   (261,515.1723)		$   7,670,722.728		Jul-14		242,472,151.62		0.6490%		1.9340%		-0.0129		$   (3,115,767.15)		$   6,857,044.76		Jul-14		$   1,200,675,194.29		$   23,914.70		-1.3010%		-1.617%		0.00316		$   3,794,133.61		$   27,097,490.18		0.00022		-1.29%		(0.00011)		Jul-14		$   622,188,226.58		$   5,535.83		-1.074%		-1.41%		0.336%		$   2,090,552.44		$   (5,755,747.24)		0.00011		-1.073%		-0.001%																								(0.0000)						Jul-14		0.00006

		Aug-14		$   474,674,216.64		$   43,540.31		5.099%		5.08%		0.00016		0.00068		$   75,022.26		$   4,483,525.95		Aug-14		1,725,877,147.97		$   9,325.54		4.000%		4.001%		(0.00001)		0.00006		$   (17,258.77)		$   3,310,955.23		$   337,221,393.78				5.1165%		4.959%		0.00158				$   531,214.7056		$   8,594,412.033		Aug-14		247,818,165.62		2.2050%		2.2540%		-0.0005		$   (121,430.90)		$   6,886,811.69		Aug-14		$   1,244,831,004.46		$   20,458.29		3.6780%		4.132%		(0.00454)		$   (5,651,532.76)		$   22,442,603.10		0.00021		3.69%		(0.00012)		Aug-14		$   649,099,073.40		$   5,321.58		4.325%		4.010%		0.315%		$   2,044,662.08		$   (3,960,021.23)		0.00010		4.327%		-0.002%																								(0.0000)						Aug-14		0.00016

		Sep-14		$   453,146,791.40		$   40,111.43		-4.535%		-4.55%		0.00013		0.00076		$   58,002.63		$   4,338,191.71		Sep-14		1,701,556,532.12		$   9,195.87		-1.409%		-1.402%		(0.00007)		0.00006		$   (119,108.96)		$   3,145,194.91		$   316,793,689.52				-6.0577%		-6.049%		(0.00009)				$   (27,414.3966)		$   8,046,377.917		Sep-14		232,629,969.35		-6.1290%		-7.4120%		0.0128		$   2,984,642.51		$   9,449,361.51		Sep-14		$   1,220,945,852.66		$   18,481.13		-1.9190%		-1.753%		(0.00166)		$   (2,026,770.12)		$   19,985,159.43		0.00022		-1.89%		(0.00029)		Sep-14		$   641,294,004.37		$   4,759.39		-1.202%		-1.560%		0.358%		$   2,295,832.54		$   (1,616,589.24)		0.00009		-1.189%		-0.013%																								(0.0001)						Sep-14		0.00013

		Oct-14		$   469,365,840.77		$   38,722.83		3.579%		3.564%		0.00015		0.00077		$   71,363.71		$   4,564,828.17		Oct-14		1,743,377,595.86		$   9,215.76		2.458%		2.443%		0.00015		0.00006		$   261,506.64		$   3,484,010.44		$   338,392,352.92				6.8329%		6.592%		0.00241				$   815,172.6960		$   9,411,351.225		Oct-14		233,568,320.25		0.4030%		1.1790%		-0.0078		$   (1,812,490.17)		$   7,674,952.27		Oct-14		$   1,246,247,846.19		$   21,246.91		2.0720%		2.444%		(0.00372)		$   (4,636,041.99)		$   15,763,209.95		0.00022		2.07%		0.00002		Oct-14		$   672,076,461.54		$   5,360.39		2.407%		2.410%		-0.003%		$   (20,162.29)		$   (1,675,662.83)		0.00010		2.424%		-0.017%																								(0.0002)						Oct-14		0.00015

		Nov-14		$   478,064,509.64		$   32,665.89		1.853%		1.849%		0.00004		0.00079		$   20,466.88		$   4,669,894.15		Nov-14		1,790,424,223.89		$   9,667.27		2.699%		2.689%		0.00010		0.00006		$   179,042.42		$   3,757,086.31		$   338,698,490.18				0.0905%		0.090%		0.00000				$   1,585.5755		$   9,421,451.075		Nov-14		230,363,962.96		-1.3720%		-1.0580%		-0.0031		$   (723,342.84)		$   6,846,309.08		Nov-14		$   1,272,660,298.00		$   22,128.14		2.1190%		2.618%		(0.00499)		$   (6,350,574.89)		$   9,746,657.48		0.00022		2.19%		(0.00071)		Nov-14		$   690,411,025.30		$   4,845.32		2.728%		2.650%		0.078%		$   538,520.60		$   (1,182,854.32)		0.00008		2.764%		-0.036%																								(0.0004)						Nov-14		0.00004

		Dec-14		$   482,055,511.15		$   25,334.12		0.835%		0.825%		0.00010		0.00079		$   47,361.42		$   4,756,241.01		Dec-14		1,785,994,799.70		$   11,442.87		-0.247%		-0.252%		0.00005		0.00006		$   89,299.74		$   3,837,106.04		$   348,355,913.73				2.8513%		2.850%		0.00001				$   4,645.3626		$   9,694,733.429		Dec-14		216,225,493.04		-6.1370%		-4.6090%		-0.0153		$   (3,303,925.53)		$   3,122,225.56		Dec-14		$   1,275,920,751.02		$   25,031.58		0.2560%		-0.2330%		0.00489		$   6,239,252.47		$   16,010,861.40		0.00022		0.28%		(0.00024)		Dec-14		$   687,624,037.00		$   4,718.63		-0.404%		-0.310%		-0.094%		$   (646,366.59)		$   (1,824,442.18)		0.00008		-0.383%		-0.021%																								(0.0002)						Dec-14		0.00010

		Jan-15		$   476,896,610.36		$   20,610.77		-1.070%		-1.122%		0.00052		0.00080		$   247,089.12		$   4,952,429.40		Jan-15		1,732,391,359.44		$   13,275.24		-3.001%		-3.002%		0.00001		0.00007		$   17,323.91		$   3,739,278.40		$   337,048,377.68				-3.2460%		-3.217%		(0.00029)				$   (97,650.2655)		$   9,282,394.814		Jan-15		215,534,805.39		-0.3190%		0.5990%		-0.0092		$   (1,978,609.51)		$   1,133,656.15		Jan-15		$   1,230,977,663.22		$   26,081.65		-3.5220%		-2.7470%		(0.00775)		$   (9,540,076.89)		$   5,906,881.97		0.00024		-3.56%		0.00038		Jan-15		$   673,192,239.14		$   5,302.93		-2.099%		-2.820%		0.721%		$   4,853,716.04		$   3,067,568.91		0.00009		-2.109%		0.010%																								0.0001						Jan-15		0.00052

		Feb-15		$   501,320,237.59		$   20,930.10		5.121%		5.123%		(0.00002)		0.00076		$   (8,184.87)		$   5,197,876.63		Feb-15		1,832,294,369.66		$   14,341.15		5.767%		5.747%		0.00020		0.00007		$   366,458.87		$   4,321,381.46		$   357,574,381.23				6.0899%		5.937%		0.00153				$   546,831.3753		$   10,394,517.351		Feb-15		222,722,169.84		3.3350%		3.0960%		0.0024		$   532,305.99		$   1,703,769.57		Feb-15		$   1,297,422,797.93		$   24,249.16		5.3980%		5.7780%		(0.00380)		$   (4,930,206.63)		$   1,295,528.83		0.00023		5.36%		0.00038		Feb-15		$   712,517,404.10		$   4,584.26		5.842%		5.850%		-0.008%		$   (57,001.39)		$   3,189,774.89		0.00008		5.843%		-0.001%																								(0.0000)						Feb-15		(0.00002)

		Mar-15		$   507,804,162.89		$   32,932.13		1.293%		1.319%		(0.00026)		0.00075		$   (130,150.47)		$   5,134,953.94		Mar-15		1,803,605,483.63		$   17,421.71		-1.566%		-1.581%		0.00015		0.00007		$   270,540.82		$   4,524,249.45		$   364,276,093.75				1.8742%		Dec-99		0.00132				$   481,627.4650		$   11,070,960.414		Mar-15		217,614,312.13		-2.2930%		-1.4220%		-0.0087		$   (1,895,420.66)		$   (230,718.53)		Mar-15		$   1,276,904,424.94		$   23,496.88		-1.5810%		-1.245%		(0.00336)		$   (4,290,398.87)		$   (3,015,352.35)		0.00023		-1.56%		(0.00021)		Mar-15		$   702,540,106.34		$   5,690.66		-1.400%		-1.440%		0.040%		$   281,016.04		$   3,426,134.08		0.00010		-1.407%		0.007%																								0.0001						Mar-15		(0.00026)

		Apr-15		$   500,334,247.43		$   40,943.51		-1.471%		-1.491%		0.00020		0.00079		$   99,952.34		$   5,159,369.92		Apr-15		1,821,181,271.30		$   17,556.01		0.974%		0.959%		0.00015		0.00008		$   273,177.19		$   4,841,492.83		$   354,986,192.36				-2.5502%		-2.550%		(0.00000)				$   (839.0419)		$   10,787,785.714		Apr-15		229,694,027.03		5.5510%		7.6920%		-0.0214		$   (4,917,749.12)		$   (5,161,274.83)		Apr-15		$   1,290,382,483.00				1.0560%		0.710%		0.00346		$   4,464,723.39		$   1,417,528.92		0.00020		1.12%		(0.00064)		Apr-15		$   704,053,637.71		$   5,274.30		0.215%		0.910%		-0.695%		$   (4,893,172.78)		$   (1,459,672.51)		0.00009		0.219%		-0.004%																								(0.0000)						Apr-15		0.00020

		May-15		$   509,287,328.29		$   31,567.96		1.789%		1.778%		0.00011		0.00077		$   58,160.38		$   5,309,853.10		May-15		1,844,485,041.73		$   14,830.25		1.280%		1.286%		(0.00006)		0.00008		$   (110,669.10)		$   4,792,794.84		$   363,280,650.65				2.3366%		2.283%		0.00054				$   194,565.8647		$   11,234,414.450		May-15		220,673,404.46		-3.9270%		-4.0050%		0.0008		$   172,125.26		$   (4,786,466.31)		May-15		$   1,302,066,769.25				0.9050%		1.308%		(0.00403)		$   (5,247,329.08)		$   (3,816,971.53)				0.86%		0.00045		May-15		$   717,571,003.84		$   4,037.25		1.920%		1.330%		0.590%		$   4,233,668.92		$   2,745,970.70		0.00007		1.925%		-0.005%																								(0.0001)						May-15		0.00011

		Jun-15		$   502,706,379.81		$   25,593.47		-1.292%		-1.318%		0.00026		0.00076		$   129,759.82		$   5,370,999.64		Jun-15		1,808,746,775.94		$   11,117.89		-1.938%		-1.936%		(0.00002)		0.00008		$   (36,174.94)		$   4,663,735.54		$   366,684,179.54				0.9369%		0.749%		0.00188				$   688,951.6022		$   12,028,619.811		Jun-15		216,068,228.05		-2.0870%		-2.5970%		0.0051		$   1,101,947.96		$   (3,584,624.80)		Jun-15		$   1,271,921,041.46				-2.3150%		Jan-70		(0.00439)		$   (5,583,733.37)		$   (9,312,342.01)				-2.28%		(0.00035)		Jun-15		$   707,525,438.38		$   5,049.06		-1.400%		-1.890%		0.490%		$   3,466,874.65		$   6,174,401.76		0.00009		-1.405%		0.005%																								0.0001						Jun-15		0.00026

		Jul-15		$   503,608,988.73		$   21,473.60		0.180%		0.137%		0.00043		0.00074		$   214,285.24		$   5,594,928.51		Jul-15		$   1,846,479,043.66		$   11,207.05		2.086%		2.095%		(0.00009)		0.00008		$   (164,335.38)		$   4,596,690.35		$   362,315,649.20				-1.1914%		-1.162%		(0.00029)				$   (106,377.5530)		$   11,778,938.037		Jul-15		204,965,585.21		-5.1380%		-6.9320%		0.0179		$   3,677,082.60		$   276,635.82		Jul-15		$   1,278,787,381.59				0.5398%		Dec-99		(0.01388)		$   (17,751,613.33)		$   (27,114,227.09)				0.52%		0.00020		Jul-15		$   725,471,449.69		$   5,829.15		2.536%		2.000%		0.536%		$   3,891,773.47		$   10,222,785.69		0.00010		2.538%		-0.002%																								(0.0000)						Jul-15		0.00043

		Aug-15		$   475,565,086.99		$   19,508.50		-5.569%		-5.580%		0.00011		0.00074		$   53,137.66		$   5,336,507.74		Aug-15		$   1,735,050,805.61		$   13,414.85		-6.035%		-6.033%		(0.00001)		0.00009		$   (21,744.27)		$   4,297,552.68		$   339,679,011.69				-6.2478%		-6.284%		0.00036				$   123,381.6604		$   11,166,399.096		Aug-15		188,154,991.98		-8.2017%		-9.0400%		0.0084		$   1,577,366.80		$   1,831,313.87		Aug-15		$   1,205,180,312.23				-5.7560%		-6.0153%		0.00259		$   3,125,089.29		$   (22,428,441.46)				-5.75%		(0.00006)		Aug-15		$   683,631,779.68		$   6,698.44		-5.767%		-6.070%		0.303%		$   2,069,772.65		$   11,702,985.89		0.00012		-5.786%		0.018%																								0.0002						Aug-15		0.00011

		Sep-15		$   460,280,287.18		$   18,071.39		-3.214%		-3.221%		0.00007		0.00071		$   32,086.14		$   5,197,076.97		Sep-15		$   1,692,181,140.05		$   13,911.14		-2.471%		-2.474%		0.00003		0.00009		$   54,120.29		$   4,245,488.96		$   328,174,165.24				-4.8128%		-4.906%		0.00093				$   305,858.3220		$   10,934,840.962																Sep-15		$   1,176,469,354.36				-2.3823%		-2.7410%		0.00359		$   4,220,047.03		$   (17,674,082.65)				-2.38%		(0.00002)		Sep-15		$   680,906,644.70		$   7,207.39		-1.847%		-2.650%		0.803%		$   5,467,680.36		$   16,954,512.09		0.00013		-1.834%		-0.013%																								(0.0001)						Sep-15		0.00007

		Oct-15		$   486,318,415.63		$   21,269.76		5.657%		5.634%		0.00023		0.00064		$   111,929.95		$   5,603,006.38		Oct-15		$   1,834,924,154.85		$   15,952.29		8.435%		8.435%		0.00000		0.00009		$   8,171.30		$   4,611,786.16		$   347,017,284.79				5.7418%		5.634%		0.00108				$   374,100.8435		$   11,936,799.015																Oct-15		$   1,266,383,877.55				7.6427%		8.091%		(0.00448)		$   (5,676,660.88)		$   (24,701,528.15)				7.72%		(0.00077)		Oct-15		$   735,280,695.81		$   10,007.71		7.986%		8.250%		-0.264%		$   (1,944,546.40)		$   16,363,874.51		0.00016		8.156%		-0.170%																								(0.0017)						Oct-15		0.00023

		Nov-15		$   492,980,105.74		$   20,102.57		1.3698%		1.354%		0.00016		0.00061		$   80,013.90		$   5,759,771.43		Nov-15		$   1,841,395,961.00		$   14,434.45		0.3527%		0.2974%		0.00055		0.00009		$   1,018,689.00		$   5,646,741.00		$   358,437,047.90				3.2908%		3.253%		0.00038				$   136,041.5238		$   12,465,660.790																Nov-15		$   1,268,953,803.69				0.2029%		0.330%		(0.00127)		$   (1,612,406.15)		$   (26,364,062.16)				0.15%		0.00053		Nov-15		$   738,442,392.00		$   15,298.82		0.430%		0.350%		0.080%		$   590,743.07		$   17,024,981.99		0.00025		0.414%		0.016%																								0.0002						Nov-15		0.00016

		Dec-15		$   472,523,125.94		$   21,518.29		-4.1497%		-4.1670%		0.00017		0.00062		$   81,953.20		$   5,602,713.91		Dec-15		$   1,812,021,158.00		$   14,682.54		-1.595%		-1.577%		(0.00018)		0.00010		$   (330,628.85)		$   5,226,032.72		$   340,746,723.96				-4.9354%		-5.021%		0.00086				$   291,658.3975		$   12,142,088.204																Dec-15		$   1,243,858,896.92				-1.9776%		-1.7990%		(0.00179)		$   (2,221,606.83)		$   (28,064,291.71)				-2.04%		0.00062		Dec-15		$   729,162,185.25		$   10,935.02		-1.257%		-1.680%		0.423%		$   3,086,344.85		$   19,897,369.25		0.00018		-1.261%		0.004%																								0.0000						Dec-15		0.00017

		Jan-16		$   445,581,823.83		$   23,161.09		-5.7016%		-5.691%		(0.00011)		0.00067		$   (47,516.06)		$   5,235,754.42		Jan-16		$   1,722,025,460.82		$   16,148.62		-4.967%		-4.962%		(0.00004)		0.00010		$   (71,842.25)		$   4,894,634.76		$   310,811,142.97				-8.7853%		-8.793%		0.00008				$   25,368.4606		$   11,100,739.249																Jan-16		$   1,192,259,829.00				-4.1483%		-5.3824%		0.01234		$   14,713,850.58		$   (12,186,248.55)				-4.240%		0.00092		Jan-16		$   695,200,916.00		$   12,240.63		-4.658%		-5.320%		0.662%		$   4,605,190.77		$   23,575,825.30		0.00021		-4.667%		0.010%																								0.0001						Jan-16		(0.00011)

		Feb-16		$   452,180,241.49		$   23,837.81		1.4809%		1.412%		0.00069		0.00066		$   311,345.60		$   5,624,633.92		Feb-16		$   1,720,177,863.30		$   18,302.56		-0.107%		-0.135%		0.00028		0.00010		$   476,624.92		$   5,366,008.12		$   311,714,600.52				0.2907%		-0.004%		0.00295				$   918,552.2804		$   12,051,558.862																Feb-16		$   1,199,222,363.46				0.5840%		-0.034%		0.00618		$   7,410,929.73		$   (4,846,483.83)				0.610%		(0.00026)		Feb-16		$   691,930,614.78		$   10,342.48		-0.470%		-0.210%		-0.260%		$   (1,801,863.07)		$   21,663,058.96		0.00018		-0.472%		0.002%																								0.0000						Feb-16		0.00069

		Mar-16		$   490,646,424.18		$   27,589.53		8.5068%		8.516%		(0.00009)		0.00060		$   (45,015.87)		$   6,058,095.82		Mar-16		$   1,836,733,355.94		$   21,723.67		6.776%		6.784%		(0.00008)		0.00010		$   (150,952.77)		$   5,578,644.33		$   337,216,267.31				8.1811%		7.981%		0.00200				$   674,752.0166		$   13,712,260.327																Mar-16		$   1,288,879,177.52				7.4762%		6.966%		0.00510		$   6,576,454.53		$   1,367,635.65				7.470%		0.00006		Mar-16		$   735,788,788.19		$   9,477.84		6.339%		6.850%		-0.511%		$   (3,763,398.66)		$   19,272,778.03		0.00015		6.280%		0.059%																								0.0006						Mar-16		(0.00009)

		Apr-16		$   496,574,940.56		$   20,484.58		1.2083%		1.224%		(0.00016)		0.00055		$   (77,926.20)		$   6,053,370.03		Apr-16		$   1,843,502,386.19		$   16,106.18		0.369%		0.388%		(0.00019)		0.00010		$   (358,812.67)		$   5,240,390.99		$   342,981,990.22				1.7098%		1.569%		0.00141				$   482,917.7996		$   14,429,630.320																Apr-16		$   1,306,591,614.48				1.3743%		0.544%		0.00830		$   10,847,991.95		$   12,234,422.35				1.350%		0.00024		Apr-16		$   734,671,314.93		$   8,268.76		-0.152%		0.490%		-0.642%		$   (4,715,665.55)		$   14,527,842.11		0.00014		-0.189%		0.037%																								0.0004						Apr-16		(0.00016)

		May-16		$   508,611,907.64		$   17,317.22		2.4240%		2.311%		0.00113		0.00051		$   574,721.75		$   6,774,825.35		May-16		$   1,876,389,754.12		$   14,372.49		1.784%		1.796%		(0.00012)		0.00010		$   (225,894.16)		$   5,107,983.38		$   351,097,220.27				2.3661%		2.252%		0.00114				$   400,533.5267		$   15,171,580.519																May-16		$   1,318,336,022.15				0.8989%		1.751%		(0.00852)		$   (11,234,090.49)		$   1,110,301.98				0.870%		0.00029		May-16		$   747,175,855.38		$   8,275.90		1.702%		1.830%		-0.128%		$   (955,943.03)		$   13,819,171.55		0.00013		1.705%		-0.003%																								(0.0000)						May-16		0.00113

		Jun-16		$   510,728,634.90		$   23,264.52		0.4162%		0.416%		0.00000		0.00050		$   905.48		$   6,803,926.12		Jun-16		$   1,880,911,502.23		$   17,655.82		0.241%		0.259%		(0.00018)		0.00010		$   (338,916.11)		$   4,781,376.55		$   351,054,452.47				-0.0122%		-0.063%		0.00051				$   178,401.7147		$   15,348,134.155																Jun-16		$   1,334,599,878.12				1.2337%		0.226%		0.01008		$   13,448,301.82		$   14,572,301.21				1.160%		0.00074		Jun-16		$   748,399,082.31		$   8,070.02		0.164%		0.260%		-0.096%		$   (720,608.10)		$   13,121,187.29		0.00013		0.593%		-0.429%																								(0.0043)						Jun-16		0.00000

		Jul-16		$   532,986,709.64		$   25,718.91		4.3581%		4.292%		0.00066		0.00049		$   352,314.76		$   7,452,762.91		Jul-16		$   1,950,476,052.29		$   15,248.11		3.698%		3.687%		0.00011		0.00010		$   223,307.32		$   5,181,520.64		$   372,630,169.06				6.1460%		5.971%		0.00175				$   652,007.2021		$   16,943,433.745																Jul-16		$   1,372,191,311.45				2.817%		3.809%		(0.00992)		$   (13,612,137.81)		$   1,370,665.13				2.820%		(0.00003)		Jul-16		$   776,617,111.39		$   7,081.47		3.770%		3.800%		-0.030%		$   (229,473.88)		$   13,386,441.49		0.00011		3.694%		0.076%																								0.0008						Jul-16		0.00066

		Aug-16		$   535,818,659.23		$   34,318.37		0.5313%		0.498%		0.00033		0.00052		$   178,619.83		$   7,670,981.95		Aug-16		$   1,953,375,749.87		$   43,678.30		0.149%		0.140%		0.00009		0.00011		$   169,282.40		$   5,358,506.20		$   379,644,468.71				1.8824%		1.768%		0.00114				$   434,220.9134		$   17,696,593.733																Aug-16		$   1,371,571,345.63				-0.0452%		0.1330%		(0.00178)		$   (2,443,875.60)		$   (1,073,829.75)				-0.040%		(0.00005)		Aug-16		$   775,948,145.64		$   28,054.60		-0.088%		0.150%		-0.238%		$   (1,846,756.59)		$   11,527,904.84		0.00043		-0.085%		-0.003%																								(0.0000)						Aug-16		0.00033

		Sep-16		$   532,520,631.93		$   21,246.50		-0.6155%		-0.636%		0.00020		0.00053		$   109,103.67		$   7,732,869.81		Sep-16		$   1,953,966,494.60		$   16,129.63		0.030%		0.019%		0.00011		0.00011		$   219,669.75		$   5,579,796.49		$   384,147,677.83				1.1862%		1.114%		0.00072				$   277,219.4712		$   18,183,723.973																Sep-16		$   1,365,143,880.22				-0.4686%		0.079%		(0.00547)		Dec-69		$   (8,537,780.50)				0.080%		(0.00549)		Sep-16		$   780,650,101.28		$   7,747.96		0.606%		0.110%		0.496%		$   3,871,732.62		$   15,469,492.25		0.00012		0.313%		0.293%																								0.0029						Sep-16		0.00020

		Oct-16		$   518,160,815.36		$   24,111.08		-2.6966%		-2.675%		(0.00022)		0.00055		$   (111,791.58)		$   7,412,555.62		Oct-16		$   1,918,197,555.16		$   30,188.23		-1.805%		-1.824%		0.00019		0.00012		$   364,457.54		$   5,843,538.69		$   367,773,068.91				-4.6350%		-4.754%		0.00119				$   437,649.9520		$   17,778,558.319																Oct-16																						Oct-16		$   2,108,163,800.15		$   20,462.80		-1.705%		-1.900%		0.195%		$   4,110,919.41		$   19,316,656.82		0.00012		-1.695%		-0.010%																								(0.0001)						Oct-16		(0.00022)

		Nov-16		$   559,979,009.67		$   25,266.27		8.0705%		8.005%		0.00066		0.00051		$   366,814.03		$   8,377,600.32		Nov-16		$   1,989,730,835.25		$   16,399.65		3.729%		3.703%		0.00026		0.00012		$   521,161.00		$   6,582,616.51		$   409,204,044.20				11.2654%		11.151%		0.00114				$   467,982.5396		$   20,249,360.186																Nov-16																						Nov-16		$   2,179,732,704.54		$   23,241.32		3.389%		3.610%		-0.221%		$   (4,817,209.28)		$   15,154,089.04		0.00013		3.374%		0.015%																								0.0002						Nov-16		0.00066

		Dec-16		$   572,350,663.46		$   24,112.58		2.2093%		2.189%		0.00020		0.00051		$   116,225.54		$   8,678,912.75		Dec-16		$   2,023,980,754.00		$   17,234.65		1.971%		1.977%		(0.00006)		0.00012		$   (121,438.85)		$   6,590,921.03		$   425,359,438.07				2.7360%		2.8020%		(0.00066)				$   (280,737.2291)		$   20,522,645.452																Dec-16																						Dec-16		$   2,220,619,674.32		$   19,359.42		1.876%		1.870%		0.006%		$   128,331.09		$   15,566,677.36		0.00010		1.650%		0.226%																								0.0023						Dec-16		0.00020

		Jan-17		$   581,937,900.41		$   20,232.90		1.6751%		1.677%		(0.00002)		0.00049		$   (11,269.33)		$   8,813,020.72		Jan-17		$   2,062,425,644.00		$   15,071.39		1.899%		1.897%		0.00002		0.00012		$   50,924.36		$   6,767,037.90		$   426,597,548.19				0.2911%		0.3944%		(0.00103)				$   (440,786.7952)		$   20,141,594.712																Dec-16																						Jan-17		$   2,266,909,494.94		$   17,820.77		2.084%		2.070%		0.014%		$   317,367.33		$   16,208,454.25		0.00009		2.060%		0.024%																								0.0002						Jan-17		(0.00002)

		Feb-17		$   597,077,448.74		$   17,626.40		2.6016%		2.623%		(0.00021)		0.00047		$   (127,926.51)		$   8,914,371.51		Feb-17		$   2,144,393,172.60		$   10,248.85		3.974%		3.971%		0.00003		0.00011		$   71,332.91		$   7,107,315.00		$   434,997,801.02				1.9691%		1.9300%		0.00039				$   170,207.0218		$   20,708,415.565																																						Feb-17		$   2,366,665,486.06		$   15,756.54		4.401%		3.930%		0.471%		$   11,135,828.02		$   28,057,539.86		0.00008		4.399%		0.002%																								0.0000						Feb-17		(0.00021)

		Mar-17		$   595,102,508.95		$   18,030.12		-0.3308%		-0.387%		0.00056		0.00046		$   334,639.38		$   9,219,525.02		Mar-17		$   2,146,519,540.29		$   9,804.29		0.099%		0.117%		(0.00018)		0.00010		$   (382,951.68)		$   6,731,410.89		$   435,702,681.59				0.1620%		0.1310%		0.00031				$   135,252.2620		$   20,877,224.226																																						Mar-17		$   2,375,583,690.37		$   14,550.44		0.377%		0.140%		0.237%		$   5,625,993.23		$   33,789,261.12		0.00007		0.400%		-0.023%																								(0.0002)						Mar-17		0.00056

		Apr-17		$   600,695,053.40		$   18,834.21		0.9398%		0.836%		0.00104		0.00045		$   623,290.38		$   9,929,456.96		Apr-17		$   2,168,608,441.88		$   9,128.15		1.029%		1.027%		0.00002		0.00010		$   44,600.20		$   6,845,281.12		$   440,558,538.14				1.1145%		1.0970%		0.00017				$   77,047.3524		$   21,186,945.854																																						Apr-17		$   2,407,927,187.63		$   12,314.10		1.361%		1.080%		0.281%		$   6,778,239.33		$   41,027,540.18		0.00006		1.381%		-0.020%																								(0.0002)						Apr-17		0.00104

		May-17		$   597,795,148.00		$   18,505.72		-0.4828%		-0.486%		0.00003		0.00045		$   19,378.55		$   9,900,900.23		May-17		$   2,198,548,390.77		$   9,650.63		1.381%		1.407%		(0.00026)		0.00010		$   (580,274.09)		$   6,359,513.42		$   431,811,636.51				-1.9854%		-2.0340%		0.00049				$   209,809.0822		$   20,976,106.793																																						May-17		$   2,456,500,963.76		$   11,158.22		2.017%		1.360%		0.657%		$   16,145,214.80		$   58,000,380.73		0.00005		2.053%		-0.036%		May-17		$   614,474,715.03		 																		(0.0004)						May-17		0.00003

		Jun-17		$   608,054,346.24		$   23,342.80		1.7162%		1.619%		0.00097		0.00045		$   590,863.95		$   10,661,680.75		Jun-17		$   2,213,133,403.01		$   10,270.81		0.663%		0.624%		0.00039		0.00009		$   871,815.73		$   7,273,517.71		$   446,540,278.75				3.4109%		3.4570%		(0.00046)				$   (205,876.6501)		$   21,485,703.156																																						Jun-17		$   2,457,779,029.20		$   11,966.40		0.052%		0.630%		-0.578%		$   (14,205,277.49)		$   43,825,279.61		0.00006		0.322%		-0.270%		Jun-17		$   611,724,377.84		$   184.32		-0.331%		0.094%		-0.425%		$   (2,599,828.61)		$   (2,599,828.61)		0.00000		-0.219%				(0.0027)						Jun-17		0.00097

		Jul-17		$   613,619,643.96		$   25,255.41		0.9153%		0.882%		0.00033		0.00044		$   204,109.58		$   10,963,372.77		Jul-17		$   2,258,361,623.42		$   10,505.04		2.044%		2.056%		(0.00012)		0.00009		$   (279,397.86)		$   7,142,763.52		$   450,289,544.93				0.8396%		0.7430%		0.00097				$   435,094.6572		$   22,101,197.262																																						Jul-17		$   2,511,583,295.33		$   10,067.09		2.189%		2.040%		0.149%		$   3,745,818.54		$   48,530,495.63		0.00005		2.281%		-0.092%		Jul-17		$   626,573,951.78		$   222.28		2.427%		2.980%		-0.553%		$   (3,461,857.27)		$   (6,124,796.57)		0.00000		2.367%				(0.0009)						Jul-17		0.00033

		Aug-17		$   604,429,542.33		$   24,820.04		-1.4977%		-1.535%		0.00037		0.00043		$   225,530.80		$   11,024,706.57		Aug-17		$   2,265,389,005.38		$   12,623.51		0.311%		0.306%		0.00005		0.00007		$   117,158.83		$   7,282,148.60		$   444,537,614.82				-1.2774%		-1.2720%		(0.00005)				$   (23,937.3697)		$   21,794,942.562																																						Aug-17		$   2,533,105,305.11		$   14,518.59		0.857%		0.330%		0.527%		$   13,347,186.54		$   62,293,544.87		0.00007		0.855%		0.002%		Aug-17		$   631,674,926.31		$   410.92		0.814%		-0.020%		0.834%		$   5,268,836.84		$   (905,822.05)		0.00001		0.846%				0.0000						Aug-17		0.00037

		Sep-17		$   628,107,149.57		$   29,362.42		3.9173%		3.915%		0.00002		0.00043		$   14,746.56		$   11,471,329.22		Sep-17		$   2,312,550,017.27		$   13,492.67		2.082%		2.063%		0.00019		0.00007		$   434,905.97		$   7,868,654.80		$   473,278,936.29				6.4654%		6.2410%		0.00224				$   1,062,236.5139		$   24,266,318.437																																						Sep-17		$   2,606,486,207.10		$   13,413.01		2.897%		2.040%		0.857%		$   22,334,336.59		$   86,432,447.78		0.00006		2.900%		-0.003%		Sep-17		$   644,570,238.68		$   120.89		0.998%		2.590%		-1.592%		$   (10,261,558.20)		$   (11,176,420.35)		0.00000		0.947%				(0.0000)						Sep-17		0.00002

		Oct-17		$   642,434,956.04		$   30,006.40		2.2811%		2.262%		0.00019		0.00043		$   122,760.60		$   11,855,763.30		Oct-17		$   2,366,113,406.37		$   11,032.90		2.316%		2.334%		(0.00018)		0.00006		$   (421,060.14)		$   7,629,848.80		$   476,997,606.49				0.7857%		0.8520%		(0.00066)				$   (316,130.8915)		$   24,140,854.039																																						Oct-17		$   2,705,409,607.72		$   12,762.36		3.801%		2.290%		1.511%		$   40,878,739.17		$   130,596,484.29		0.00006		3.802%		-0.001%		Oct-17		$   653,137,866.59		$   72.19		1.329%		1.260%		0.069%		$   451,971.71		$   (10,873,005.63)		0.00000		1.327%				(0.0000)						Oct-17		0.00019

		Nov-17		$   666,285,038.57		$   31,430.48		3.7125%		3.677%		0.00035		0.00042		$   236,204.27		$   12,532,106.97		Nov-17		$   2,438,799,192.66		$   19,416.15		3.072%		3.067%		0.00005		0.00006		$   120,685.00		$   7,984,918.83		$   491,162,755.65				2.9696%		2.8820%		0.00088				$   430,493.5895		$   25,288,245.981																																						Nov-17		$   2,800,817,502.65		$   10,839.63		3.521%		3.040%		0.481%		$   13,471,932.19		$   148,666,718.69		0.00005		3.537%		-0.016%		Nov-17		$   661,449,581.20		$   138.72		0.976%		1.010%		-0.034%		$   (224,892.86)		$   (11,204,019.02)		0.00000		0.973%				(0.0002)						Nov-17		0.00035

		Dec-17		$   668,108,274.14		$   35,814.70		0.2736%		0.218%		0.00056		0.00044		$   371,748.67		$   12,938,148.74		Dec-17		$   2,466,111,960.78		$   7,142.27		1.120%		1.112%		0.00008		0.00006		$   195,486.15		$   8,269,830.24		$   487,934,336.33				-0.6573%		-0.4040%		(0.00253)				$   (1,235,944.1581)		$   23,886,081.846																																						Dec-17		$   2,823,440,365.98		$   7,840.77		0.808%		1.080%		-0.272%		$   (7,687,562.42)		$   142,179,972.40		0.00003		1.014%		-0.206%		Dec-17		$   667,329,502.06		$   135.71		0.889%		1.800%		-0.911%		$   (6,079,740.93)		$   (17,383,357.49)		0.00000		0.885%				(0.0021)						Dec-17		0.00056

		Jan-18		$   687,589,487.04		$   33,994.85		2.9159%		2.874%		0.00042		0.00045		$   287,939.17		$   13,603,348.37		Jan-18		$   2,607,302,120.37		$   8,242.78		5.725%		5.725%		0.00000		0.00005		$   5,550.40		$   8,748,846.03		$   501,250,886.78				2.7292%		2.6130%		0.00116				$   582,295.8852		$   25,120,269.165																																						Jan-18		$   2,991,890,563.05		$   - 0		5.966%		5.740%		0.226%		$   6,765,640.93		$   157,428,259.07		0.00000		5.970%		-0.004%		Jan-18		$   694,788,411.14				4.115%		4.660%		-0.545%		$   (3,788,366.72)		$   (21,887,005.08)		0.00000		4.103%				(0.0000)						Jan-18		0.00042

		Feb-18		$   657,759,891.23		$   34,285.05		-4.3383%		-4.432%		0.00094		0.00049		$   616,415.63		$   13,629,611.90		Feb-18		$   2,511,303,405.17		$   9,135.85		-3.682%		-3.686%		0.00004		0.00005		$   102,521.89		$   8,529,242.61		$   481,349,589.67				-3.9703%		-3.8720%		(0.00098)				$   (473,294.5122)		$   23,649,617.933																																						Feb-18		$   2,918,339,424.14		$   - 0		-2.455%		-3.670%		1.215%		$   35,457,824.00		$   189,021,219.31		0.00000		-2.458%		0.003%		Feb-18		$   664,251,745.74				-4.391%		-4.750%		0.359%		$   2,384,663.77		$   (18,541,282.92)		0.00000		-4.407%				0.0000						Feb-18		0.00094

		Mar-18		$   663,166,499.13		$   37,891.75		0.8220%		0.929%		(0.00107)		0.00052		$   (709,768.03)		$   13,031,875.58		Mar-18		$   2,447,338,654.00		$   12,837.25		-2.547%		-2.541%		(0.00006)		0.00005		$   (148,646.55)		$   8,163,349.96		$   487,262,445.34				1.2284%		1.2930%		(0.00065)																																												Mar-18		$   2,842,041,592.77				-2.618%		-2.440%		-0.178%		$   (5,058,834.04)		$   179,013,809.75				-2.612%		-0.006%		Mar-18		$   665,021,798.60				-1.413%		-1.730%		0.317%		$   2,108,119.10		$   (16,171,175.49)		0.00000		-1.460%				(0.0001)						Mar-18		(0.00107)

		Apr-18		$   661,546,861.71		$   36,436.02		-0.2442%		-0.259%		0.00015		0.00055		$   97,724.56		$   13,097,772.67		Apr-18		$   2,456,590,573.95		$   12,400.71		0.378%		0.384%		(0.00006)		0.00006		$   (146,411.89)		$   8,047,798.80		$   492,140,852.44				1.0012%		0.8560%		0.00145																																												Apr-18		$   2,847,419,658.06				0.189%		0.400%		-0.211%		$   (6,001,436.30)		$   173,351,125.70				-0.039%		0.228%		Apr-18		$   679,554,161.46				2.185%		2.300%		-0.115%		$   (779,814.96)		$   (17,304,370.44)		0.00000		2.122%				0.0023						Apr-18		0.00015

		May-18		$   688,635,060.42		$   37,539.65		4.0947%		4.127%		(0.00032)		0.00055		$   (222,596.34)		$   13,411,487.65		May-18		$   2,515,512,782.15		$   10,759.98		2.399%		2.408%		(0.00009)		0.00005		$   (238,069.24)		$   8,002,758.90		$   521,854,469.52				6.0376%		6.0700%		(0.00032)																																												May-18		$   2,930,410,989.15				2.915%		2.440%		0.475%		$   13,908,181.05		$   192,311,825.30				2.920%		-0.005%		May-18		$   676,534,765.74				-0.671%		-1.900%		1.229%		$   8,314,612.27		$   (8,873,645.84)		0.00000		-0.708%				(0.0001)						May-18		(0.00032)

		Jun-18		$   692,207,981.64		$   40,478.89		0.5188%		0.421%		0.00098		0.00057		$   677,263.40		$   14,158,335.34		Jun-18		$   2,530,546,537.60		$   14,217.76		0.598%		0.615%		(0.00017)		0.00006		$   (439,257.75)		$   7,611,328.98		$   525,376,894.79				0.6750%		0.7170%		(0.00042)																																												Jun-18		$   2,925,432,008.00				-0.170%		0.680%		-0.850%		$   (24,863,459.15)		$   167,121,614.39				-0.301%		0.131%		Jun-18		$   667,526,666.13				-1.368%		-1.100%		-0.268%		$   (1,788,971.47)		$   (10,541,225.83)		0.00000		-1.361%				0.0013						Jun-18		0.00098

		Jul-18		$   704,255,088.87		$   38,444.29		1.7404%		1.764%		(0.00024)		0.00058		$   (166,286.08)		$   14,238,459.28		Jul-18		$   2,625,724,561.76		$   11,456.24		3.761%		3.721%		0.00040		0.00005		$   1,054,615.50		$   8,952,219.11		$   534,320,921.24				1.7024%		1.7430%		(0.00041)																																												Jul-18		$   3,013,459,466.54				3.009%		3.590%		-0.581%		$   (17,506,953.69)		$   154,643,419.17				3.000%		0.009%		Jul-18		$   684,911,016.77				2.609%		2.460%		0.149%		$   1,020,517.41		$   (9,795,729.00)		0.00000		2.612%										Jul-18		(0.00024)

		Aug-18		$   727,035,052.36		$   30,136.30		3.2346%		3.195%		0.00040		0.00057		$   288,038.42		$   14,987,057.50		Aug-18		$   2,711,270,060.32		$   10,348.90		3.258%		3.259%		(0.00001)		0.00005		$   (27,740.16)		$   9,216,140.17		$   557,132,977.86				4.2694%		4.3110%		(0.00042)																																												Aug-18		$   3,147,818,649.50				4.459%		3.310%		1.149%		$   36,156,972.31		$   197,695,378.35				4.472%		-0.013%		Aug-18		$   672,502,533.04				-1.823%		-1.890%		0.067%		$   450,576.70		$   (9,166,576.16)		0.00000		-1.775%										Aug-18		0.00040

		Sep-18		$   719,151,441.14		$   30,654.82		-1.0844%		-1.096%		0.00012		0.00058		$   83,774.59		$   14,908,319.79		Sep-18		$   2,727,006,492.00		$   16,298.24		0.580%		0.569%		0.00011		0.00005		$   311,100.27		$   9,580,731.67		$   325,632,840.09				-2.2730%		-2.4050%		0.00132																																												Sep-18		$   3,161,345,914.87				0.430%		0.460%		-0.030%		$   (956,794.50)		$   197,588,149.26				0.431%		-0.001%		Sep-18		$   691,168,396.29				1.290%		0.780%		0.510%		$   3,524,958.82		$   (5,759,866.17)		0.00000		1.230%										Sep-18		0.00012

		Oct-18		$   651,146,798.98				-9.4562%		-9.546%		0.00090		0.00059		$   584,509.28		$   14,083,063.48		Oct-18		$   2,540,783,017.18				-6.829%		-6.835%		0.00006		0.00005		$   155,986.10		$   9,082,462.95		$   290,129,499.30				-10.903%		-10.862%		(0.00041)																																												Oct-18		$   2,926,218,411.57				-7.438%		-6.940%		-0.498%		$   (14,560,158.91)		$   168,332,221.69				-7.425%		-0.013%		Oct-18		$   688,846,326.66				-7.509%		-7.950%		0.441%		$   3,037,812.30		$   (2,289,545.52)		0.00000		-7.587%										Oct-18		0.00090

		Nov-18		$   671,381,607.21				3.1076%		3.122%		(0.00014)		0.00053		$   (96,915.78)		$   14,423,788.01		Nov-18		$   2,582,305,177.71				2.046%		2.038%		0.00008		0.00004		$   206,584.41		$   9,474,874.56		$   295,041,591.02				1.693%		1.589%		0.00104																																												Nov-18		$   2,942,217,355.84				0.547%		1.950%		-1.403%		$   (41,286,820.79)		$   127,965,748.41				0.560%				Nov-18		$   684,381,374.31				-0.667%		-0.090%		-0.577%		$   (3,948,880.53)		$   (6,223,154.78)		0.00000		-0.670%

		Dec-18		$   595,302,519.03				-11.3317%		-11.316%		(0.00016)		0.00054		$   (93,585.39)		$   12,695,739.26		Dec-18		$   2,321,968,237.52				-9.025%		-9.029%		0.00004		0.00005		$   92,878.73		$   8,712,645.86		$   258,955,913.63				-12.231%		-11.879%		(0.00352)																																												Dec-18		$   2,668,858,504.21				-9.291%		-9.010%		-0.281%		$   (7,497,167.61)		$   108,579,394.58				-9.267%				Dec-18		$   653,862,118.17				-4.458%		-5.170%		0.712%		$   4,655,498.28		$   (1,290,228.26)		0.00000		-4.471%

		Jan-19		$   658,031,994.94				10.5374%		10.461%		0.00076		0.00043		$   502,811.91		$   14,536,353.45		Jan-19		$   2,508,640,940.13				8.039%		8.014%		0.00025		0.00004						$   286,438,738.45				10.632%		10.636%		(0.00004)																																												Jan-19		$   2,893,986,676.43				8.435%		8.220%		0.215%		$   6,232,868.69		$   123,971,340.30				8.373%				Jan-19		$   757,815,691.63				8.095%		7.140%		0.955%		$   7,237,139.86		$   5,842,467.62		0.00000		8.079%



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added				59DX Rtn		S&P 400						59DY		S&P 500		59DZ Rtn		RU2000		TEMS		MSCI EM Net																				RUSSELL RAFI		RUSSELL 1000		RUFUSLTU																		US RISK PREMIA		MSCI USA		CUSTOM		INTL RISK PREMIA		MSCI Uworld X-US		CUSTOM

				OST 400 Portfolio		$   658,031,994.94		10.537%		1.06%		10.54%		-4.30%		6.34%		13.88%		8.38%		8.94%		13.05%		$   12,695,739.26		Feb-09																		0.9363		0.9436

				S&P 400 Index				10.461%		1.02%		10.46%		-4.52%		5.97%		13.49%		8.07%		8.63%		12.74%				Mar-09																		1.1348		1.1437

				Excess				0.08%		0.04%		0.08%		0.23%		0.37%		0.39%		0.31%		0.31%		0.31%				Apr-09																		1.1755		1.1664

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   																								May-09																		1.1652		1.1709																								 

																												Jun-09																		0.9971		0.9865

				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added		Jul-09		1.0872		1.0874						1.0753		1.0756						1.1117		1.1125

				OST 500 Portfolio		$   2,508,640,940.13		8.039%		0.30%		8.04%		-2.26%		11.16%		14.06%		10.20%		11.01%		12.97%		$   8,712,645.86		Aug-09		1.0440		1.0437						1.0363		1.0361						1.0116		0.9964

				S&P 500 Index				8.014%		0.26%		8.01%		-2.31%		11.12%		14.02%		10.16%		10.96%		12.91%				Sep-09		1.0573		1.0572						1.0372		1.0373						1.0807		1.0908

				Excess				0.03%		0.04%		0.03%		0.06%		0.04%		0.04%		0.05%		0.05%		0.05%				Oct-09		0.9548		0.9546						0.9816		0.9814						0.9950		1.0012

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 																								Nov-09		1.0425		1.0405						1.0600		1.0600						1.0393		1.0430

																												Dec-09		1.0645		1.0628						1.0196		1.0193						1.0411		1.0395

				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added		Jan-10		0.9683		0.9678						0.9645		0.9640						0.9659		0.9442

				RU2000/ S&P 600 		$   286,438,738.45		10.632%		-1.26%		10.63%		-4.44%		5.97%		14.91%		8.36%		7.70%		11.53%		$   - 0		Feb-10		1.0528		1.0521						1.0312		1.0310						0.9984		1.0035

				Russell 2000/S&P 600 Index				10.636%		-0.96%		10.64%		-4.07%		6.03%		14.50%		7.83%		7.14%		10.81%				Mar-10		1.0712		1.0714						1.0603		1.0603						1.0830		1.0807

				Excess				-0.00%		-0.30%		-0.00%		-0.37%		-0.06%		0.41%		0.52%		0.56%		0.72%				Apr-10		1.0425		1.0426						1.0156		1.0158		1.05709		1.0566		1.0145		1.0121

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  																								May-10		0.9284		0.9280						0.9202		0.9202		0.92445		0.9241		0.9073		0.9120

																												Jun-10		0.9354		0.9345						0.9478		0.9477		0.92347		0.9225		1.0019		0.9927

				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added		Jul-10		1.0687		1.0691						1.0700		1.0701		1.06926		1.0687		1.08276		1.0833

				RISK PREMIA		$   2,893,986,676.43		8.435%		-1.10%		8.44%		-3.27%		12.99%		14.85%		11.43%		12.05%		11.08%		$   108,579,394.58		Aug-10		0.9511		0.9506						0.9551		0.9549		0.92757		0.9260		0.99414		0.9806

				MSCI Risk Premia Index				8.373%		-1.12%		8.37%		-3.61%		13.16%		14.87%		11.48%		12.08%		11.11%				Sep-10		1.1131		1.1131						1.0890		1.0892		1.12553		1.1246		1.11214		1.1111

				MSCI USA				8.220%		0.39%		8.22%		-2.26%		11.10%		14.09%		10.03%		10.82%		9.89%				Oct-10		1.0347		1.0345						1.0379		1.0381		1.04144		1.0409		1.03382		1.0290

				Excess				0.22%		-1.49%		0.22%		-1.02%		1.89%		0.76%		1.40%		1.23%		1.19%				Nov-10		1.0285		1.0297						1.0001		1.0001		1.03492		1.0347		0.96458		0.9736

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 																								Dec-10		1.0655		1.0655						1.0666		1.0668		1.08029		1.0794		1.06961		1.0714

																												Jan-11		1.0201		1.0200						1.0238		1.0237		0.99767		0.9974		0.96180		0.9729

				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added		Feb-11		1.0466		1.0465						1.0341		1.0343		1.05503		1.0548		0.99937		0.9907

				INT'L RISK PREMIA		$   757,815,691.63		8.095%		2.587%		8.10%		-8.64%										1.23%		$   (1,290,228.26)		Mar-11		1.0247		1.0245						1.0005		1.0004		1.02655		1.0259		1.05257		1.0588

				MSCI INT'L Risk Premia Index				8.079%		2.555%		8.08%		-8.90%										1.07%				Apr-11		1.0270		1.0272						1.0298		1.0296		1.02671		1.0264		1.03823		1.0310

				MSCI WORLD X-US				7.140%		1.509%		7.14%		-12.06%										0.79%				May-11		0.9869		0.9865						0.9887		0.9887		0.98173		0.9813		0.96974		0.9738

				Excess				0.955%		1.078%		0.955%		3.417%										0.442%				Jun-11		0.9803		0.9796						0.9839		0.9833		0.97796		0.9769		0.98715		0.9846

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 																								Jul-11		0.9647		0.9647						0.9793		0.9797		0.96415		0.9639		0.99717		0.9956

				Source: State Street																								Aug-11		0.9289		0.9288						0.9462		0.9457		0.91329		0.9131		0.91351		0.9106

						$   7,104,914,041.58		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   129,987,779.70		Sep-11		0.8946		0.8942						0.9299		0.9297		0.88885		0.8879		0.86220		0.8542

						 																				 		Oct-11		1.1381		1.1375						1.1093		1.1093		1.15273		1.1514		1.11426		1.1325																				1.00000		1.00000

																												Nov-11		0.9970		0.9970						0.9979		0.9978		0.99680		0.9964		0.93955		0.9334																				1.00178		0.99738		1.0019

																												Dec-11		0.9966		0.9963						1.0104		1.0102		1.00883		1.0066		0.97917		0.9880																				1.01451		1.00836		1.0144

																												Jan-12		1.0654		1.0661						1.0448		1.0448		1.07121		1.0707		1.10701		1.1134																				1.03974		1.04873		1.0405

																								 				Feb-12		1.0459		1.0450						1.0433		1.0432		1.02404		1.0239		1.05943		1.0599																				1.04100		1.04388		1.0411

																												Mar-12		1.0186		1.0188						1.0322		1.0329		1.02701		1.0256		0.97911		0.9666																				1.02894		1.03129		1.0288

																												Apr-12		0.9980		0.9978						0.9937		0.9937		0.98495		0.9846		0.98967		0.9881																				0.98832		0.99420		0.9900

																												May-12		0.9354		0.9352						0.9401		0.9399		0.93487		0.9338		0.89139		0.8879																				0.94236		0.93855		0.9403

																												Jun-12		1.0191		1.0189						1.0414		1.0412		1.05148		1.0499		1.04938		1.0386																				1.04454		1.03828		1.0441

																												Jul-12		0.9991		1.0005						1.0137		1.0139		0.98681		0.9862		1.01744		1.0195																				1.00900		1.01186		1.0088

																												Aug-12		1.0351		1.0348						1.0226		1.0225		1.03416		1.0334		1.00471		0.9967																				1.02331		1.02428		1.0234

																												Sep-12		1.0196		1.0194						1.0260		1.0258		1.03414		1.0328		1.05583		1.0603																				1.02953		1.02572		1.0295

																												Oct-12		0.9918		0.9921						0.9817		0.9815		0.97877		0.9783		0.99726		0.9939																				0.99322		0.98312		0.9931

																												Nov-12		1.0224		1.0220						1.0058		1.0058		1.00580		1.0053		1.00586		1.0127																				1.00346		1.00794		1.0033

																												Dec-12		1.0222		1.0213						1.0090		1.0091		1.03468		1.0356		1.04739		1.0489																				1.01741		1.01037		1.0172

																												Jan-13		1.0721		1.0722						1.0518		1.0518		1.06329		1.0626		1.01824		1.0138																				1.06219		1.05423		1.0622

																												Feb-13		1.0102		1.0098						1.0137		1.0136		1.01154		1.0110		0.98571		0.9874																				1.01795		1.01344		1.0179

																												Mar-13		1.0472		1.0478						1.0379		1.0375		1.04665		1.0462		0.98681		0.9828																				1.04444		1.03861		1.0444

																												Apr-13		1.0064		1.0063						1.0193		1.0193		0.99790		0.9963		1.00808		1.0075																				1.01599		1.01806		1.0162

																												May-13		1.0245		1.0226						1.0234		1.0234		1.04056		1.0400		0.97366		0.9743																				1.02624		1.02224		1.0261

																												Jun-13		0.9814		0.9815						0.9868		0.9866		0.99593		0.9949		0.94360		0.9363																				0.98848		0.98637		0.9884

																												Jul-13		1.0623		1.0620						1.0508		1.0509		1.07032		1.0700		1.00421		1.0105																				1.05280		1.05351		1.0529

																												Aug-13		0.9629		0.9625						0.9710		0.9710		0.96896		0.9682		0.97061		0.9828																				0.96742		0.97242		0.9675

																												Sep-13		1.0519		1.0521						1.0311		1.0314		1.06493		1.0638		1.05928		1.0650																				1.02846		1.03487		1.0285

																												Oct-13		1.0367		1.0372						1.0459		1.0460		1.02501		1.0252		1.05287		1.0486																				1.04660		1.04402		1.0469

																												Nov-13		1.0131		1.0132						1.0307		1.0305		1.04033		1.0401		0.97309		0.9854																				1.03116		1.02806		1.0310

																												Dec-13		1.0322		1.0309						1.0255		1.0253		1.02035		1.0197		0.98992		0.9855																				1.02510		1.02698		1.0252																																		Date		US RISK PREMIA		MSCI USA		CUSTOM		 		Date		59GX Alpha

																												Jan-14		0.9787		0.9788						0.9651		0.9654		0.97343		0.9723		0.94311		0.9351																				0.95978		0.96806		0.9595																		0.9659		0.96610		0.96567												Jan-14		-0.0341		(0.03390)		(0.03433)				Jan-14		2.0000

																												Feb-14		1.0498		1.0489						1.0457		1.0457		1.04796		1.0471		1.03688		1.0331																				1.04353		1.04747		1.0437																		1.0525		1.04702		1.05259												Feb-14		0.0525		0.04702		0.05259				Feb-14		-0.5000

																												Mar-14		1.0037		1.0037						1.0085		1.0084		0.99416		0.9932		1.04140		1.0307																				1.01920		1.00637		1.0200																		0.9934		1.00687		0.99312												Mar-14		-0.0066		0.00687		(0.00688)				Mar-14		2.6000

																												Apr-14		0.9848		0.9844						1.0076		1.0074		0.96040		0.9612		1.00849		1.0033																				1.01093		1.00471		1.0112																		1.0033		1.00600		1.00326												Apr-14		0.0033		0.00600		0.00326				Apr-14		0.2000

																												May-14		1.0180		1.0178						1.0234		1.0235		1.00895		1.0080		1.03301		1.0349																				1.01937		1.02298		1.0188																		1.0268		1.02390		1.02683												May-14		0.0268		0.02390		0.02683				May-14		-0.4000

																												Jun-14		1.0415		1.0414						1.0207		1.0207		1.05563		1.0532		1.02173		1.0266																				1.01968		1.02275		1.0197																		1.0168		1.02140		1.01613												Jun-14		0.0168		0.02140		0.01613				Jun-14		6.8000

																												Jul-14		0.9573		0.9573						0.9864		0.9862		0.93865		0.9395		1.00649		1.0193																				0.98699		0.98383		0.9871																		0.9893		0.98590		0.98927												Jul-14		-0.0107		(0.01410)		(0.01073)				Jul-14		-0.1000

																												Aug-14		1.0510		1.0508						1.0400		1.0400		1.05117		1.0496		1.02205		1.0225																				1.03678		1.04132		1.0369																		1.0433		1.04010		1.04327												Aug-14		0.0433		0.04010		0.04327				Aug-14		-0.2000

																												Sep-14		0.9546		0.9545						0.9859		0.9860		0.93942		0.9395		0.93871		0.9259																				0.98081		0.98247		0.9811																		0.9880		0.98440		0.98811												Sep-14		-0.0120		(0.01560)		(0.01189)				Sep-14		-1.3000

																												Oct-14		1.0358		1.0356						1.0246		1.0244		1.06833		1.0659		1.00403		1.0118																				1.02072		1.02444		1.0207																		1.0241		1.02410		1.02424												Oct-14		0.0241		0.02410		0.02424				Oct-14		-1.7000

																												Nov-14		1.0185		1.0185						1.0270		1.0269		1.00090		1.0009		0.98628		0.9894																				1.02119		1.02618		1.0219																		1.0273		1.02650		1.02764												Nov-14		0.0273		0.02650		0.02764				Nov-14		-3.6000

																												Dec-14		1.0083		1.0083						0.9975		0.9975		1.02851		1.0285		0.93863		0.9539																				1.00256		0.99767		1.0028																		0.9960		0.99690		0.99617												Dec-14		-0.0040		(0.00310)		(0.00383)				Dec-14		-2.1000

																												Jan-15		0.9893		0.9888						0.9700		0.9700		0.96754		0.9678		0.99681		1.0060																				0.96478		0.97253		0.9644																		0.9790		0.97180		0.97891												Jan-15		-0.0210		(0.02820)		(0.02109)				Jan-15		1.0000

																												Feb-15		1.0512		1.0512						1.0577		1.0575		1.06090		1.0594		1.03335		1.0310																				1.05398		1.05778		1.0536																		1.0584		1.05850		1.05843												Feb-15		0.0584		0.05850		0.05843				Feb-15		-0.1000

																												Mar-15		1.0129		1.0132						0.9843		0.9842		1.01874		1.0174		0.97707		0.9858																				0.98419		0.98755		0.9844																		0.9860		0.98560		0.98593												Mar-15		-0.0140		(0.01440)		(0.01407)				Mar-15		0.7000

																												Apr-15		0.9853		0.9851						1.0097		1.0096		0.97450		0.9745		1.05551		1.0769																				1.01056		1.00710		1.0112																		1.0022		1.00910		1.00219												Apr-15		0.0022		0.00910		0.00219				Apr-15		-0.4000

																												May-15		1.0179		1.0178						1.0128		1.0129		1.02337		1.0228		0.96073		0.9600																				1.00905		1.01308		1.0086																		1.0192		1.01330		1.01925												May-15		0.0192		0.01330		0.01925				May-15		-0.5000

																												Jun-15		0.9871		0.9868						0.9806		0.9806		1.00937		1.0075		0.97913		0.9740																				0.97685		0.98124		0.9772																		0.9860		0.98110		0.98595												Jun-15		-0.0140		(0.01890)		(0.01405)				Jun-15		0.5000

																												Jul-15		1.0018		1.0014						1.0209		1.0210		0.98809		0.9884		0.94862		0.9307																				1.00540		1.01928		1.0052																		1.0254		1.02000		1.02538												Jul-15		0.0254		0.02000		0.02538				Jul-15		-0.1552

																												Aug-15		0.9443		0.9442						0.9397		0.9397		0.93752		0.9372		0.91798		0.9096																				0.94244		0.93985		0.9425																		0.9423		0.93930		0.94214												Aug-15		-0.0577		(0.06070)		(0.05786)				Aug-15		1.8331

																												Sep-15		0.9679		0.9678						0.9753		0.9753		0.95187		0.9509		1.00000		1.0000																				0.97618		0.97259		0.9762																		0.9815		0.97350		0.98166												Sep-15		-0.0185		(0.02650)		(0.01834)				Sep-15		-1.3000

																												Oct-15		1.0566		1.0563						1.0844		1.0844		1.05742		1.0563		1.00000		1.0000																				1.07643		1.08091		1.0772																		1.0799		1.08250		1.08156												Oct-15		0.0799		0.08250		0.08156				Oct-15		-17.0463

																												Nov-15		1.0137		1.0135						1.0035		1.0030		1.03291		1.0325		1.00000		1.0000																				1.00203		1.00330		1.0015																		1.0043		1.00350		1.00414												Nov-15		0.0043		0.00350		0.00414				Nov-15		1.5999

																												Dec-15		0.9585		0.9583						0.9840		0.9842		0.95065		0.9498		1.00000		1.0000																				0.98022		0.98201		0.9796																		0.9874		0.98320		0.98739												Dec-15		-0.0126		(0.01680)		(0.01261)				Dec-15		0.4273

																												Jan-16		0.9430		0.9431						0.9503		0.9504		0.91215		0.9121		1.00000		1.0000																				0.95852		0.94618		0.9576																		0.9534		0.94680		0.95333												Jan-16		-0.0466		(0.05320)		(0.04667)				Jan-16		0.9806

																												Feb-16		1.0148		1.0141						0.9989		0.9987		1.00291		1.0000		1.00000		1.0000																				1.00584		0.99966		1.0061																		0.9953		0.99790		0.99528												Feb-16		-0.0047		(0.00210)		(0.00472)				Feb-16		0.1589

																												Mar-16		1.0851		1.0852						1.0678		1.0678		1.08181		1.0798		1.00000		1.0000																				1.07476		1.06966		1.0747																		1.0634		1.06850		1.06280												Mar-16		0.0634		0.06850		0.06280				Mar-16		5.8522

																												Apr-16		1.0121		1.0122						1.0037		1.0039		1.01710		1.0157		1.00000		1.0000																				1.01374		1.00544		1.0135																		0.9985		1.00490		0.99811												Apr-16		-0.0015		0.00490		(0.00189)				Apr-16		3.7126

																												May-16		1.0242		1.0231						1.0178		1.0180		1.02366		1.0225		1.00000		1.0000																				1.00899		1.01751		1.0087																		1.0170		1.01830		1.01705												May-16		0.0170		0.01830		0.01705				May-16		-0.2941

																												Jun-16		1.0042		1.0042						1.0024		1.0026		0.99988		0.9994		1.00000		1.0000																				1.01234		1.00226		1.0116																		1.0016		1.00260		1.00593												Jun-16		0.0016		0.00260		0.00593				Jun-16		-42.9287

																												Jul-16		1.0436		1.0429						1.0370		1.0369		1.06146		1.0597		1.00000		1.0000																				1.02817		1.03809		1.0282																		1.0377		1.03800		1.03694												Jul-16		0.0377		0.03800		0.03694				Jul-16		7.6452

																												Aug-16		1.0053		1.0050						1.0015		1.0014		1.01882		1.0177		1.00000		1.0000																				0.99955		1.00133		0.9996																		0.9991		1.00150		0.99915												Aug-16		-0.0009		0.00150		(0.00085)				Aug-16		-0.3000

																												Sep-16		0.9938		0.9936						1.0003		1.0002		1.01186		1.0111		1.00000		1.0000																				0.99531		1.00079		1.0008																		1.0061		1.00110		1.00313												Sep-16		0.0061		0.00110		0.00313				Sep-16		29.2963

																												Oct-16		0.9730		0.9733						0.9820		0.9818		0.95365		0.9525		1.00000		1.0000																				1.00000		1.00000		1.0000																		0.9830		0.98100		0.98305												Oct-16		-0.0171		(0.01900)		(0.01695)				Oct-16		-1.0000

																												Nov-16		1.0807		1.0801						1.0373		1.0370		1.11265		1.1115		1.00000		1.0000																				1.00000		1.00000		1.0000																		1.0339		1.03610		1.03374												Nov-16		0.0339		0.03610		0.03374				Nov-16		1.5000

																												Dec-16		1.0221		1.0219						1.0197		1.0198		1.02736		1.0280		1.00000		1.0000																				1.00000		1.00000		1.0000																		1.01876		1.01870		1.01650												Dec-16		0.0188		0.01870		0.01650				Dec-16		22.5779

																												Jan-17		1.0168		1.0168						1.0190		1.0190		1.00291		1.0039		1.00000		1.0000																				1.00000		1.00000		1.0000																		1.02084		1.02070		1.02060												Jan-17		0.0208		0.02070		0.02060				Jan-17		2.4110

																												Feb-17		1.0260		1.0262						1.0397		1.0397		1.01969		1.0193		1.00000		1.0000																				1.00000		1.00000		1.0000																		1.04401		1.03930		1.04399												Feb-17		0.0440		0.03930		0.04399				Feb-17		0.1528

																												Mar-17		0.9967		0.9961						1.0010		1.0012		1.00162		1.0013		1.00000		1.0000																				1.00000		1.00000		1.0000																		1.00377		1.00140		1.00400												Mar-17		0.0038		0.00140		0.00400				Mar-17		-2.3174

																												Apr-17		1.0094		1.0084						1.0103		1.0103		1.01114		1.0110		1.00000		1.0000																				1.00000		1.00000		1.0000																		1.01361		1.01080		1.01381												Apr-17		0.0136		0.01080		0.01381				Apr-17		-1.9503

																												May-17		0.9952		0.9951						1.0138		1.0141		0.98015		0.9797		1.00000		1.0000																				1.00000		1.00000		1.0000																		1.02017		1.01360		1.02053												May-17		0.0202		0.01360		0.02053				May-17		-3.5756

																												Jun-17		1.0172		1.0162						1.0066		1.0062		1.03411		1.0346		1.00000		1.0000																				1.00000		1.00000		1.0000																		1.00052		1.00630		1.00322		0.99669		1.00094		0.99781						Jun-17		0.0005		0.00630		0.00322				Jun-17		-26.9972

																												Jul-17		1.0092		1.0088						1.0204		1.0206		1.00840		1.0074		1.00000		1.0000																																										1.02189		1.02040		1.02281		1.02427		1.02980		1.02367						Jul-17										Jul-17		Dec-99

																												Aug-17		0.9850		0.9847						1.0031		1.0031		0.98723		0.9873		1.00000		1.0000																																										1.00857		1.00330		1.00855		1.00814		0.99980		1.00846

																												Sep-17		1.0392		1.0392						1.0208		1.0206		1.06465		1.0624		1.00000		1.0000																																										1.02897		1.02040		1.02900		1.00998		1.02590		1.00947

																												Oct-17		1.0228		1.0226						1.0232		1.0233		1.00786		1.0085		1.00000		1.0000																																										1.03801		1.02290		1.03802		1.01329		1.01260		1.01327

																												Nov-17		1.0371		1.0368						1.0307		1.0307		1.02970		1.0288		1.00000		1.0000																																										1.03521		1.03040		1.03537		1.00976		1.01010		1.00973

																												Dec-17		1.0027		1.0022						1.0112		1.0111		0.99343		0.9960		1.00000		1.0000																																										1.00808		1.01080		1.01014		1.00889		1.01800		1.00885

																												Jan-18		1.0292		1.0287						1.0573		1.0573		1.02729		1.0261		1.00000		1.0000																																										1.05966		1.05740		1.05970		1.04115		1.04660		1.04103

																												Feb-18		0.9566		0.9557						0.9632		0.9631		0.96030		0.9613		1.00000		1.0000																																										0.97545		0.96330		0.97542		0.95609		0.95250		0.95593

																												Mar-18		1.0082		1.0093						0.9745		0.9746		1.01228		1.0129		1.00000		1.0000																																										0.97382		0.97560		0.97388		0.98587		0.98270		0.98540

																												Apr-18		0.9976		0.9974						1.0038		1.0038		1.01001		1.0086		1.00000		1.0000																																										1.00189		1.00400		0.99961		1.02185		1.02300		1.02122

																												May-18		1.0409		1.0413						1.0240		1.0241		1.06038		1.0607		1.00000		1.0000																																										1.02915		1.02440		1.02920		0.99329		0.98100		0.99292

																												Jun-18		1.0052		1.0042						1.0060		1.0062		1.00675		1.0072		1.00000		1.0000																																										0.99830		1.00680		0.99699		0.98632		0.98900		0.98639

																												Jul-18		1.0174		1.0176						1.0376		1.0372		1.01702		1.0174		1.00000		1.0000																																										1.03009		1.03590		1.03000		1.02609		1.02460		1.02612

																												Aug-18		1.0323		1.0320						1.0326		1.0326		1.04269		1.0431		1.00000		1.0000																																										1.04459		1.03310		1.04472		0.98177		0.98110		0.98225

																												Sep-18		0.9892		0.9890						1.0058		1.0057		0.97727		0.9760		1.00000		1.0000																																										1.00430		1.00460		1.00431		1.01290		1.00780		1.01230

																												Oct-18		0.9054		0.9045						0.9317		0.9317		0.89097		0.8914		1.00000		1.0000																																										0.92562		0.93060		0.92575		0.92491		0.92050		0.92413

																												Nov-18		1.0311		1.0312						1.0205		1.0204		1.01693		1.0159		1.00000		1.0000																																										1.00547		1.01950		1.00560		0.99333		0.99910		0.99330

																												Dec-18		0.8867		0.8868						0.9098		0.9097		0.87769		0.8812		1.00000		1.0000																																										0.90709		0.90990		0.90733		0.95542		0.94830		0.95529

																												Jan-19		1.1054		1.1046						1.0804		1.0801		1.10632		1.1064		1.00000		1.0000																																										1.08435		1.08220		1.08373		1.08095		1.07140		1.08079



																												1 mo		10.54%		10.46%						8.04%		8.01%		10.63%		10.64%		0.00%		0.00%																				-0.47%		0.08%		0.08%																		8.44%		8.22%		8.37%		8.10%		7.14%		8.08%

																												Qtr		1.06%		1.02%						0.30%		0.26%		-1.26%		-0.96%		0.00%		0.00%																				2.29%		4.03%		2.86%																		-1.10%		0.39%		-1.12%		2.59%		1.51%		2.56%

																												YTD		10.54%		10.46%						8.04%		8.01%		10.63%		10.64%		-12.98%		-12.85%																				10.27%		7.83%		10.06%																		8.44%		8.22%		8.37%		8.10%		7.14%		8.08%

																												1 Year		-4.30%		-4.52%						-2.26%		-2.31%		-4.44%		-4.07%		-18.32%		-16.87%																				13.81%		11.69%		13.54%																		-3.27%		-2.26%		-3.61%		-8.64%		-12.06%		-8.90%

																												2 Years		6.34%		5.97%						11.16%		11.12%		5.97%		6.03%		-8.45%		-8.34%																				4.97%		5.89%		4.90%																		12.99%		11.10%		13.16%		ERROR:#NUM!		ERROR:#NUM!		ERROR:#NUM!

																												3 years		13.88%		13.49%						14.06%		14.02%		14.91%		14.50%		-5.21%		-4.50%																				11.23%		12.02%		11.21%																		14.85%		14.09%		14.87%		ERROR:#NUM!		ERROR:#NUM!		ERROR:#NUM!

																												4 years		8.38%		8.07%						10.20%		10.16%		8.36%		7.83%		-1.02%		-0.76%																				14.23%		13.93%		14.21%																		11.43%		10.03%		11.48%		N/A		N/A		N/A

																												5 Years		8.94%		8.63%						11.01%		10.96%		7.70%		7.14%		-3.22%		-3.02%																				N/A		N/A		N/A																		12.05%		10.82%		12.08%

																												Incep		13.05%		12.74%						12.97%		12.91%		11.53%		10.81%		9.33%		9.01%																				14.65%		14.46%		14.62%																		11.08%		9.89%		11.11%		1.23%		0.79%		1.07%

																														 								 						 



																																																				 

































		R1000 Value		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

				16.51%		16.49%		0.02%		0.01%		0.02%

		Jun-05		7.14%		7.05%		0.09%		0.01%		0.01%

		Jun-05		22.27%		22.25%		0.02%		0.02%		0.06%

		Jun-05		-0.01%		-0.17%		0.16%		0.02%		0.08%

		Jun-05		-36.74%		-36.85%		0.11%		0.06%		0.11%

		Jun-05		20.16%		19.69%		0.47%		0.16%		0.17%		0.10%						0.03%

		Jul-05





				Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

		R1000 Growth		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation

				6.39%		6.30%		0.09%		0.01%		0.04%

		Jun-05		5.32%		5.26%		0.06%		0.01%		0.04%

		Jun-05		9.17%		9.07%		0.10%		0.02%		0.03%

		Jun-05		11.91%		11.81%		0.10%		0.02%		0.07%

		Jun-05		-38.19%		-38.44%		0.25%		0.04%		0.26%

		Jun-05		37.57%		37.21%		0.36%		0.03%		0.35%		-0.02%						0.00%

		Jul-05





































































59GX Alpha	41640	41672	41729	41730	41761	41793	41821	41853	41883	41913	41944	41974	42005	42037	42066	42098	42129	42161	42192	42217	42248	42279	42311	42342	42374	42406	42436	42461	42491	42522	42552	42583	42614	42644	42675	42705	42736	42767	42795	42826	42856	42887	42917	1.9999999999997797	-0.49999999999883471	2.6000000000003798	0.19999999999908979	-0.39999999999817959	6.8000000000001393	-9.9999999999544897E-2	-0.19999999999908979	-1.300000000000745	-1.7000000000000348	-3.5999999999991594	-2.1000000000004349	1.0000000000010001	-0.10000000000065512	0.70000000000014495	-0.39999999999817959	-0.49999999999883471	0.49999999999994493	-0.15524976896275078	1.8331326737452969	-1.2999999999996348	-17.046313775415101	1.5998530903504893	0.42727521417873504	0.98058776727305563	0.15890519223571431	5.8521879675010879	3.7125810295501882	-0.29408347811399338	-42.928660894323571	7.6452122001890999	-0.29999999999974492	29.296261057132345	-0.99999999999988987	1.4999999999987246	22.577906661858105	2.410999999999941	0.15281791208021644	-2.3174277795945386	-1.9503143833143888	-3.5755609076004724	-26.997211729795634	0	59DX Monthly Alpha



59DX Monthly Alpha	40025	40055	40086	40117	40147	40177	40209	40237	40268	40298	40326	40359	40360	40392	40424	40455	40487	40518	40574	40602	40633	40634	40665	40697	40728	40760	40792	40823	40855	40886	40918	40940	40970	41002	41033	41065	41096	41128	41160	41191	41223	41253	41305	41306	41335	41367	41398	41430	41461	41493	41525	41556	41588	41619	41651	41683	41711	41743	41774	41820	41821	41853	41884	41915	41947	41978	42005	42037	42066	42098	42129	42161	42192	42218	42249	42280	42311	42369	42370	42402	42432	42461	42491	42522	42552	42583	42614	42644	42675	42705	42736	42767	42795	42826	42856	42887	42917	42948	42979	43009	43040	43070	43101	43132	43160	43191	43221	43252	43282	43313	43344	43374	-1.6174540735700016E-4	2.764396469166E-4	1.0208668225200612E-4	1.5714524069705693E-4	1.9672050686607295E-3	1.7204631187593689E-3	4.6189694042889778E-4	7.1376688866509747E-4	-1.3017415488379702E-4	-9.2861313130500334E-5	4.0789791480998205E-4	9.8416655618391302E-4	-3.626587697542899E-4	4.7980831133240254E-4	2.3459851167001444E-5	1.9554355329939876E-4	-1.1980070167032092E-3	8.0336058248947628E-6	1.0535047732343483E-4	3.5361834582241236E-5	1.5602236582142742E-4	-1.8120529976272531E-4	3.633157811152761E-4	6.9896363762074129E-4	3.6970905047506442E-5	9.9399780188427767E-5	4.137413820826108E-4	5.9851750686804039E-4	-1.6958606300377169E-5	3.4623336909215359E-4	-6.2173592759794116E-4	8.7422484891612473E-4	-1.6203021437706869E-4	2.3245480739444773E-4	1.9999999999999185E-4	2.3268709680493438E-4	-1.3239215763119422E-3	2.6777500769493284E-4	1.9588342076035103E-4	-3.0231404667830156E-4	3.5999999999999921E-4	9.0353332148250531E-4	-8.20086254790936E-5	3.836474202025212E-4	-6.6535426347376359E-4	1.1069253755519818E-4	1.9053388815567507E-3	-9.4203618630470803E-5	3.5003498052034454E-4	3.439415466549578E-4	-1.6614690914929647E-4	-4.4340831405274839E-4	-9.5346986447678375E-5	1.3299999999999979E-3	-1.1511828987595396E-4	9.0929311358817905E-4	4.9999999999999697E-5	3.9563588391015002E-4	2.0591390599238382E-4	1.0898724941967725E-4	6.1746809120855062E-5	1.5804999002082265E-4	1.279996483003823E-4	1.5204283868176099E-4	4.2811965459084445E-5	9.8248885919895168E-5	5.1811884591301122E-4	-1.6326638884955891E-5	-2.5630051248245328E-4	1.9977112458582219E-4	1.1419953958404297E-4	2.5812247735193874E-4	4.2549923424726652E-4	1.1173583240231544E-4	6.9709999440267789E-5	2.3015773916329474E-4	1.623065574673406E-4	1.7343743731292049E-4	-1.0663823311318071E-4	6.8854313868395994E-4	-9.1748093971819045E-5	-1.5692736799596645E-4	1.129980910888416E-3	1.7729121241623694E-6	6.6101978041251119E-4	3.3335873630478512E-4	2.0488157851869093E-4	-2.1574688187403143E-4	6.5504961079727864E-4	2.0306701922764153E-4	-1.9365184548418568E-5	-2.1425447228365022E-4	5.6232225372494955E-4	1.0376153114652134E-3	3.241671362832696E-5	9.7172885364408754E-4	3.3263208694083758E-4	3.7313001146513196E-4	2.3477770007461485E-5	1.9108642022089284E-4	3.5450934646072407E-4	5.5641979701810803E-4	4.1876610729983665E-4	9.371438449223557E-4	-1.0702712325773925E-3	1.477212930316627E-4	-3.2324281944137723E-4	9.7841027034100379E-4	-2.3611626919163228E-4	3.9618229958585799E-4	1.1649088113521895E-4	8.9766129120329163E-4	







Perf Table

				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 400 Portfolio		$   174,453,340.45		-1.97%		-0.64%		39.44%		24.21%

				S&P 400 Index				-2.04%		-0.73%		39.38%		23.72%

				Excess				0.07%		0.09%		0.06%		0.49%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps       Target IR= 0.30



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 500 Portfolio		$   844,135,942.54		-1.61%		0.18%		30.75%		15.97%

				S&P 500 Index				-1.67%		0.10%		30.69%		15.85%

				Excess				0.06%		0.08%		0.05%		0.12%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps           Target IR = 0.50



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				Russell 2000 Synthetic		$   130,933,541.01		-2.20%		-1.43%		38.44%		19.51%

				Russell 2000 Index				-2.31%		-1.61%		37.40%		18.59%

				Excess				0.10%		0.18%		1.04%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps      Target IR = 0.60



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				TEMS		$   238,392,727.06		-1.28%		-0.61%		28.53%		42.47%

				MSCI EM Index				-1.54%		-1.15%		27.80%		40.86%

				Excess				0.26%		0.53%		0.73%		1.61%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps      Target IR  = 0.40

				Source: State Street Bank





				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   139,851,840.21		-10.544%		-19.83%		-12.87%		-1.20%		8.21%		8.21%

				S&P 400 Index				-10.585%		-19.88%		-13.02%		-1.28%		7.83%		7.83%

				Excess				0.04%		0.05%		0.16%		0.08%		0.39%		0.39%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   727,349,313.45		-7.008%		-13.84%		-8.57%		1.23%		5.66%		5.66%

				S&P 500 Index				-7.030%		-13.86%		-8.67%		1.15%		5.56%		5.56%

				Excess				0.02%		0.03%		0.11%		0.08%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   102,478,929.31		-11.115%		-21.73%		-16.64%		-2.94%				-1.48%

				Russell 2000 Index				-11.210%		-21.85%		-17.01%		-3.52%				-2.20%

				Excess				0.10%		0.12%		0.37%		0.59%				0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   187,232,907.28		-13.780%		-21.46%		-21.03%		-15.77%		2.25%		25.79%

				MSCI EM Index				-14.579%		-22.56%		-21.88%		-16.15%		0.40%		23.93%

				Excess				0.80%		1.10%		0.85%		0.38%		1.85%		1.85%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source: State Street Bank





				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   159,159,577.94		13.806%		-5.43%		-0.84%		8.67%		18.15%		14.78%

				S&P 400 Index				13.746%		-5.54%		-1.07%		8.55%		17.70%		14.36%

				Excess				0.06%		0.10%		0.23%		0.13%		0.44%		0.42%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   806,867,016.41		10.933%		-2.40%		1.43%		8.20%		12.32%		10.81%

				S&P 500 Index				10.929%		-2.47%		1.31%		8.09%		12.23%		10.71%

				Excess				0.00%		0.07%		0.12%		0.10%		0.09%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,130,544.15		15.273%		-6.42%		-3.90%		7.44%				7.85%

				Russell 2000 Index				15.136%		-6.65%		-4.45%		6.72%				7.03%

				Excess				0.14%		0.23%		0.54%		0.72%				0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   208,626,993.14		11.426%		-12.24%		-12.00%		-9.21%		8.20%		29.93%

				MSCI EM Index				13.246%		-11.91%		-11.53%		-7.72%		6.78%		28.83%

				Excess				-1.82%		-0.33%		-0.47%		-1.49%		1.42%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   515,436,547.38		0.000%		0.00%		0.00%						0.00%

				RUSSELL 1000				0.000%		0.00%		0.00%						0.00%

				Excess				0.00%		0.00%		0.00%						0.00%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,676,216.89		-0.304%		1.50%		-1.14%		5.34%		15.54%		14.01%

				S&P 400 Index				-0.302%		1.40%		-1.37%		5.10%		15.22%		13.61%

				Excess				-0.00%		0.10%		0.23%		0.24%		0.32%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   805,204,904.38		-0.206%		2.95%		1.22%		7.96%		8.98%		10.27%

				S&P 500 Index				-0.221%		2.90%		1.08%		7.84%		8.88%		10.16%

				Excess				0.02%		0.04%		0.14%		0.12%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   117,752,354.61		-0.320%		2.13%		-4.21%		3.48%				7.24%

				Russell 2000 Index				-0.365%		1.86%		-4.80%		2.76%				6.43%

				Excess				0.04%		0.28%		0.59%		0.72%				0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   196,014,574.15		-6.045%		-9.74%		-17.32%		-11.57%		2.88%		26.12%

				MSCI EM Index				-6.665%		-9.71%		-17.43%		-11.54%		1.01%		24.80%

				Excess				0.62%		-0.02%		0.11%		-0.03%		1.87%		1.33%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   516,353,252.58		0.178%		0.00%		0.00%						0.178%

				RUSSELL 1000				-0.262%		0.00%		0.00%						-0.262%

				Excess				0.44%		0.00%		0.00%						0.44%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,137,706.84		-0.339%		13.08%		-1.47%		-1.47%		11.79%		13.29%

				S&P 400 Index				-0.374%		12.98%		-1.74%		-1.74%		11.55%		12.89%

				Excess				0.03%		0.10%		0.26%		0.26%		0.24%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   813,545,381.10		1.036%		11.85%		2.27%		2.27%		8.49%		10.37%

				S&P 500 Index				1.023%		11.82%		2.12%		2.12%		8.40%		10.27%

				Excess				0.01%		0.03%		0.15%		0.15%		0.09%		0.11%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,791,946.29		0.883%		15.92%		-3.37%		-3.37%				7.42%

				Russell 2000 Index				0.661%		15.47%		-4.17%		-4.17%				6.52%

				Excess				0.22%		0.44%		0.80%		0.80%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   191,930,835.45		-2.083%		2.51%		-19.04%		-19.04%		-0.23%		24.39%

				MSCI EM Index				-1.205%		4.42%		-18.42%		-18.42%		-1.52%		23.50%

				Excess				-0.88%		-1.92%		-0.62%		-0.62%		1.30%		0.89%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   523,847,415.96		1.451%		0.00%		0.00%						1.632%

				RUSSELL 1000				0.836%		0.00%		0.00%						0.572%

				Excess				0.62%		0.00%		0.00%						1.06%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		1.864%		13.51%		13.51%		2.23%		13.97%				17.70%

				S&P 400 Index				1.880%		13.50%		13.50%		1.98%		13.78%				17.32%

				Excess				-0.02%		0.01%		0.01%		0.25%		0.19%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,727,764.30		3.257%		12.56%		12.56%		8.67%		12.08%				14.59%

				S&P 500 Index				3.291%		12.58%		12.58%		8.54%		12.04%				14.50%

				Excess				-0.03%		-0.02%		-0.02%		0.13%		0.04%				0.09%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,793,661.55		2.673%		12.63%		12.63%		0.73%						12.99%

				Russell 2000 Index				2.562%		12.43%		12.43%		-0.17%						12.06%

				Excess				0.11%		0.20%		0.20%		0.90%						0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,916.49		-2.089%		14.83%		14.83%		-8.12%		4.62%		26.88%		27.72%

				MSCI EM Index				-3.120%		14.33%		14.33%		-8.60%		4.05%		25.16%		26.70%

				Excess				1.03%		0.50%		0.50%		0.49%		0.57%		1.72%		1.02%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,796,989.86		2.963%		11.45%		11.45%								13.273%

				RUSSELL 1000				3.129%		12.90%		12.90%								13.546%

				Excess				-0.17%		-1.45%		-1.45%								-0.27%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-0.911%		6.14%		10.36%								12.156%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.33%		-0.89%		-1.89%								-0.73%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				With SSB Error on 59GA

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-1.168%		5.86%		10.07%								11.865%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.59%		-1.17%		-2.18%								-1.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   225,506,432.43		-6.460%		-4.91%		5.96%		-5.84%		11.93%				13.54%

				S&P 400 Index				-6.480%		-4.94%		5.90%		-6.09%		11.74%				13.18%

				Excess				0.02%		0.03%		0.06%		0.26%		0.19%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,075,240,903.35		-5.995%		-3.58%		5.11%		-0.33%		12.04%				10.73%

				S&P 500 Index				-6.010%		-3.53%		5.15%		-0.41%		12.00%				10.66%

				Excess				0.02%		-0.05%		-0.04%		0.08%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   138,653,961.99		-6.513%		-5.43%		3.74%		-7.96%		9.69%				7.76%

				Russell 2000 Index				-6.619%		-5.71%		3.37%		-8.87%		8.73%				6.85%

				Excess				0.11%		0.27%		0.37%		0.91%		0.96%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   194,427,713.83		-10.861%		-13.62%		1.30%		-19.49%		2.43%		9.57%		21.51%

				MSCI EM Index				-11.214%		-15.24%		0.03%		-20.35%		1.30%		7.89%		20.29%

				Excess				0.35%		1.62%		1.27%		0.86%		1.13%		1.68%		1.22%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   543,359,695.32		-5.764%		-4.17%		3.72%								5.417%

				RUSSELL 1000				-6.145%		-3.77%		5.35%								5.950%

				Excess				0.38%		-0.40%		-1.62%								-0.53%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   229,820,976.44		1.913%		-4.86%		1.63%		-2.11%		16.83%				13.89%

				S&P 400 Index				1.890%		-4.93%		1.46%		-2.33%		16.68%				13.53%

				Excess				0.02%		0.06%		0.16%		0.22%		0.15%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,119,754,793.35		4.140%		-2.72%		5.75%		5.49%		17.44%				12.03%

				S&P 500 Index				4.120%		-2.75%		5.77%		5.45%		17.39%				11.95%

				Excess				0.02%		0.03%		-0.03%		0.04%		0.05%				0.08%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   145,792,356.36		5.148%		-3.18%		2.20%		-1.04%		17.05%				9.89%

				Russell 2000 Index				4.990%		-3.47%		1.64%		-2.07%		16.00%				8.92%

				Excess				0.16%		0.29%		0.55%		1.03%		1.05%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   204,028,821.98		4.938%		-7.43%		-4.75%		-14.41%		4.83%		11.46%		22.65%

				MSCI EM Index				3.860%		-8.89%		-7.98%		-15.99%		3.62%		9.76%		21.08%

				Excess				1.08%		1.46%		3.23%		1.57%		1.21%		1.70%		1.57%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   567,561,251.90		4.454%		-2.72%		5.06%								10.113%

				RUSSELL 1000				3.828%		-3.12%		5.18%								10.006%

				Excess				0.63%		0.40%		-0.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		3.508%		5.40%		10.15%		12.97%		17.85%				14.35%

				S&P 400 Index				3.481%		5.48%		10.18%		12.85%		17.76%				14.05%

				Excess				0.03%		-0.09%		-0.03%		0.12%		0.08%				0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,542,902.95		2.276%		7.93%		11.67%		18.00%		18.27%				12.68%

				S&P 500 Index				2.252%		7.94%		11.72%		18.00%		18.25%				12.62%

				Excess				0.02%		-0.01%		-0.05%		0.00%		0.02%				0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.416%		7.31%		9.83%		14.69%		18.73%				10.10%

				Russell 2000 Index				3.335%		6.99%		9.21%		13.39%		17.71%				9.13%

				Excess				0.08%		0.31%		0.62%		1.30%		1.02%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,564,353.11		0.471%		7.27%		7.54%		-3.96%		2.15%		7.97%		22.24%

				MSCI EM Index				-0.330%		5.54%		4.85%		-5.84%		1.34%		6.62%		20.55%

				Excess				0.80%		1.74%		2.69%		1.88%		0.81%		1.35%		1.69%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,655,213.42		2.344%		7.86%		10.32%								13.709%

				RUSSELL 1000				2.428%		7.61%		11.60%								14.013%

				Excess				-0.08%		0.25%		-1.28%								-0.30%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		1.960%		5.44%		13.87%		28.76%		12.79%		14.67%		14.67%

				S&P 400 Index				1.940%		5.54%		13.88%		28.66%		12.70%		14.37%		14.37%

				Excess				0.02%		-0.09%		-0.01%		0.10%		0.09%		0.30%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,364,902.95		2.601%		6.32%		16.38%		30.17%		14.79%		13.27%		13.27%

				S&P 500 Index				2.580%		6.35%		16.43%		30.19%		14.76%		13.20%		13.20%

				Excess				0.02%		-0.03%		-0.05%		-0.02%		0.04%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.414%		5.54%		15.12%		33.44%		13.81%				11.23%

				Russell 2000 Index				3.280%		5.25%		14.22%		31.90%		12.81%				10.23%

				Excess				0.13%		0.29%		0.89%		1.54%		1.00%				1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,609,262.77		5.607%		7.98%		14.78%		17.66%		-0.44%		7.15%		23.52%

				MSCI EM Index				6.030%		7.74%		11.93%		16.88%		-1.00%		5.62%		21.97%

				Excess				-0.42%		0.24%		2.85%		0.78%		0.56%		1.53%		1.55%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,577,813.42		2.953%		6.30%		15.17%								17.051%		17.000%

				RUSSELL 1000				2.570%		6.31%		16.28%								16.944%

				Excess				0.38%		-0.01%		-1.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   245,203,316.57		2.240%		3.38%		15.46%		15.07%		10.10%		15.38%		14.35%

				S&P 400 Index				2.204%		3.36%		15.47%		15.03%		9.95%		15.15%		14.06%

				Excess				0.04%		0.02%		-0.01%		0.03%		0.14%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,175,586,046.62		0.584%		1.31%		14.92%		16.11%		11.96%		11.31%		12.08%

				S&P 500 Index				0.580%		1.27%		14.95%		16.12%		11.90%		11.25%		12.01%

				Excess				0.00%		0.04%		-0.03%		-0.02%		0.06%		0.06%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   151,470,715.94		0.580%		1.81%		13.33%		14.33%		8.77%				9.84%

				Russell 2000 Index				0.531%		1.58%		12.34%		13.08%		7.80%				8.88%

				Excess				0.05%		0.23%		0.99%		1.24%		0.97%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,893,808.12		0.586%		5.91%		15.09%		12.69%		-0.17%		6.05%		22.47%

				MSCI EM Index				1.270%		6.72%		12.66%		11.30%		-0.77%		4.33%		21.13%

				Excess				-0.68%		-0.81%		2.43%		1.39%		0.60%		1.72%		1.35%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   601,360,706.58		0.346%		2.61%		14.79%		16.45%						15.285%		15.217%

				RUSSELL 1000				0.794%		1.64%		15.22%		16.19%						14.576%

				Excess				-0.45%		0.97%		-0.44%		0.27%						0.71%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   268,723,905.00		7.212%		12.05%		7.21%		18.76%		10.55%		17.76%		16.75%

				S&P 400 Index				7.220%		11.92%		7.22%		18.60%		10.37%		17.58%		16.44%

				Excess				-0.01%		0.13%		-0.01%		0.16%		0.18%		0.18%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,247,569,300.70		5.180%		6.74%		5.18%		16.72%		10.37%		14.17%		13.45%

				S&P 500 Index				5.180%		6.75%		5.18%		16.77%		10.32%		14.14%		13.39%

				Excess				-0.00%		-0.01%		-0.00%		-0.05%		0.05%		0.03%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   166,638,630.71		6.326%		10.65%		6.33%		16.39%		9.89%				12.98%

				Russell 2000 Index				6.260%		10.63%		6.26%		15.46%		8.98%				12.06%

				Excess				0.07%		0.02%		0.07%		0.92%		0.90%				0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   235,583,913.29		1.824%		7.28%		1.82%		10.88%		1.64%		8.15%		23.41%

				MSCI EM Index				1.380%		7.69%		1.38%		7.60%		0.23%		7.16%		22.02%

				Excess				0.44%		-0.41%		0.44%		3.28%		1.42%		1.00%		1.39%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   649,881,476.48		6.219%		8.44%		6.22%		19.31%						20.364%		20.283%

				RUSSELL 1000				5.420%		7.36%		5.42%		17.03%						18.344%

				Excess				0.80%		1.08%		0.80%		2.28%						2.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   271,464,997.72		1.020%		10.71%		8.31%		14.71%		8.61%		16.15%		16.65%

				S&P 400 Index				0.980%		10.58%		8.27%		14.61%		8.41%		15.99%		16.34%

				Excess				0.04%		0.13%		0.03%		0.10%		0.20%		0.17%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,264,616,365.85		1.366%		7.57%		6.62%		13.40%		9.28%		13.52%		13.55%

				S&P 500 Index				1.360%		7.58%		6.61%		13.45%		9.21%		13.50%		13.49%

				Excess				0.01%		-0.01%		0.01%		-0.05%		0.06%		0.02%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   168,581,312.58		1.163%		11.30%		7.57%		14.98%		7.61%				13.04%

				Russell 2000 Index				1.100%		11.25%		7.43%		14.01%		6.70%				12.11%

				Excess				0.06%		0.04%		0.14%		0.97%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   232,216,835.69		-1.429%		5.13%		0.37%		3.16%		0.95%		7.69%		22.45%

				MSCI EM Index				-1.260%		5.00%		0.10%		0.24%		0.06%		6.58%		21.15%

				Excess				-0.17%		0.13%		0.27%		2.93%		0.88%		1.11%		1.30%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   661,549,431.37		1.795%		10.01%		8.13%		16.66%						20.58%

				RAFI LC Index				1.790%		9.98%		8.12%		16.46%						20.50%

				RUSSELL 1000				1.340%		7.95%		6.84%		13.62%						18.28%

				Excess				0.46%		2.06%		1.29%		3.05%						2.29%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   293,093,916.17		2.450%		7.97%		16.93%		30.24%		10.74%		17.73%		17.87%

				S&P 400 Index				2.259%		7.82%		16.74%		29.99%		10.49%		17.52%		17.54%

				Excess				0.19%		0.14%		0.19%		0.25%		0.26%		0.21%		0.34%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,369,111,366.15		2.342%		8.26%		15.43%		27.33%		12.66%		16.92%		15.03%

				S&P 500 Index				2.339%		8.22%		15.37%		27.27%		12.58%		16.87%		14.96%

				Excess				0.00%		0.04%		0.05%		0.06%		0.07%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   182,917,729.79		4.056%		8.68%		16.89%		32.13%		10.28%		16.71%		14.93%

				Russell 2000 Index				3.997%		8.40%		16.45%		31.07%		9.29%		15.72%		13.97%

				Excess				0.06%		0.28%		0.44%		1.06%		0.99%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   224,923,196.46		-2.634%		-3.14%		-2.78%		15.68%		-3.49%		6.67%		20.14%

				MSCI EM Index				-2.570%		-3.53%		-3.43%		14.09%		-4.68%		5.39%		18.83%

				Excess				-0.06%		0.39%		0.65%		1.60%		1.18%		1.27%		1.31%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   720,414,435.51		2.624%		8.90%		17.75%		32.57%						23.54%

				RAFI LC Index				2.610%		8.90%		17.75%		32.43%						23.47%

				RUSSELL 1000				2.240%		8.11%		15.50%		27.64%						21.00%

				Excess				0.38%		0.79%		2.25%		4.93%						2.54%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   293,093,916.17		-1.855%		1.19%		14.76%		25.43%		10.81%		19.63%		16.86%		$   2,456,146.95

				S&P 400 Index				-1.846%		1.00%		14.59%		25.23%		10.59%		19.46%		16.53%

				Excess				-0.01%		0.19%		0.18%		0.20%		0.21%		0.17%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,369,111,366.15		-1.325%		2.93%		13.90%		20.65%		12.82%		18.50%		14.27%		$   2,200,224.50

				S&P 500 Index				-1.343%		2.91%		13.82%		20.59%		12.77%		18.45%		14.19%

				Excess				0.02%		0.02%		0.07%		0.06%		0.05%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   182,917,729.79		-0.407%		3.41%		16.42%		25.15%		11.29%		19.69%		14.37%		$   4,515,500.340

				Russell 2000 Index				-0.512%		3.08%		15.86%		24.20%		10.29%		18.67%		13.41%

				Excess				0.11%		0.33%		0.56%		0.95%		1.00%		1.02%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   224,923,196.46		-5.640%		-7.37%		-8.27%		4.02%		-5.65%		4.56%		18.16%		$   9,301,915.02

				MSCI EM Index				-6.366%		-8.09%		-9.58%		2.85%		-7.04%		3.36%		16.69%

				Excess				0.73%		0.72%		1.31%		1.17%		1.40%		1.19%		1.47%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   720,414,435.51		-1.152%		3.06%		16.39%		25.46%						21.40%		$   23,931,954.70

				RAFI LC Index				-1.160%		3.06%		16.38%		25.37%						21.33%

				RUSSELL 1000				-1.363%		2.67%		13.93%		21.26%						18.87%

				Excess				0.21%		0.40%		2.47%		4.20%						2.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   309,518,349.38		5.194%		7.60%		23.49%		27.99%		28.37%		17.64%		17.86%		$   2,456,146.95

				S&P 400 Index				5.211%		7.54%		23.23%		27.61%		28.13%		17.47%		17.54%

				Excess				-0.02%		0.06%		0.26%		0.38%		0.24%		0.18%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,421,247,563.32		3.109%		5.20%		19.82%		19.38%		24.66%		16.30%		14.77%		$   2,200,224.50

				S&P 500 Index				3.136%		5.24%		19.79%		19.34%		24.65%		16.26%		14.71%

				Excess				-0.03%		-0.04%		0.03%		0.04%		0.01%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   201,199,987.65		6.493%		10.44%		28.58%		30.97%		32.20%		19.26%		16.54%		$   4,515,500.340

				Russell 2000 Index				6.380%		10.21%		27.69%		30.05%		30.97%		18.28%		15.56%

				Excess				0.11%		0.23%		0.89%		0.92%		1.23%		0.98%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   206,864,364.05		5.929%		3.25%		-5.29%		-0.49%		8.18%		-0.47%		17.92%		$   9,292,149.53

				MSCI EM Index				6.503%		5.76%		-4.36%		0.97%		8.64%		-0.35%		17.13%

				Excess				-0.57%		-2.52%		-0.93%		-1.46%		-0.45%		-0.13%		0.78%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   745,936,830.74		2.846%		4.75%		21.92%		23.63%						21.26%		$   23,931,954.70

				RAFI LC Index				2.850%		4.77%		21.93%		23.58%						21.22%

				RUSSELL 1000				3.487%		6.02%		20.78%		20.93%						19.82%

				Excess				-0.64%		-1.27%		1.14%		2.70%						1.44%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   438,212,073.27		3.222%		8.42%		2.46%		33.88%		25.70%		15.90%		18.97%		$   3,238,552.88

				S&P 400 Index				3.089%		8.33%		2.44%		33.50%		25.47%		15.65%		18.64%

				Excess				0.13%		0.08%		0.02%		0.38%		0.23%		0.24%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,571,075,572.55		2.547%		10.54%		2.37%		32.45%		23.93%		16.24%		16.56%		$   1,943,412.88

				S&P 500 Index				2.532%		10.51%		2.37%		32.39%		23.92%		16.18%		16.49%

				Excess				0.01%		0.03%		0.00%		0.07%		0.01%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   294,456,171.91		2.035%		8.81%		2.84%		39.90%		28.08%		16.60%		17.99%		$   6,528,578.491

				Russell 2000 Index				1.968%		8.72%		2.77%		38.82%		27.08%		15.67%		17.03%

				Excess				0.07%		0.09%		0.07%		1.08%		0.99%		0.93%		0.95%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   222,245,314.38		-1.008%		1.42%		-0.33%		-3.94%		7.61%		-2.13%		17.27%		$   5,879,102.66

				MSCI EM Index				-1.446%		1.83%		-0.22%		-2.60%		7.28%		-2.08%		16.62%

				Excess				0.44%		-0.41%		-0.11%		-1.34%		0.33%		-0.05%		0.64%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,134,131,764.02		2.510%		10.63%		34.88%		34.88%		25.51%				24.26%		$   11,825,469.02

				RAFI LC Index				2.520%		10.66%		34.93%		34.93%		25.47%				24.23%

				RUSSELL 1000				2.698%		10.23%		33.13%		33.13%		24.50%				22.74%

				Excess				-0.19%		0.40%		1.74%		1.74%		1.01%				1.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   594,060,133.21		N/A												N/A		 

				RAFI LC Index				N/A												N/A

				RUSSELL 1000				N/A												N/A

				Excess				N/A												N/A

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 





				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   428,858,384.73		-2.135%		2.35%		-2.13%		22.21%		20.47%		14.31%		17.98%		$   3,238,552.88

				S&P 400 Index				-2.123%		2.24%		-2.12%		21.87%		20.22%		14.07%		17.67%

				Excess				-0.01%		0.11%		-0.01%		0.34%		0.25%		0.23%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,516,202,558.46		-3.493%		2.00%		-3.49%		21.53%		19.10%		13.97%		15.26%		$   1,943,412.88

				S&P 500 Index				-3.457%		2.00%		-3.46%		21.52%		19.12%		13.93%		15.21%

				Excess				-0.04%		-0.00%		-0.04%		0.02%		-0.01%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,703,931.40		-2.657%		3.33%		-2.66%		28.08%		22.09%		15.65%		16.74%		$   6,528,578.491

				Russell 2000 Index				-2.768%		3.12%		-2.77%		27.03%		21.11%		14.69%		15.78%

				Excess				0.11%		0.21%		0.11%		1.05%		0.98%		0.95%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   209,450,682.35		-5.757%		-9.22%		-5.76%		-11.09%		-0.71%		-2.79%		15.58%		$   5,879,102.66

				MSCI EM Index				-6.490%		-9.19%		-6.49%		-10.17%		-1.69%		-3.36%		14.77%

				Excess				0.73%		-0.03%		0.73%		-0.93%		0.97%		0.57%		0.80%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,088,515,639.00		-4.022%		1.46%		-38.90%		21.87%		20.58%				21.03%		$   11,825,469.02

				RAFI LC Index				-4.050%		1.42%		-39.11%		21.88%		20.49%				20.99%

				RUSSELL 1000				-3.194%		2.21%		-32.26%		22.25%		19.61%				20.07%

				Excess				-0.83%		-0.75%		-6.64%		-0.38%		0.97%				0.97%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   573,782,773.57		-3.413%												-3.413%		 

				RAFI LC Index				-3.387%												-3.387%

				RUSSELL 1000				-3.390%												-3.390%

				Excess				-0.023%												-0.023%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   451,880,044.22		0.374%		3.12%		3.12%		21.73%		19.81%		13.64%		18.63%		$   3,845,902.89

				S&P 400 Index				0.369%		3.04%		3.04%		21.25%		19.55%		13.38%		18.31%

				Excess				0.01%		0.08%		0.08%		0.48%		0.26%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,598,970,993.23		0.854%		1.78%		1.78%		21.83%		17.86%		14.70%		16.02%		$   2,128,464.88

				S&P 500 Index				0.841%		1.81%		1.81%		21.86%		17.84%		14.66%		15.97%

				Excess				0.01%		-0.03%		-0.03%		-0.03%		0.02%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   334,121,865.27		-0.584%		1.42%		1.42%		26.03%		21.52%		14.16%		17.18%		$   7,412,931.044

				Russell 2000 Index				-0.682%		1.12%		1.12%		24.90%		20.52%		13.19%		16.21%

				Excess				0.10%		0.30%		0.30%		1.13%		1.00%		0.97%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   217,332,369.27		4.140%		1.84%		1.84%		-1.23%		1.34%		-1.92%		16.78%		$   9,777,462.52

				MSCI EM Index				3.070%		-0.43%		-0.43%		-1.42%		0.25%		-2.88%		15.66%

				Excess				1.07%		2.26%		2.26%		0.19%		1.08%		0.96%		1.12%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,157,703,199.77		1.920%		2.08%		2.08%		21.92%		20.16%				22.53%		$   22,866,306.98

				RAFI LC Index				2.000%		2.15%		2.15%		22.05%		20.12%				22.54%

				RUSSELL 1000				0.637%		2.05%		2.05%		22.43%		18.36%				21.18%

				Excess				1.28%		0.03%		0.03%		-0.52%		1.79%				1.36%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   599,932,331.01		-0.662%												0.658%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.693%												0.571%

				RUSSELL 1000				0.687%												1.228%

				Excess				-1.349%												-0.570%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   41,250,685.64



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,000,457.89		-1.522%		3.76%		1.55%		19.11%		19.02%		12.06%		17.87%		$   4,127,853.37

				S&P 400 Index				-1.562%		3.63%		1.43%		18.61%		18.75%		11.78%		17.54%

				Excess				0.04%		0.14%		0.12%		0.51%		0.27%		0.28%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,611,061,948.54		0.756%		6.26%		2.55%		20.43%		18.68%		13.87%		15.90%		$   2,378,979.92

				S&P 500 Index				0.739%		6.23%		2.56%		20.44%		18.65%		13.82%		15.84%

				Excess				0.02%		0.02%		-0.02%		-0.01%		0.03%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,890,392.90		-3.960%		0.06%		-2.60%		21.30%		19.99%		11.65%		15.65%		$   7,221,084.317

				Russell 2000 Index				-3.878%		-0.04%		-2.80%		20.50%		19.08%		10.74%		14.74%

				Excess				-0.08%		0.09%		0.20%		0.80%		0.91%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   228,250,929.33		0.849%		8.90%		2.70%		-1.19%		2.30%		-2.86%		16.68%		$   10,549,175.52

				MSCI EM Index				0.334%		6.84%		-0.09%		-1.83%		1.03%		-3.75%		15.47%

				Excess				0.51%		2.06%		2.80%		0.64%		1.27%		0.89%		1.21%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,170,352,454.98		1.093%		7.52%		3.19%		21.31%		21.52%				22.24%		$   26,658,530.75

				RAFI LC Index				1.120%		7.65%		3.29%		21.45%		21.40%				22.26%

				RUSSELL 1000				0.471%		5.91%		2.53%		20.83%		18.99%				20.63%

				Excess				0.62%		1.61%		0.67%		0.48%		2.54%				1.61%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   601,902,045.78		0.328%		4.90%										1.320%		$   (4,780,382.68)

				MSCI Risk Premia Index				0.326%		4.88%										1.275%

				MSCI USA				0.600%		6.05%										2.459%

				Excess				-0.272%		-1.153%										-1.139%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,155,241.19



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,990,847.80		1.796%		0.62%		3.37%		18.35%		24.16%		13.22%		17.98%		$   4,127,853.37

				S&P 400 Index				1.775%		0.55%		3.23%		18.05%		23.88%		12.95%		17.65%

				Excess				0.02%		0.07%		0.14%		0.31%		0.28%		0.27%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,648,264,199.00		2.341%		4.00%		4.95%		20.43%		23.83%		15.19%		16.17%		$   2,378,979.86

				S&P 500 Index				2.347%		3.97%		4.97%		20.45%		23.81%		15.14%		16.12%

				Excess				-0.01%		0.02%		-0.02%		-0.02%		0.02%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   323,762,619.10		0.895%		-3.67%		-1.73%		17.61%		24.66%		12.67%		15.57%		$   7,221,969.742

				Russell 2000 Index				0.801%		-3.77%		-2.02%		16.79%		23.72%		11.73%		14.64%

				Excess				0.09%		0.10%		0.30%		0.82%		0.93%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   235,785,739.87		3.301%		8.49%		6.09%		4.83%		10.12%		-0.79%		17.11%		$   10,952,177.03

				MSCI EM Index				3.491%		7.02%		3.39%		4.27%		9.07%		-1.78%		15.95%

				Excess				-0.19%		1.47%		2.70%		0.56%		1.05%		0.99%		1.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,193,023,996.80		1.937%		5.03%		5.19%		20.50%		26.39%				22.35%		$   26,675,009.94

				RAFI LC Index				1.880%		5.08%		5.23%		20.59%		26.37%				22.35%

				RUSSELL 1000				2.298%		3.43%		4.88%		20.90%		24.22%				20.96%

				Excess				-0.36%		1.59%		0.31%		-0.40%		2.17%				1.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   618,542,781.00		2.765%		2.42%										4.121%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.683%		2.31%										3.992%

				MSCI USA				2.380%		3.70%										4.897%

				Excess				0.385%		-1.282%										-0.776%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,575,607.26



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   471,780,449.40		4.148%		4.40%		7.66%		25.59%		25.51%		15.53%		18.64%		$   4,350,490.60

				S&P 400 Index				4.137%		4.33%		7.50%		25.24%		25.23%		15.28%		18.32%

				Excess				0.01%		0.07%		0.16%		0.35%		0.28%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,682,312,672.27		2.066%		5.24%		7.11%		24.56%		22.59%		16.60%		16.36%		$   2,423,361.40

				S&P 500 Index				2.066%		5.23%		7.14%		24.61%		22.58%		16.58%		16.31%

				Excess				-0.00%		0.01%		-0.02%		-0.04%		0.01%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   341,773,353.92		5.563%		2.29%		3.74%		24.66%		24.90%		15.58%		16.72%		$   8,450,625.751

				Russell 2000 Index				5.321%		2.05%		3.19%		23.64%		23.92%		14.57%		15.74%

				Excess				0.24%		0.24%		0.55%		1.02%		0.98%		1.01%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   240,908,776.19		2.173%		6.44%		8.40%		13.51%		8.66%		0.35%		17.29%		$   10,023,541.48

				MSCI EM Index				2.657%		6.60%		6.14%		14.32%		8.44%		-0.41%		16.25%

				Excess				-0.48%		-0.15%		2.26%		-0.81%		0.22%		0.76%		1.04%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,216,506,701.75		1.993%		5.10%		7.29%		24.33%		24.89%				22.49%		$   23,773,234.68

				RAFI LC Index				1.970%		5.05%		7.30%		24.40%		24.89%				22.47%

				RUSSELL 1000				2.275%		5.12%		7.27%		25.36%		23.29%				21.26%

				Excess				-0.28%		-0.01%		0.02%		-1.03%		1.60%				1.22%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   628,931,869.81		1.680%		4.83%										4.868%		$   (4,780,382.68)

				MSCI Risk Premia Index				1.613%		4.68%										4.703%

				MSCI USA				2.150%		5.21%										5.926%

				Excess				-0.470%		-0.375%										-1.057%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   44,240,871.22



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.69%		$   4,336,264.46

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		15.75%		$   2,699,659.78

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		13.78%		$   8,046,360.838

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%				20.53%		$   20,141,523.85

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%				20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%				19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%				0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%										6.131%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		-3.30%										1.695%

				MSCI USA				-1.560%		1.26%										6.554%

				Excess				0.358%		0.703%										-0.423%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   39,980,615.81



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.24%		16.69%		16.69%		$   4,562,726.09

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.03%		16.38%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.21%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		17.16%		15.75%		15.75%		$   3,024,244.62

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		17.12%		15.70%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.03%		0.05%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		15.42%		N/A		13.78%		$   9,359,367.172

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		14.52%		N/A		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.90%		N/A		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		1.14%		5.37%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		0.80%		4.41%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.34%		0.96%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%		N/A		N/A		N/A		20.53%		$   15,928,204.66

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%		N/A		N/A		N/A		20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%		N/A		N/A		N/A		19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%		N/A		N/A		N/A		0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%		7.86%		N/A		N/A		N/A		N/A		N/A		7.861%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		1.98%		7.76%		N/A		N/A		N/A		N/A		N/A		7.763%

				MSCI USA				-1.560%		0.95%		8.17%		N/A		N/A		N/A		N/A		N/A		8.175%

				Excess				0.358%		1.010%		-0.314%		N/A		N/A		N/A		N/A		N/A		-0.314%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   37,631,349.43



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   469,365,840.77		3.579%		3.92%		7.11%		12.01%		19.79%		18.92%		16.27%		18.61%		17.20%		$   4,667,860.93

				S&P 400 Index				3.564%		3.88%		6.90%		11.66%		19.45%		18.68%		16.06%		18.29%		16.89%

				Excess				0.02%		0.04%		0.21%		0.36%		0.34%		0.24%		0.21%		0.32%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,743,377,595.86		2.458%		5.05%		11.00%		17.32%		19.57%		19.79%		16.78%		16.74%		16.02%		$   3,277,691.83

				S&P 500 Index				2.443%		5.05%		10.99%		17.27%		19.54%		19.77%		16.74%		16.69%		15.97%

				Excess				0.01%		0.01%		0.01%		0.05%		0.03%		0.02%		0.04%		0.05%		0.054%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,392,352.92		6.833%		5.50%		2.73%		9.04%		17.06%		19.22%		16.16%		N/A		15.16%		$   9,474,789.392

				Russell 2000 Index				6.592%		5.11%		1.90%		8.06%		16.26%		18.18%		15.20%		N/A		14.20%

				Excess				0.24%		0.39%		0.83%		0.98%		0.80%		1.04%		0.96%		N/A		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   233,568,319.88		0.412%		-3.67%		5.09%		1.24%		2.78%		3.84%		0.41%		5.56%		15.59%		$   7,781,555.28

				MSCI EM Index				1.180%		-4.21%		3.64%		0.65%		2.63%		3.23%		0.37%		4.63%		14.76%

				Excess				-0.77%		0.53%		1.45%		0.58%		0.15%		0.61%		0.04%		0.93%		0.82%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,246,247,846.19		2.072%		3.80%		9.91%		16.18%		21.36%		N/A		N/A		N/A		20.73%		$   9,941,739.42

				RAFI LC Index				2.070%		3.84%		9.98%		16.25%		21.39%		N/A		N/A		N/A		20.73%

				RUSSELL 1000				2.444%		4.81%		10.61%		16.78%		19.97%		N/A		N/A		N/A		19.91%

				Excess				-0.37%		-1.01%		-0.70%		-0.60%		1.39%		N/A		N/A		N/A		0.81%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   672,076,461.54		2.407%		5.55%		10.46%		N/A		N/A		N/A		N/A		N/A		9.364%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.424%		5.59%		10.37%		N/A		N/A		N/A		N/A		N/A		9.291%

				MSCI USA				2.410%		4.85%		10.78%		N/A		N/A		N/A		N/A		N/A		9.653%

				Excess				-0.003%		0.697%		-0.324%		N/A		N/A		N/A		N/A		N/A		-0.289%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,703,028,417.16		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,363,254.17



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   478,064,509.64		1.853%		0.71%		9.09%		12.61%		22.19%		19.77%		15.98%		18.06%		17.32%		$   4,667,860.93

				S&P 400 Index				1.849%		0.68%		8.87%		12.23%		21.84%		19.53%		15.74%		17.78%		17.01%

				Excess				0.00%		0.03%		0.22%		0.37%		0.35%		0.24%		0.24%		0.27%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,790,424,339.15		2.699%		3.74%		14.00%		16.90%		23.43%		20.94%		17.56%		16.01%		16.34%		$   3,277,691.83

				S&P 500 Index				2.689%		3.72%		13.98%		16.86%		23.39%		20.92%		17.51%		15.95%		16.29%

				Excess				0.01%		0.02%		0.02%		0.04%		0.03%		0.02%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,698,489.00		0.090%		0.45%		2.82%		4.91%		22.00%		19.38%		15.19%		N/A		14.90%		$   9,421,431.598

				Russell 2000 Index				0.090%		0.23%		1.99%		4.00%		21.09%		18.36%		14.25%		N/A		13.95%

				Excess				0.00%		0.22%		0.83%		0.92%		0.91%		1.03%		0.94%		N/A		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   230,253,930.76		-1.419%		-7.09%		3.60%		2.56%		2.10%		5.51%		0.96%		4.45%		15.07%		$   6,844,467.69

				MSCI EM Index				-1.060%		-7.31%		2.55%		1.06%		2.35%		5.25%		0.78%		3.54%		14.33%

				Excess				-0.36%		0.22%		1.06%		1.50%		-0.25%		0.26%		0.18%		0.92%		0.73%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,272,660,298.00		2.119%		2.24%		12.24%		15.06%		24.11%		N/A		N/A		N/A		20.93%		$   9,919,759.90

				RAFI LC Index				2.190%		2.33%		12.39%		15.22%		24.20%		N/A		N/A		N/A		20.97%

				RUSSELL 1000				2.618%		3.28%		13.50%		16.57%		23.57%		N/A		N/A		N/A		20.33%

				Excess				-0.50%		-1.05%		-1.26%		-1.51%		0.54%		N/A		N/A		N/A		0.60%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   690,411,025.30		2.728%		3.94%		13.47%		N/A		N/A		N/A		N/A		N/A		13.471%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.764%		4.00%		13.43%		N/A		N/A		N/A		N/A		N/A		13.426%

				MSCI USA				2.670%		3.50%		13.74%		N/A		N/A		N/A		N/A		N/A		13.740%

				Excess				0.058%		0.432%		-0.269%		N/A		N/A		N/A		N/A		N/A		-0.269%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,800,512,591.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,350,829.27



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   482,055,511.15		0.835%		6.38%		10.01%		12.61%		21.36%		20.24%		14.40%		16.78%		17.21%		$   4,950,400.96

				S&P 400 Index				0.825%		6.35%		9.77%		12.23%		21.06%		20.00%		14.15%		16.55%		16.90%

				Excess				0.01%		0.03%		0.24%		0.37%		0.30%		0.23%		0.24%		0.24%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,785,994,821.54		-0.247%		4.96%		13.72%		16.90%		22.73%		20.42%		15.60%		15.50%		16.01%		$   3,262,873.02

				S&P 500 Index				-0.252%		4.93%		13.69%		16.86%		22.68%		20.41%		15.55%		15.45%		15.95%

				Excess				0.00%		0.03%		0.03%		0.04%		0.05%		0.01%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   348,355,913.73		2.851%		9.98%		5.75%		4.91%		21.63%		20.16%		13.79%		N/A		15.30%		$   9,282,376.662

				Russell 2000 Index				2.850%		9.73%		4.90%		4.00%		20.67%		19.21%		12.88%		N/A		14.37%

				Excess				0.00%		0.25%		0.86%		0.92%		0.96%		0.95%		0.91%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,225,493.04		-6.137%		-3.69%		0.81%		6.31%		-1.60%		5.29%		-1.41%		3.05%		14.31%		$   9,498,842.29

				MSCI EM Index				-4.609%		-4.51%		-2.18%		1.06%		-2.39%		4.03%		-2.11%		1.77%		13.21%

				Excess				-1.53%		0.81%		2.99%		5.25%		0.80%		1.26%		0.70%		1.28%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,275,920,751.02		0.256%		4.50%		12.53%		15.06%		23.20%		N/A		N/A		N/A		20.43%		$   16,186,874.91

				RAFI LC Index				0.280%		4.60%		12.71%		15.22%		23.32%		N/A		N/A		N/A		20.47%

				RUSSELL 1000				-0.233%		4.88%		13.24%		16.57%		22.78%		N/A		N/A		N/A		19.66%

				Excess				0.49%		-0.38%		-0.71%		-1.51%		0.41%		N/A		N/A		N/A		0.77%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   687,624,037.00		-0.404%		4.78%		13.01%		13.01%		N/A		N/A		N/A		N/A		11.866%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.383%		4.85%		12.99%		12.99%		N/A		N/A		N/A		N/A		11.847%

				MSCI USA				-0.310%		4.82%		13.39%		13.39%		N/A		N/A		N/A		N/A		12.206%

				Excess				-0.094%		-0.042%		-0.374%		-0.374%		N/A		N/A		N/A		N/A		-0.340%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,796,176,527.48		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   38,400,985.17



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   501,320,237.59		5.121%		4.86%		4.00%		11.36%		18.92%		17.50%		13.65%		17.25%		17.48%		$   5,195,744.50

				S&P 400 Index				5.123%		4.80%		3.94%		11.14%		18.61%		17.26%		13.40%		17.03%		17.17%

				Excess				-0.00%		0.06%		0.05%		0.21%		0.31%		0.24%		0.25%		0.22%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,832,294,369.66		5.767%		2.34%		2.59%		15.61%		20.39%		18.01%		14.70%		16.22%		16.03%		$   3,813,264.91

				S&P 500 Index				5.747%		2.31%		2.57%		15.51%		20.34%		18.00%		14.64%		16.18%		15.97%

				Excess				0.02%		0.02%		0.02%		0.10%		0.05%		0.02%		0.06%		0.03%		0.058%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   357,574,381.23		6.090%		5.57%		2.65%		6.41%		18.82%		17.52%		13.07%		N/A		15.35%		$   10,394,432.815

				Russell 2000 Index				5.937%		5.45%		2.53%		5.63%		17.89%		16.58%		12.15%		N/A		14.43%

				Excess				0.15%		0.12%		0.12%		0.78%		0.94%		0.94%		0.92%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		3.335%		-3.32%		3.00%		6.18%		-0.31%		0.83%		0.31%		4.42%		14.45%		$   10,207,394.36

				MSCI EM Index				3.100%		-1.06%		3.72%		5.02%		-0.65%		-0.35%		-0.29%		3.63%		13.50%

				Excess				0.23%		-2.25%		-0.71%		1.17%		0.33%		1.19%		0.61%		0.79%		0.94%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,297,422,797.95		5.398%		1.95%		1.69%		14.25%		19.47%		N/A		N/A		N/A		19.91%		$   1,465,976.25

				RAFI LC Index				5.360%		1.89%		1.61%		14.36%		19.55%		N/A		N/A		N/A		19.92%

				RUSSELL 1000				5.778%		2.63%		2.87%		14.88%		20.48%		N/A		N/A		N/A		19.60%

				Excess				-0.38%		-0.69%		-1.19%		-0.63%		-1.01%		N/A		N/A		N/A		0.31%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   712,517,404.10		5.842%		3.20%		3.62%		15.19%		N/A		N/A		N/A		N/A		13.208%		$   5,078,846.69

				MSCI Risk Premia Index				5.843%		3.21%		3.61%		15.18%		N/A		N/A		N/A		N/A		13.183%

				MSCI USA				5.850%		2.55%		2.87%		15.31%		N/A		N/A		N/A		N/A		12.852%

				Excess				-0.008%		0.656%		0.755%		-0.117%		N/A		N/A		N/A		N/A		0.356%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,923,851,360.37		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   36,155,659.52



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   507,804,162.89		1.293%		5.34%		5.34%		12.38%		16.96%		17.28%		13.32%		15.95%		17.47%		$   5,132,794.23

				S&P 400 Index				1.319%		5.31%		5.31%		12.20%		16.63%		17.05%		13.08%		15.73%		17.17%

				Excess				-0.03%		0.03%		0.03%		0.18%		0.33%		0.23%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,803,605,483.63		-1.566%		0.99%		0.99%		12.83%		17.24%		16.16%		14.23%		14.50%		15.43%		$   4,028,868.04

				S&P 500 Index				-1.581%		0.95%		0.95%		12.73%		17.21%		16.11%		14.17%		14.46%		15.37%

				Excess				0.02%		0.04%		0.04%		0.10%		0.04%		0.05%		0.06%		0.04%		0.060%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   364,276,093.75		1.874%		4.57%		4.57%		9.04%		17.23%		17.21%		12.86%		15.51%		15.51%		$   11,070,874.294

				Russell 2000 Index				1.742%		4.32%		4.32%		8.21%		16.26%		16.27%		11.92%		14.56%		14.56%

				Excess				0.13%		0.26%		0.26%		0.83%		0.97%		0.94%		0.94%		0.94%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		0.000%		3.00%		3.00%		1.96%		0.35%		1.54%		-0.96%		2.77%		14.24%		$   10,207,394.36

				MSCI EM Index				0.000%		3.72%		3.72%		1.89%		0.22%		0.80%		-1.71%		2.03%		13.31%

				Excess				0.00%		-0.71%		-0.71%		0.07%		0.13%		0.75%		0.75%		0.73%		0.93%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,276,904,424.94		-1.581%		0.08%		0.08%		10.32%		15.97%		N/A		N/A		N/A		18.83%		$   (2,853,628.43)

				RAFI LC Index				0.000%		1.61%		1.61%		12.11%		16.98%		N/A		N/A		N/A		19.39%

				RUSSELL 1000				-1.245%		1.59%		1.59%		12.73%		17.48%		N/A		N/A		N/A		18.64%

				Excess				-0.34%		-1.51%		-1.51%		-2.41%		-1.51%		N/A		N/A		N/A		0.18%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   702,540,106.34		-1.400%		2.17%		2.17%		14.33%		N/A		N/A		N/A		N/A		11.120%		$   219,943.02

				MSCI Risk Premia Index				-1.407%		2.15%		2.15%		14.34%		N/A		N/A		N/A		N/A		11.092%

				MSCI USA				-1.440%		1.38%		1.38%		12.87%		N/A		N/A		N/A		N/A		10.762%

				Excess				0.040%		0.785%		0.785%		1.463%		N/A		N/A		N/A		N/A		0.359%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,877,852,441.39		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   27,806,245.52



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   502,706,379.81		-1.292%		-1.00%		4.28%		6.56%		15.68%		18.84%		13.22%		18.04%		16.45%		$   5,157,241.98

				S&P 400 Index				-1.318%		-1.06%		4.20%		6.40%		15.44%		18.61%		12.99%		17.83%		16.15%

				Excess				0.03%		0.06%		0.09%		0.16%		0.25%		0.23%		0.23%		0.20%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,808,746,775.94		-1.938%		0.28%		1.27%		7.52%		15.73%		17.36%		14.27%		17.39%		14.78%		$   4,841,492.83

				S&P 500 Index				-1.936%		0.28%		1.23%		7.42%		15.70%		17.31%		14.22%		17.34%		14.72%

				Excess				-0.00%		0.01%		0.04%		0.09%		0.03%		0.05%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   366,684,591.65		0.937%		0.66%		5.26%		7.30%		15.66%		18.74%		13.45%		18.06%		14.86%		$   10,787,701.790

				Russell 2000 Index				0.749%		0.42%		4.75%		6.49%		14.74%		17.81%		12.49%		17.08%		13.92%

				Excess				0.19%		0.24%		0.51%		0.82%		0.91%		0.93%		0.96%		0.97%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,068,228.05		-2.087%		-0.71%		-0.07%		-10.31%		0.90%		1.93%		-2.43%		3.08%		12.49%		$   (5,161,274.83)

				MSCI EM Index				-2.597%		0.69%		2.95%		-5.12%		4.14%		3.72%		-1.60%		3.69%		12.64%

				Excess				0.51%		-1.40%		-3.02%		-5.19%		-3.24%		-1.79%		-0.83%		-0.61%		-0.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,271,921,041.46		-2.315%		-0.39%		-0.31%		4.56%		14.00%		17.70%		N/A		N/A		17.30%		$   1,417,528.92

				RAFI LC Index				-2.280%		-0.34%		-0.31%		4.71%		14.13%		17.76%		N/A		N/A		17.35%

				RUSSELL 1000				-1.876%		0.11%		1.71%		7.37%		16.01%		17.73%		N/A		N/A		17.30%

				Excess				-0.44%		-0.50%		-2.02%		-2.81%		-2.01%		-0.03%		N/A		N/A		0.01%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   707,525,438.38		-1.400%		0.71%		2.89%		9.93%		N/A		N/A		N/A		N/A		10.58%		$   (4,681,957.92)

				MSCI Risk Premia Index				-1.405%		0.71%		2.88%		10.01%		N/A		N/A		N/A		N/A		10.56%

				MSCI USA				-1.890%		0.33%		1.72%		7.64%		N/A		N/A		N/A		N/A		9.98%

				Excess				0.490%		0.380%		1.18%		2.29%		N/A		N/A		N/A		N/A		0.60%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,873,652,455.29		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   12,360,732.77



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   503,608,988.73		0.180%		0.65%		4.47%		11.51%		12.34%		18.95%		14.29%		16.52%		16.23%		$   5,157,241.98

				S&P 400 Index				0.137%		0.57%		4.34%		11.30%		12.09%		18.65%		14.05%		16.30%		15.93%

				Excess				0.04%		0.08%		0.13%		0.20%		0.24%		0.30%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,846,479,043.66		2.086%		1.39%		3.39%		11.27%		14.07%		17.63%		15.46%		16.29%		14.96%		$   4,841,492.83

				S&P 500 Index				2.095%		1.41%		3.35%		11.21%		14.04%		17.58%		15.41%		16.24%		14.90%

				Excess				-0.01%		-0.02%		0.03%		0.06%		0.03%		0.05%		0.06%		0.05%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   362,315,649.20		-1.191%		2.06%		4.01%		12.95%		11.13%		18.79%		14.15%		16.21%		14.36%		$   10,787,701.790

				Russell 2000 Index				-1.162%		1.85%		3.54%		12.03%		10.28%		17.90%		13.20%		15.27%		13.44%

				Excess				-0.03%		0.21%		0.47%		0.92%		0.84%		0.89%		0.95%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   204,965,585.21		-5.138%		-10.77%		-5.21%		-15.47%		-1.93%		-0.42%		-3.64%		0.39%		11.41%		$   (5,161,274.83)

				MSCI EM Index				-6.932%		-12.98%		-4.19%		-13.38%		-0.05%		0.61%		-3.24%		0.58%		11.23%

				Excess				1.79%		2.21%		-1.02%		-2.09%		-1.88%		-1.03%		-0.40%		-0.20%		0.18%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,278,787,381.59		0.540%		-0.90%		0.23%		6.51%		11.41%		17.56%		N/A		N/A		17.06%		$   1,417,528.92

				RAFI LC Index				0.520%		-0.93%		0.21%		6.63%		11.52%		17.62%		N/A		N/A		17.09%

				RUSSELL 1000				1.928%		1.32%		3.67%		11.24%		14.11%		18.02%		N/A		N/A		17.48%

				Excess				-1.39%		-2.22%		-3.44%		-4.73%		-2.71%		-0.46%		N/A		N/A		-0.42%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   725,471,449.69		2.536%		3.04%		5.50%		13.94%		N/A		N/A		N/A		N/A		11.75%		$   (4,681,957.92)

				MSCI Risk Premia Index				2.538%		3.04%		5.49%		14.02%		N/A		N/A		N/A		N/A		11.73%

				MSCI USA				2.000%		1.40%		3.75%		11.35%		N/A		N/A		N/A		N/A		10.81%

				Excess				0.536%		1.639%		1.752%		2.590%		N/A		N/A		N/A		N/A		0.94%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   475,565,086.99		-5.569%		-6.62%		-1.35%		0.19%		11.25%		15.37%		14.76%		16.35%		14.87%		$   5,334,485.14

				S&P 400 Index				-5.580%		-6.70%		-1.48%		0.01%		11.02%		15.08%		14.52%		16.15%		14.57%

				Excess				0.01%		0.08%		0.14%		0.18%		0.23%		0.29%		0.24%		0.21%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,735,050,805.61		-6.035%		-5.93%		-2.85%		0.53%		12.21%		14.36%		15.27%		15.91%		13.53%		$   4,297,552.68

				S&P 500 Index				-6.033%		-5.92%		-2.88%		0.48%		12.18%		14.31%		15.22%		15.87%		13.47%

				Excess				-0.00%		-0.01%		0.03%		0.05%		0.03%		0.05%		0.04%		0.04%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   339,679,011.69		-6.248%		-6.50%		-2.49%		0.74%		9.31%		14.97%		14.90%		16.46%		12.77%		$   11,166,326.916

				Russell 2000 Index				-6.284%		-6.68%		-2.97%		0.03%		8.50%		14.12%		13.94%		15.55%		11.87%

				Excess				0.04%		0.18%		0.48%		0.71%		0.81%		0.85%		0.96%		0.91%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   188,154,991.98		-8.202%		-14.74%		-12.98%		-24.07%		-4.63%		-3.37%		-3.52%		-1.20%		9.82%		$   1,831,313.87

				MSCI EM Index				-9.040%		-17.54%		-12.85%		-22.94%		-3.85%		-2.41%		-3.27%		-0.92%		9.49%

				Excess				0.84%		2.81%		-0.13%		-1.13%		-0.78%		-0.97%		-0.25%		-0.28%		0.33%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,205,180,312.23		-5.756%		-7.44%		-5.54%		-3.19%		9.96%		14.38%		N/A		N/A		14.87%		$   (22,428,441.46)

				RAFI LC Index				-5.750%		-7.42%		-5.56%		-3.08%		10.07%		14.44%		N/A		N/A		14.90%

				RUSSELL 1000				-6.015%		-6.00%		-2.57%		0.40%		12.19%		14.68%		N/A		N/A		15.19%

				Excess				0.26%		-1.44%		-2.97%		-3.58%		-2.23%		-0.30%		N/A		N/A		-0.32%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   683,631,779.68		-5.767%		-4.73%		-0.58%		2.92%		N/A		N/A		N/A		N/A		7.24%		$   5,668,735.08

				MSCI Risk Premia Index				-5.786%		-4.75%		-0.61%		2.97%		N/A		N/A		N/A		N/A		7.21%

				MSCI USA				-6.060%		-5.99%		-2.54%		0.57%		N/A		N/A		N/A		N/A		6.18%

				Excess				0.293%		1.262%		1.955%		2.348%		N/A		N/A		N/A		N/A		1.06%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,627,261,988.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   486,318,415.63		5.657%		-3.43%		0.88%		3.61%		7.73%		15.80%		14.89%		13.62%		14.85%		$   5,334,485.14

				S&P 400 Index				5.634%		-3.47%		0.72%		3.43%		7.46%		15.50%		14.67%		13.41%		14.56%

				Excess				0.02%		0.04%		0.17%		0.19%		0.27%		0.30%		0.22%		0.20%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,834,924,154.85		8.435%		-0.63%		2.74%		5.25%		11.12%		16.24%		15.98%		14.38%		14.19%		$   4,297,552.68

				S&P 500 Index				8.435%		-0.63%		2.70%		5.20%		11.07%		16.20%		15.95%		14.33%		14.13%

				Excess				0.00%		0.00%		0.04%		0.05%		0.05%		0.04%		0.03%		0.05%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   347,017,284.79		5.742%		-5.64%		-1.85%		1.04%		4.96%		14.75%		14.39%		12.96%		12.50%		$   11,166,326.916

				Russell 2000 Index				5.634%		-5.86%		-2.53%		0.34%		4.13%		13.90%		13.44%		12.06%		11.58%

				Excess				0.11%		0.22%		0.68%		0.70%		0.83%		0.85%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		-8.20%		-12.98%		-19.44%		-9.69%		-5.02%		-2.55%		-3.92%		9.57%		$   1,831,313.87

				MSCI EM Index				0.000%		-9.04%		-12.85%		-17.75%		-9.01%		-4.10%		-2.46%		-3.54%		9.25%

				Excess				0.00%		0.84%		-0.13%		-1.70%		-0.68%		-0.92%		-0.09%		-0.38%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,266,383,877.55		7.643%		-0.97%		-0.75%		1.62%		7.13%		12.37%		N/A		N/A		15.63%		$   (22,428,441.46)

				RAFI LC Index				7.720%		-0.89%		-0.69%		1.77%		7.23%		12.43%		N/A		N/A		15.69%

				RUSSELL 1000				8.091%		-1.20%		2.43%		4.86%		8.76%		12.67%		N/A		N/A		15.95%

				Excess				-0.45%		0.23%		-3.17%		-3.25%		-1.63%		-0.30%		N/A		N/A		-0.33%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   735,280,695.81		7.986%		-0.12%		5.38%		7.82%		N/A		N/A		N/A		N/A		10.00%		$   5,668,735.08

				MSCI Risk Premia Index				8.156%		0.03%		5.52%		8.03%		N/A		N/A		N/A		N/A		10.07%

				MSCI USA				8.120%		-1.12%		2.59%		5.00%		N/A		N/A		N/A		N/A		8.60%

				Excess				-0.134%		1.006%		2.794%		2.818%		N/A		N/A		N/A		N/A		1.40%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   492,980,106.00		1.370%		3.66%		2.27%		3.12%		7.76%		15.47%		15.37%		13.29%		14.89%		$   5,334,485.14

				S&P 400 Index				1.354%		3.62%		2.08%		2.92%		7.48%		15.17%		15.14%		13.06%		14.60%

				Excess				0.02%		0.05%		0.19%		0.20%		0.28%		0.30%		0.23%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,841,395,961.00		0.353%		6.13%		3.10%		2.85%		9.65%		16.15%		16.15%		14.46%		14.05%		$   4,297,552.68

				S&P 500 Index				0.297%		6.07%		3.01%		2.75%		9.58%		16.09%		16.10%		14.40%		13.98%

				Excess				0.06%		0.06%		0.09%		0.10%		0.07%		0.06%		0.05%		0.06%		0.068%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   358,437,048.00		3.291%		3.96%		1.38%		4.27%		4.59%		15.77%		15.41%		12.92%		12.94%		$   11,166,326.916

				Russell 2000 Index				3.253%		3.72%		0.64%		3.51%		3.75%		14.92%		14.46%		12.02%		12.04%

				Excess				0.04%		0.25%		0.74%		0.76%		0.84%		0.86%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		0.00%		-12.98%		-18.32%		-8.45%		-5.21%		-1.02%		-3.22%		9.44%		$   1,831,313.87

				MSCI EM Index				0.000%		0.00%		-12.85%		-16.87%		-8.34%		-4.50%		-0.76%		-3.02%		9.13%

				Excess				0.00%		0.00%		-0.13%		-1.45%		-0.11%		-0.70%		-0.25%		-0.21%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,268,953,803.69		0.203%		5.29%		-0.54%		-0.29%		7.10%		15.37%		N/A		N/A		15.34%		$   (22,428,441.46)

				RAFI LC Index				0.150%		5.31%		-0.54%		-0.26%		7.20%		15.44%		N/A		N/A		15.38%

				RUSSELL 1000				0.330%		5.48%		2.77%		2.53%		9.32%		16.10%		N/A		N/A		15.70%

				Excess				-0.13%		-0.18%		-3.31%		-2.82%		-2.22%		-0.74%		N/A		N/A		-0.35%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   738,442,392.00		0.430%		6.45%		5.83%		5.41%		N/A		N/A		N/A		N/A		9.79%		$   5,668,735.08

				MSCI Risk Premia Index				0.414%		6.61%		5.96%		5.55%		N/A		N/A		N/A		N/A		9.85%

				MSCI USA				0.350%		5.62%		2.95%		2.63%		N/A		N/A		N/A		N/A		8.40%

				Excess				0.080%		0.828%		2.888%		2.779%		N/A		N/A		N/A		N/A		1.39%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,700,209,310.69		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   472,523,125.94		-4.150%		2.66%		-1.98%		-1.98%		3.84%		13.02%		14.25%		10.92%		13.90%		$   5,334,485.14

				S&P 400 Index				-4.167%		2.60%		-2.17%		-2.17%		3.63%		12.76%		14.03%		10.68%		13.62%

				Excess				0.02%		0.06%		0.20%		0.20%		0.22%		0.26%		0.22%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,812,021,158.00		-1.595%		7.08%		1.46%		1.46%		7.41%		15.18%		15.38%		12.63%		13.55%		$   4,297,552.68

				S&P 500 Index				-1.577%		7.04%		1.38%		1.38%		7.36%		15.13%		15.35%		12.57%		13.49%

				Excess				-0.02%		0.04%		0.07%		0.07%		0.05%		0.06%		0.04%		0.06%		0.063%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   340,746,723.96		-4.935%		3.83%		-3.63%		-3.63%		0.95%		12.55%		13.71%		10.07%		11.76%		$   11,166,326.916

				Russell 2000 Index				-5.021%		3.59%		-4.41%		-4.41%		0.13%		11.65%		12.81%		9.19%		10.85%

				Excess				0.09%		0.24%		0.79%		0.79%		0.82%		0.90%		0.90%		0.88%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,243,858,896.92		-1.978%		5.73%		-2.51%		-2.51%		4.73%		13.94%		14.65%		N/A		14.46%		$   (22,428,441.46)

				RAFI LC Index				-2.040%		5.68%		-2.57%		-2.57%		4.79%		14.00%		14.67%		N/A		14.49%

				RUSSELL 1000				-1.799%		6.50%		0.92%		0.92%		6.90%		15.01%		15.36%		N/A		14.86%

				Excess				-0.18%		-0.77%		-3.43%		-3.43%		-2.17%		-1.07%		-0.71%		N/A		-0.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   729,162,185.25		-1.257%		7.09%		4.50%		4.50%		N/A		N/A		N/A		N/A		8.67%		$   5,668,735.08

				MSCI Risk Premia Index				-1.261%		7.23%		4.62%		4.62%		N/A		N/A		N/A		N/A		8.73%

				MSCI USA				-1.680%		6.68%		1.22%		1.22%		N/A		N/A		N/A		N/A		7.13%

				Excess				0.423%		0.411%		3.287%		3.287%		N/A		N/A		N/A		N/A		1.55%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,598,312,090.07		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,581,823.83		-5.702%		-8.38%		-5.70%		-6.57%		1.93%		8.29%		10.82%		9.19%		12.66%		$   5,334,485.14

				S&P 400 Index				-5.691%		-8.40%		-5.69%		-6.69%		1.72%		8.04%		10.59%		8.96%		12.38%

				Excess				-0.01%		0.02%		-0.01%		0.13%		0.21%		0.25%		0.23%		0.22%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,722,025,460.82		-4.967%		-6.15%		-4.97%		-0.60%		6.59%		11.35%		12.68%		10.97%		12.46%		$   4,297,552.68

				S&P 500 Index				-4.962%		-6.18%		-4.96%		-0.67%		6.52%		11.30%		12.65%		10.91%		12.39%

				Excess				-0.00%		0.03%		-0.00%		0.07%		0.07%		0.05%		0.04%		0.06%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   310,811,142.97		-8.785%		-10.43%		-8.79%		-9.15%		-2.28%		6.94%		9.23%		8.11%		9.84%		$   11,166,326.916

				Russell 2000 Index				-8.793%		-10.56%		-8.79%		-9.92%		-3.02%		6.11%		8.37%		7.25%		8.96%

				Excess				0.01%		0.12%		0.01%		0.78%		0.74%		0.83%		0.86%		0.86%		0.88%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,192,259,829.00		-4.148%		-5.85%		-4.15%		-3.14%		4.66%		10.11%		12.34%		N/A		13.03%		$   (22,428,441.46)

				RAFI LC Index				-4.240%		-6.05%		-4.24%		-3.25%		4.69%		10.13%		12.31%		N/A		13.03%

				RUSSELL 1000				-5.382%		-6.78%		-5.38%		-1.82%		5.69%		10.94%		12.43%		N/A		13.07%

				Excess				1.23%		0.92%		1.23%		-1.33%		-1.03%		-0.83%		-0.09%		N/A		-0.04%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   695,200,916.00		-4.658%		-5.45%		-4.66%		1.77%		N/A		N/A		N/A		N/A		5.86%		$   5,668,735.08

				MSCI Risk Premia Index				-4.667%		-5.48%		-4.67%		1.89%		N/A		N/A		N/A		N/A		5.91%

				MSCI USA				-5.310%		-6.57%		-5.31%		-1.38%		N/A		N/A		N/A		N/A		4.07%

				Excess				0.652%		1.124%		0.652%		3.149%		N/A		N/A		N/A		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,365,879,172.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35

				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,180,241.49		1.481%		-8.28%		-4.31%		-9.80%		0.22%		8.45%		9.98%		8.51%		12.74%		$   5,334,485.14

				S&P 400 Index				1.412%		-8.34%		-4.36%		-9.99%		0.02%		8.19%		9.76%		8.28%		12.46%

				Excess				0.07%		0.07%		0.05%		0.19%		0.20%		0.26%		0.22%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,720,177,863.30		-0.107%		-6.58%		-5.07%		-6.12%		4.18%		10.81%		11.46%		10.20%		12.27%		$   4,297,552.68

				S&P 500 Index				-0.135%		-6.59%		-5.09%		-6.19%		4.09%		10.75%		11.42%		10.13%		12.20%

				Excess				0.03%		0.00%		0.02%		0.07%		0.09%		0.06%		0.04%		0.07%		0.065%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   311,714,600.52		0.291%		-13.04%		-8.52%		-14.11%		-4.40%		6.64%		8.66%		7.02%		9.74%		$   11,166,326.916

				Russell 2000 Index				-0.004%		-13.38%		-8.80%		-14.97%		-5.23%		5.72%		7.74%		6.11%		8.83%

				Excess				0.29%		0.34%		0.28%		0.86%		0.83%		0.92%		0.93%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,199,222,363.46		0.584%		-5.50%		-3.59%		-7.57%		2.75%		9.67%		11.38%		N/A		12.92%		$   (22,428,441.46)

				RAFI LC Index				0.610%		-5.62%		-3.66%		-7.61%		2.79%		9.70%		11.36%		N/A		12.92%

				RUSSELL 1000				-0.034%		-7.12%		-5.41%		-7.21%		3.25%		10.43%		11.22%		N/A		12.79%

				Excess				0.62%		1.62%		1.83%		-0.36%		-0.50%		-0.76%		0.16%		N/A		0.12%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   691,930,614.78		-0.470%		-6.30%		-5.11%		-4.30%		4.99%		N/A		N/A		N/A		5.40%		$   5,668,735.08

				MSCI Risk Premia Index				-0.472%		-6.31%		-5.12%		-4.19%		5.05%		N/A		N/A		N/A		5.44%

				MSCI USA				-0.220%		-7.11%		-5.52%		-7.03%		3.54%		N/A		N/A		N/A		3.81%

				Excess				-0.250%		0.807%		0.412%		2.735%		1.459%		N/A		N/A		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,375,225,683.55		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   496,574,940.56		1.208%		11.44%		5.09%		-0.75%		5.64%		9.95%		12.13%		9.45%		14.01%		$   6,051,258.08

				S&P 400 Index				1.224%		11.40%		5.06%		-0.94%		5.46%		9.67%		11.91%		9.21%		13.73%

				Excess				-0.02%		0.05%		0.03%		0.19%		0.17%		0.28%		0.22%		0.23%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,843,502,386.19		0.369%		7.05%		1.74%		1.23%		6.99%		11.29%		12.69%		11.07%		13.12%		$   5,240,390.99

				S&P 500 Index				0.388%		7.05%		1.74%		1.21%		6.93%		11.26%		12.64%		11.02%		13.06%

				Excess				-0.02%		0.00%		-0.00%		0.02%		0.06%		0.04%		0.05%		0.06%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   342,982,063.66		1.710%		10.35%		0.66%		-4.81%		2.63%		8.51%		10.97%		7.95%		11.20%		$   14,429,636.300

				Russell 2000 Index				1.569%		9.67%		0.03%		-5.94%		1.58%		7.53%		9.98%		6.98%		10.23%

				Excess				0.14%		0.68%		0.63%		1.14%		1.05%		0.98%		0.99%		0.97%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,306,591,614.48		1.374%		9.59%		5.04%		1.26%		5.66%		10.64%		13.31%		N/A		14.57%		$   12,234,422.35

				RAFI LC Index				1.350%		9.59%		4.94%		1.09%		5.63%		10.66%		13.24%		N/A		14.57%

				RUSSELL 1000				0.544%		7.51%		1.72%		0.34%		6.48%		11.06%		12.56%		N/A		14.12%

				Excess				0.83%		2.08%		3.32%		0.92%		-0.82%		-0.42%		0.76%		N/A		0.45%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   734,671,314.93		-0.152%		5.68%		0.76%		2.84%		8.37%		N/A		N/A		N/A		7.74%		$   (8,473,348.58)

				MSCI Risk Premia Index				-0.189%		5.58%		0.65%		2.86%		8.39%		N/A		N/A		N/A		7.73%

				MSCI USA				0.490%		7.14%		1.45%		0.36%		6.60%		N/A		N/A		N/A		6.74%

				Excess				-0.642%		-1.460%		-0.693%		2.478%		1.772%		N/A		N/A		N/A		1.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,724,322,319.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,482,359.14



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   535,818,659.23		0.531%		5.35%		13.40%		12.67%		6.25%		11.72%		14.69%		14.34%		14.55%		$   7,450,496.10

				S&P 400 Index				0.498%		5.25%		13.12%		12.33%		5.99%		11.46%		14.39%		14.08%		14.25%

				Excess				0.03%		0.10%		0.27%		0.34%		0.26%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,375,749.87		0.149%		4.10%		7.80%		12.58%		6.39%		12.34%		13.92%		14.72%		13.40%		$   5,181,520.64

				S&P 500 Index				0.140%		4.10%		7.82%		12.55%		6.34%		12.30%		13.87%		14.69%		13.34%

				Excess				0.01%		0.00%		-0.01%		0.03%		0.04%		0.03%		0.04%		0.04%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   379,644,468.71		1.882%		8.13%		11.42%		10.12%		5.33%		9.58%		13.73%		13.93%		12.35%		$   16,943,355.208

				Russell 2000 Index				1.768%		7.78%		10.23%		8.59%		4.22%		8.53%		12.71%		12.85%		11.35%

				Excess				0.11%		0.35%		1.18%		1.52%		1.10%		1.05%		1.02%		1.08%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,345.63		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   775,948,145.64		-0.088%		3.85%		6.41%		11.86%		7.29%		N/A		N/A		N/A		8.95%		$   (899,590.45)

				MSCI Risk Premia Index				-0.085%		4.22%		6.69%		12.31%		7.54%		N/A		N/A		N/A		9.09%

				MSCI USA				0.150%		4.22%		7.66%		11.80%		6.04%		N/A		N/A		N/A		8.26%

				Excess				-0.238%		-0.367%		-1.246%		0.052%		1.256%		N/A		N/A		N/A		0.69%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,016,358,369.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,046,446.63



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   532,520,632		-0.616%		4.27%		12.70%		15.69%		8.40%		9.63%		13.96%		16.77%		14.26%		$   7,450,496.10

				S&P 400 Index				-0.636%		4.14%		12.40%		15.33%		8.14%		9.35%		13.66%		16.51%		13.96%

				Excess				0.02%		0.12%		0.29%		0.37%		0.27%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,966,495		0.030%		3.88%		7.83%		15.47%		7.16%		11.21%		13.20%		16.41%		13.23%		$   5,181,520.64

				S&P 500 Index				0.019%		3.85%		7.84%		15.43%		7.11%		11.16%		13.15%		16.37%		13.17%

				Excess				0.01%		0.03%		-0.00%		0.04%		0.05%		0.04%		0.04%		0.04%		0.056%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   384,147,678		1.186%		9.43%		12.74%		17.06%		9.31%		7.73%		13.12%		16.92%		12.39%		$   16,943,433.745

				Russell 2000 Index				1.114%		9.05%		11.46%		15.47%		8.12%		6.71%		12.12%		15.82%		11.39%

				Excess				0.07%		0.38%		1.28%		1.59%		1.19%		1.02%		1.00%		1.10%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   1,370,665.13

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   (899,590.45)

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		ERROR:#REF!		0.606%		4.31%		7.06%		14.65%		8.27%		N/A		N/A		N/A		8.90%		Dec-69

				MSCI Risk Premia Index				0.313%		3.93%		7.02%		14.76%		8.35%		N/A		N/A		N/A		8.93%

				MSCI USA				0.110%		4.06%		7.78%		14.97%		6.93%		N/A		N/A		N/A		8.04%

				Excess				0.496%		0.247%		-0.719%		-0.327%		1.337%		N/A		N/A		N/A		0.87%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   518,160,815.36		-2.697%		-2.78%		9.66%		6.55%		5.07%		7.33%		13.41%		13.17%		13.64%		$   8,375,847.21

				S&P 400 Index				-2.675%		-2.81%		9.40%		6.26%		4.83%		7.06%		13.11%		12.93%		13.35%

				Excess				-0.02%		0.03%		0.26%		0.29%		0.24%		0.28%		0.30%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,918,197,555.16		-1.805%		-1.63%		5.89%		4.57%		4.91%		8.89%		13.20%		13.60%		12.78%		$   6,581,367.16

				S&P 500 Index				-1.824%		-1.67%		5.87%		4.51%		4.85%		8.84%		13.16%		13.57%		12.72%

				Excess				0.02%		0.04%		0.02%		0.06%		0.05%		0.05%		0.04%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   367,773,068.91		-4.635%		-1.69%		7.51%		5.57%		3.28%		5.16%		12.38%		12.57%		11.42%		$   19,951,802.055

				Russell 2000 Index				-4.754%		-1.99%		6.16%		4.11%		2.21%		4.12%		11.37%		11.51%		10.42%

				Excess				0.12%		0.30%		1.35%		1.46%		1.07%		1.04%		1.01%		1.06%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,108,163,800.15		-1.704%		-1.20%		5.23%		4.36%		6.07%		N/A		N/A		N/A		7.97%		$   (617,394.27)

				MSCI Risk Premia Index				-1.695%		-1.47%		5.21%		4.31%		6.15%		N/A		N/A		N/A		8.00%

				MSCI USA				-1.890%		-1.63%		5.74%		4.33%		4.66%		N/A		N/A		N/A		7.07%

				Excess				0.186%		0.439%		-0.507%		0.030%		1.411%		N/A		N/A		N/A		0.90%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,912,295,239.58		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,662,287.28



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 400 Portfolio		$   518,160,815.36		8.071%		4.51%		18.51%		13.59%		8.23%		9.67%		15.00%		15.01%		14.71%

				S&P 400 Index				8.005%		4.45%		18.15%		13.23%		7.95%		9.36%		14.69%		14.75%		14.41%

				Excess				0.07%		0.06%		0.35%		0.36%		0.28%		0.31%		0.31%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 500 Portfolio		$   1,918,197,555.16		3.729%		1.89%		9.84%		8.08%		5.43%		9.12%		14.08%		14.49%		13.19%

				S&P 500 Index				3.703%		1.83%		9.79%		8.06%		5.37%		9.07%		14.03%		14.45%		13.13%

				Excess				0.03%		0.06%		0.05%		0.03%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				Russell 2000 Synthetic		$   367,773,068.91		11.265%		7.37%		19.62%		13.72%		8.89%		7.55%		15.26%		15.07%		13.06%

				Russell 2000 Index				11.151%		7.05%		18.00%		12.08%		7.71%		6.46%		14.20%		13.98%		12.04%

				Excess				0.11%		0.32%		1.62%		1.64%		1.18%		1.09%		1.06%		1.09%		1.02%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RISK PREMIA		$   2,108,163,800.15		3.395%		2.25%		8.81%		7.44%		6.42%		N/A		N/A		N/A		8.98%

				MSCI Risk Premia Index				3.374%		1.94%		8.76%		7.39%		6.47%		N/A		N/A		N/A		9.00%

				MSCI USA				3.610%		1.76%		9.56%		7.72%		5.14%		N/A		N/A		N/A		8.17%

				Excess				-0.215%		0.485%		-0.751%		-0.278%		1.277%		N/A		N/A		N/A		0.81%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   572,350,663.46		2.209%		7.48%		21.13%		21.13%		8.96%		9.31%		14.99%		15.59%		14.87%		$   8,375,218.71

				S&P 400 Index				2.189%		7.42%		20.74%		20.74%		8.68%		9.04%		14.70%		15.34%		14.57%

				Excess				0.02%		0.06%		0.39%		0.39%		0.28%		0.27%		0.29%		0.25%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,023,980,754.00		1.971%		3.86%		12.00%		12.00%		6.60%		8.92%		14.38%		14.70%		13.34%		$   6,582,616.51

				S&P 500 Index				1.977%		3.82%		11.96%		11.96%		6.54%		8.87%		14.33%		14.66%		13.28%

				Excess				-0.01%		0.04%		0.04%		0.04%		0.06%		0.05%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   425,359,438.07		2.736%		9.01%		22.90%		22.90%		8.83%		7.79%		15.05%		15.49%		13.34%		$   20,249,360.186

				Russell 2000 Index				2.802%		8.83%		21.31%		21.31%		7.68%		6.74%		13.99%		14.46%		12.34%

				Excess				-0.07%		0.18%		1.59%		1.59%		1.15%		1.05%		1.06%		1.03%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,220,619,674.32		1.876%		3.54%		10.85%		10.85%		7.63%		9.39%		N/A		N/A		9.39%		$   (635,489.67)

				MSCI Risk Premia Index				1.650%		3.30%		10.55%		10.55%		7.55%		9.33%		N/A		N/A		9.33%

				MSCI USA				1.870%		3.55%		11.61%		11.61%		6.28%		8.60%		N/A		N/A		8.60%

				Excess				0.006%		-0.013%		-0.759%		-0.759%		1.34%		0.79%		N/A		N/A		0.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,242,310,529.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   581,937,900.41		1.675%		12.31%		1.68%		30.60%		10.47%		10.71%		13.48%		14.52%		14.95%		$   8,375,218.71

				S&P 400 Index				1.677%		12.22%		1.68%		30.17%		10.21%		10.44%		13.19%		14.25%		14.66%

				Excess				-0.00%		0.09%		-0.00%		0.43%		0.26%		0.27%		0.29%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,062,425,644.00		1.899%		7.78%		1.90%		20.09%		9.26%		10.91%		13.48%		14.13%		13.47%		$   6,582,616.51

				S&P 500 Index				1.897%		7.76%		1.90%		20.04%		9.20%		10.85%		13.42%		14.09%		13.41%

				Excess				0.00%		0.02%		0.00%		0.05%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   426,597,548.19		0.291%		14.64%		0.29%		35.12%		10.80%		8.87%		13.38%		13.98%		13.22%		$   20,249,360.186

				Russell 2000 Index				0.394%		14.72%		0.39%		33.53%		9.67%		7.89%		12.39%		12.99%		12.25%

				Excess				-0.10%		-0.07%		-0.10%		1.60%		1.13%		0.98%		1.00%		0.98%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,266,909,494.94		2.085%		7.53%		2.08%		18.69%		9.90%		11.43%		N/A		N/A		9.86%		$   (635,489.67)

				MSCI Risk Premia Index				2.060%		7.24%		2.06%		18.35%		9.81%		11.37%		N/A		N/A		9.79%

				MSCI USA				2.070%		7.73%		2.07%		20.31%		8.93%		10.61%		N/A		N/A		9.08%

				Excess				0.015%		-0.202%		0.015%		-1.619%		0.98%		0.82%		N/A		N/A		0.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,337,870,587.54		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   597,077,448.74		2.602%		6.62%		4.32%		32.04%		9.13%		9.87%		13.92%		14.08%		15.17%		$   8,911,832.11

				S&P 400 Index				2.623%		6.63%		4.34%		31.73%		8.89%		9.64%		13.65%		13.84%		14.88%

				Excess				-0.02%		-0.00%		-0.02%		0.32%		0.24%		0.23%		0.27%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,144,393,172.60		3.974%		8.04%		5.95%		25.00%		8.33%		10.70%		14.20%		14.05%		13.90%		$   7,107,315.00

				S&P 500 Index				3.971%		8.04%		5.94%		24.98%		8.28%		10.64%		14.15%		14.01%		13.84%

				Excess				0.00%		-0.00%		0.01%		0.02%		0.05%		0.07%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   434,997,801.02		1.969%		5.06%		2.27%		37.39%		8.63%		7.88%		13.61%		13.88%		13.37%		$   20,708,415.565

				Russell 2000 Index				1.930%		5.20%		2.33%		36.11%		7.58%		6.93%		12.61%		12.89%		12.40%

				Excess				0.04%		-0.14%		-0.07%		1.28%		1.05%		0.96%		1.00%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,366,665,486.06		4.401%		8.58%		6.58%		24.50%		9.15%		11.13%		N/A		N/A		11.09%		$   11,480,064.02

				MSCI Risk Premia Index				4.399%		8.31%		6.55%		24.14%		9.06%		11.06%		N/A		N/A		11.02%

				MSCI USA				3.930%		8.07%		6.08%		25.31%		7.93%		10.34%		N/A		N/A		10.17%

				Excess				0.471%		0.511%		0.495%		-0.814%		1.22%		0.79%		N/A		N/A		0.93%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,543,133,908.42		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.331%		3.98%		3.98%		21.29%		8.25%		9.61%		12.52%		13.58%		14.94%		$   8,911,832.11

				S&P 400 Index				-0.387%		3.94%		3.94%		20.92%		7.97%		9.36%		12.22%		13.33%		14.64%

				Excess				0.06%		0.03%		0.03%		0.37%		0.29%		0.25%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		0.099%		6.05%		6.05%		17.18%		9.24%		10.43%		13.17%		13.35%		13.75%		$   7,107,315.00

				S&P 500 Index				0.117%		6.07%		6.07%		17.17%		9.21%		10.37%		13.14%		13.30%		13.70%

				Excess				-0.02%		-0.01%		-0.01%		0.01%		0.03%		0.06%		0.04%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		0.162%		2.43%		2.43%		27.20%		7.71%		8.15%		12.37%		13.31%		13.22%		$   20,708,415.565

				Russell 2000 Index				0.131%		2.47%		2.47%		26.21%		6.72%		7.22%		11.39%		12.35%		12.27%

				Excess				0.03%		-0.03%		-0.03%		0.99%		0.99%		0.94%		0.98%		0.96%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		0.377%		6.98%		6.98%		17.52%		10.13%		11.52%		N/A		N/A		10.92%		$   11,480,064.02

				MSCI Risk Premia Index				0.400%		6.98%		6.98%		17.28%		10.06%		11.47%		N/A		N/A		10.86%

				MSCI USA				0.140%		6.23%		6.23%		17.44%		8.80%		10.14%		N/A		N/A		9.94%

				Excess				0.237%		0.749%		0.749%		0.075%		1.34%		1.38%		N/A		N/A		0.98%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.483%		2.04%		4.45%		17.53%		8.34%		9.69%		11.79%		15.26%		14.66%		$   8,911,832.11

				S&P 400 Index				-0.486%		1.93%		4.30%		17.16%		8.02%		9.42%		11.51%		14.99%		14.36%

				Excess				0.00%		0.11%		0.15%		0.37%		0.33%		0.27%		0.28%		0.27%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		1.381%		4.91%		8.62%		17.49%		9.32%		10.18%		12.66%		15.46%		13.79%		$   7,107,315.00

				S&P 500 Index				1.407%		4.94%		8.66%		17.47%		9.31%		10.14%		12.63%		15.42%		13.74%

				Excess				-0.03%		-0.03%		-0.04%		0.02%		0.02%		0.04%		0.03%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		-1.985%		0.92%		1.52%		21.08%		7.38%		8.97%		11.07%		14.99%		12.76%		$   20,708,415.565

				Russell 2000 Index				-2.034%		0.81%		1.48%		20.36%		6.38%		8.00%		10.14%		14.04%		11.82%

				Excess				0.05%		0.10%		0.03%		0.72%		0.99%		0.96%		0.93%		0.95%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		2.017%		6.21%		10.62%		19.67%		10.81%		11.66%		N/A		N/A		11.45%		$   11,480,064.02

				MSCI Risk Premia Index				2.053%		6.27%		10.68%		19.53%		10.76%		11.63%		N/A		N/A		11.41%

				MSCI USA				1.360%		4.93%		8.84%		17.58%		8.90%		9.94%		N/A		N/A		10.21%

				Excess				0.657%		1.277%		1.785%		2.082%		1.92%		1.71%		N/A		N/A		1.24%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   628,107,149.57		3.917%		3.30%		9.74%		17.95%		16.82%		11.50%		11.65%		14.74%		14.72%		$   11,468,657.86

				S&P 400 Index				3.915%		3.22%		9.40%		17.52%		16.42%		11.18%		11.34%		14.42%		14.40%

				Excess				0.00%		0.08%		0.34%		0.43%		0.40%		0.32%		0.31%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,312,550,017.27		2.082%		4.49%		14.26%		18.67%		17.06%		10.87%		13.03%		14.27%		13.90%		$   7,868,654.80

				S&P 500 Index				2.063%		4.48%		14.24%		18.61%		17.01%		10.81%		12.98%		14.22%		13.84%

				Excess				0.02%		0.01%		0.02%		0.06%		0.05%		0.06%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   473,278,936.29		6.465%		5.99%		11.27%		21.29%		19.16%		13.17%		10.97%		14.71%		13.54%		$   24,266,318.437

				Russell 2000 Index				6.241%		5.67%		10.94%		20.74%		18.08%		12.18%		10.06%		13.79%		12.59%

				Excess				0.22%		0.32%		0.32%		0.55%		1.08%		0.99%		0.91%		0.91%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,606,486,207.10		2.897%		6.05%		17.38%		21.53%		18.04%		12.52%		N/A		N/A		12.14%		$   36,068,174.48

				MSCI Risk Premia Index				2.900%		6.15%		17.86%		21.75%		18.20%		12.65%		N/A		N/A		12.21%

				MSCI USA				2.040%		4.47%		14.41%		18.48%		16.71%		10.65%		N/A		N/A		10.73%

				Excess				0.857%		1.585%		2.963%		3.053%		1.33%		1.87%		N/A		N/A		1.41%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   644,570,238.68		0.998%		4.292%														3.94%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				0.947%		4.211%														3.98%

				MSCI WORLD X-US				2.590%		5.626%														5.73%

				Excess				-1.592%		-1.334%														-1.782%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   642,434,956.04		2.281%		4.70%		12.24%		23.98%		14.94%		11.03%		11.27%		15.45%		14.87%		$   11,468,657.86

				S&P 400 Index				2.262%		4.63%		11.88%		23.48%		14.55%		10.71%		10.95%		15.11%		14.56%

				Excess				0.02%		0.06%		0.37%		0.50%		0.39%		0.32%		0.33%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,366,113,406.37		2.316%		4.77%		16.90%		23.65%		13.71%		10.82%		12.41%		15.22%		14.07%		$   7,868,654.80

				S&P 500 Index				2.334%		4.76%		16.91%		23.63%		13.67%		10.77%		12.36%		15.18%		14.01%

				Excess				-0.02%		0.01%		-0.00%		0.02%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   476,997,589.06		0.786%		5.93%		12.14%		28.19%		16.33%		10.99%		10.50%		15.38%		13.49%		$   24,266,318.437

				Russell 2000 Index				0.852%		5.78%		11.89%		27.85%		15.37%		10.13%		9.61%		14.49%		12.57%

				Excess				-0.07%		0.15%		0.25%		0.34%		0.96%		0.86%		0.89%		0.89%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,705,409,607.72		3.795%		7.72%		21.83%		28.33%		15.73%		13.03%		N/A		N/A		12.95%		$   36,068,174.48

				MSCI Risk Premia Index				3.802%		7.73%		22.34%		28.56%		15.80%		13.15%		N/A		N/A		13.02%

				MSCI USA				2.160%		4.59%		16.88%		23.37%		13.45%		10.56%		N/A		N/A		11.10%

				Excess				1.635%		3.129%		4.946%		4.961%		2.28%		2.47%		N/A		N/A		1.85%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,147,601.21		1.331%		3.175%														5.33%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				1.327%		3.152%														5.36%

				MSCI WORLD X-US				1.260%		3.862%														7.06%

				Excess				0.071%		-0.687%														-1.731%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,844,103,160.40		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   79,671,805.57



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   666,285,038.57		3.712%		10.23%		16.41%		18.98%		16.26%		11.70%		11.93%		15.78%		15.22%		$   12,529,273.23

				S&P 400 Index				3.677%		10.17%		15.99%		18.53%		15.85%		11.37%		11.59%		15.44%		14.91%

				Excess				0.04%		0.06%		0.42%		0.45%		0.41%		0.33%		0.34%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,438,799,192.66		3.072%		7.65%		20.50%		22.87%		15.24%		10.95%		12.41%		15.78%		14.34%		$   7,984,918.83

				S&P 500 Index				3.067%		7.65%		20.49%		22.88%		15.23%		10.91%		12.37%		15.74%		14.28%

				Excess				0.00%		0.01%		0.00%		-0.01%		0.01%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   491,162,755.65		2.970%		10.49%		15.47%		18.63%		16.15%		12.04%		10.22%		15.92%		13.77%		$   25,288,245.981

				Russell 2000 Index				2.882%		10.23%		15.11%		18.34%		15.16%		11.14%		9.31%		15.02%		12.84%

				Excess				0.09%		0.25%		0.36%		0.29%		0.98%		0.90%		0.91%		0.91%		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,800,817,502.65		3.527%		10.57%		26.13%		28.49%		17.50%		13.32%		N/A		N/A		13.66%		$   59,428,815.27

				MSCI Risk Premia Index				3.537%		10.59%		26.67%		28.76%		17.59%		13.43%		N/A		N/A		13.73%

				MSCI USA				3.040%		7.41%		20.44%		22.69%		14.96%		10.69%		N/A		N/A		11.70%

				Excess				0.487%		3.155%		5.690%		5.803%		2.54%		2.63%		N/A		N/A		1.96%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   661,449,581.20		0.976%		3.339%														5.27%		$   231,490.09

				MSCI INT'L Risk Premia Index				0.973%		3.282%														5.30%

				MSCI WORLD X-US				1.010%		4.932%														6.74%

				Excess				-0.034%		-1.593%														-1.471%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,058,514,070.73		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   105,231,253.32



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   668,082,445.68		0.270%		6.36%		16.73%		16.73%		18.91%		11.49%		11.12%		15.34%		15.10%		$   12,911,750.43

				S&P 400 Index				0.218%		6.25%		16.25%		16.25%		18.47%		11.15%		10.80%		15.01%		14.77%

				Excess				0.05%		0.11%		0.48%		0.48%		0.43%		0.35%		0.32%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,466,111,962.57		1.120%		6.64%		21.84%		21.84%		16.82%		11.46%		12.02%		15.83%		14.34%		$   8,269,832.06

				S&P 500 Index				1.112%		6.65%		21.83%		21.83%		16.79%		11.41%		11.98%		15.79%		14.28%

				Excess				0.01%		-0.01%		0.01%		0.01%		0.03%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   486,647,936.33		-0.919%		2.82%		14.41%		14.41%		18.58%		10.66%		9.41%		14.92%		13.48%		$   22,548,532.818

				Russell 2000 Index				-0.404%		3.34%		14.65%		14.65%		17.93%		9.96%		8.67%		14.12%		12.64%

				Excess				-0.52%		-0.51%		-0.24%		-0.24%		0.65%		0.70%		0.74%		0.80%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,823,300,271.56		0.803%		8.32%		27.14%		27.14%		18.72%		13.78%		13.58%		N/A		13.58%		$   142,281,537.79

				MSCI Risk Premia Index				1.014%		8.56%		27.95%		27.95%		18.93%		13.96%		13.72%		N/A		13.72%

				MSCI USA				1.080%		6.54%		21.89%		21.89%		16.64%		11.29%		11.80%		N/A		11.80%

				Excess				-0.277%		1.780%		5.246%		5.246%		2.08%		2.49%		1.78%		N/A		1.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,324,111.21		0.888%		3.227%														5.16%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				0.885%		3.218%														5.18%

				MSCI WORLD X-US				1.800%		4.124%														7.10%

				Excess				-0.912%		-0.897%														-1.944%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,111,466,727.35		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   186,011,653.09



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   661,546,861.71		-0.244%		-3.79%		-1.70%		10.13%		15.42%		9.76%		10.42%		12.11%		14.34%		$   12,938,148.74

				S&P 400 Index				-0.259%		-3.79%		-1.94%		9.77%		14.99%		9.41%		10.12%		11.77%		14.02%

				Excess				0.01%		0.01%		0.24%		0.36%		0.43%		0.34%		0.30%		0.34%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,456,590,573.95		0.378%		-5.78%		1.76%		13.28%		15.59%		10.59%		11.21%		12.99%		13.69%		$   8,269,830.24

				S&P 500 Index				0.384%		-5.77%		1.76%		13.27%		15.57%		10.57%		11.17%		12.96%		13.64%

				Excess				-0.01%		-0.01%		0.00%		0.01%		0.02%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   492,140,852.44		1.001%		-1.82%		0.48%		11.71%		18.85%		10.38%		10.44%		12.53%		13.05%		$   23,886,081.846

				Russell 2000 Index				0.856%		-1.80%		0.87%		11.53%		18.37%		9.64%		9.65%		11.74%		12.19%

				Excess				0.15%		-0.02%		-0.40%		0.18%		0.49%		0.74%		0.79%		0.79%		0.85%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,847,419,658.06		0.189%		-4.83%		4.04%		18.25%		18.77%		13.20%		13.45%		N/A		12.70%		$   142,429,823.91

				MSCI Risk Premia Index				0.039%		-4.97%		4.19%		18.81%		18.97%		13.34%		13.56%		N/A		12.78%

				MSCI USA				0.400%		-5.64%		2.05%		13.26%		15.67%		10.36%		11.06%		N/A		10.79%

				Excess				-0.211%		0.816%		1.990%		4.992%		3.10%		2.84%		2.39%		N/A		1.91%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   679,554,161.46		2.185%		-3.686%														3.38%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.122%		-3.804%														3.33%

				MSCI WORLD X-US				2.300%		-4.245%														4.57%

				Excess				-0.115%		0.559%														-1.184%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,137,252,107.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   688,635,060.42		4.095%		4.69%		2.79%		15.20%		16.36%		10.58%		11.04%		12.46%		14.72%		$   12,938,148.74

				S&P 400 Index				4.127%		4.82%		2.73%		14.86%		16.01%		10.25%		10.75%		12.18%		14.41%

				Excess				-0.03%		-0.13%		0.06%		0.34%		0.35%		0.33%		0.28%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,515,512,782.15		2.399%		0.17%		2.61%		14.42%		15.94%		11.00%		11.22%		13.01%		13.86%		$   8,269,830.24

				S&P 500 Index				2.408%		0.19%		2.62%		14.38%		15.92%		10.98%		11.18%		12.98%		13.81%

				Excess				-0.01%		-0.02%		-0.01%		0.03%		0.03%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   521,854,469.52		6.038%		8.41%		5.18%		20.85%		20.97%		11.69%		11.82%		12.96%		13.72%		$   23,886,081.846

				Russell 2000 Index				6.070%		8.36%		5.35%		20.75%		20.56%		10.97%		11.06%		12.18%		12.87%

				Excess				-0.03%		0.05%		-0.17%		0.10%		0.41%		0.72%		0.77%		0.78%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,930,410,989.15		2.915%		0.41%		3.84%		19.87%		19.48%		13.57%		13.52%		N/A		13.18%		$   142,429,823.91

				MSCI Risk Premia Index				2.920%		0.27%		3.90%		20.40%		19.68%		13.70%		13.62%		N/A		13.26%

				MSCI USA				2.440%		0.34%		2.75%		14.70%		16.02%		10.76%		11.07%		N/A		11.18%

				Excess				0.47%		0.07%		1.09%		5.17%		3.46%		2.81%		2.44%		N/A		2.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   676,534,765.74		-0.671%		0.065%		0.41%		6.87%										6.87%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-0.708%		-0.081%		0.26%		6.72%										6.72%

				MSCI WORLD X-US				-1.900%		-1.380%		0.07%		8.23%										8.23%

				Excess				1.229%		1.445%		0.339%		-1.355%										-1.355%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,332,948,066.98		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   692,207,981.64		0.000%		4.38%		3.33%		13.84%		16.42%		11.25%		10.06%		13.00%		14.64%		$   12,938,148.74

				S&P 400 Index				0.421%		4.29%		3.18%		13.50%		16.01%		10.89%		9.75%		12.69%		14.32%

				Excess				-0.42%		0.08%		0.15%		0.34%		0.41%		0.36%		0.31%		0.31%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,530,546,537.60		0.598%		3.40%		3.22%		14.34%		16.15%		11.95%		10.82%		13.44%		13.80%		$   8,269,830.24

				S&P 500 Index				0.615%		3.43%		3.24%		14.37%		16.12%		11.93%		10.79%		13.42%		13.75%

				Excess				-0.02%		-0.03%		-0.02%		-0.03%		0.03%		0.02%		0.04%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   525,376,894.79		0.675%		7.82%		5.94%		17.65%		21.38%		11.60%		10.51%		13.20%		13.66%		$   23,886,081.846

				Russell 2000 Index				0.717%		7.74%		6.16%		17.56%		21.03%		10.96%		9.82%		12.46%		12.83%

				Excess				-0.04%		0.08%		-0.21%		0.10%		0.35%		0.63%		0.68%		0.74%		0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,925,431,613.32		-0.170%		2.93%		3.80%		19.03%		19.28%		14.04%		13.00%		N/A		12.88%		$   142,429,823.91

				MSCI Risk Premia Index				-0.301%		2.65%		3.74%		19.08%		19.14%		14.13%		13.08%		N/A		12.92%

				MSCI USA				0.680%		3.55%		3.43%		14.52%		16.26%		11.72%		10.68%		N/A		11.13%

				Excess				-0.85%		-0.61%		0.37%		4.50%		3.02%		2.32%		2.32%		N/A		1.75%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,549,286.15		-1.367%		0.112%		-0.76%		5.77%										4.99%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.361%		0.019%		-0.90%		5.50%										4.85%

				MSCI WORLD X-US				-1.100%		-0.748%		-0.87%		6.94%										6.48%

				Excess				-0.267%		0.860%		0.115%		-1.171%										-1.493%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,341,112,313.50		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   704,255,088.87		1.740%		6.46%		4.97%		14.77%		14.95%		11.83%		11.75%		12.03%		14.72%		$   12,938,148.74

				S&P 400 Index				1.764%		6.41%		4.83%		14.50%		14.59%		11.49%		11.44%		11.73%		14.40%

				Excess				-0.02%		0.05%		0.13%		0.27%		0.36%		0.34%		0.30%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,625,724,561.76		3.761%		6.88%		6.68%		16.27%		16.18%		12.55%		12.23%		13.16%		14.14%		$   8,269,830.24

				S&P 500 Index				3.721%		6.87%		6.66%		16.24%		16.14%		12.52%		12.19%		13.13%		14.09%

				Excess				0.04%		0.01%		0.01%		0.03%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   534,320,921.24		1.702%		8.57%		7.65%		18.66%		18.81%		12.67%		12.74%		12.05%		13.75%		$   23,886,081.846

				Russell 2000 Index				1.743%		8.69%		7.91%		18.72%		18.59%		12.04%		12.04%		11.33%		12.93%

				Excess				-0.04%		-0.12%		-0.26%		-0.06%		0.23%		0.64%		0.71%		0.72%		0.82%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,013,459,466.54		3.009%		5.83%		6.61%		19.98%		18.84%		14.22%		14.15%		N/A		13.36%		$   142,429,823.91

				MSCI Risk Premia Index				3.000%		5.69%		6.54%		19.91%		18.74%		14.30%		14.23%		N/A		13.40%

				MSCI USA				3.590%		6.84%		6.75%		16.26%		16.14%		12.30%		12.05%		N/A		11.77%

				Excess				-0.58%		-1.01%		-0.13%		3.72%		2.70%		1.92%		2.09%		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   684,911,016.77		2.601%		0.519%		1.48%		5.94%										6.95%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.612%		0.499%		1.34%		5.75%										6.84%

				MSCI WORLD X-US				2.460%		-0.592%		1.24%		6.40%										8.23%

				Excess				0.141%		1.112%		0.242%		-0.452%										-1.284%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,562,671,055.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   727,035,052.36		3.235%		5.58%		8.06%		20.28%		16.48%		15.20%		11.25%		13.60%		14.98%		$   12,938,148.74

				S&P 400 Index				3.195%		5.46%		7.89%		20.00%		16.12%		14.84%		10.94%		13.30%		14.66%

				Excess				0.04%		0.12%		0.18%		0.29%		0.36%		0.36%		0.31%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,711,270,060.32		3.258%		7.78%		9.87%		19.68%		17.97%		16.15%		12.03%		14.56%		14.41%		$   8,269,830.24

				S&P 500 Index				3.259%		7.76%		9.86%		19.66%		17.94%		16.11%		11.99%		14.52%		14.36%

				Excess				-0.00%		0.02%		0.01%		0.02%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   557,132,977.86		4.269%		6.76%		11.85%		25.33%		20.20%		16.74%		12.52%		13.71%		14.17%		$   23,886,081.846

				Russell 2000 Index				4.311%		6.89%		12.17%		25.44%		20.06%		16.11%		11.86%		13.00%		13.36%

				Excess				-0.04%		-0.13%		-0.31%		-0.11%		0.14%		0.63%		0.65%		0.71%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,147,818,649.50		4.459%		7.42%		10.94%		24.27%		21.52%		18.21%		14.18%		N/A		14.17%		$   142,429,823.91

				MSCI Risk Premia Index				4.472%		7.28%		10.88%		24.22%		21.42%		18.30%		14.27%		N/A		14.21%

				MSCI USA				3.310%		7.75%		10.00%		19.72%		17.96%		15.92%		11.86%		N/A		12.33%

				Excess				1.15%		-0.33%		0.95%		4.55%		3.56%		2.29%		2.32%		N/A		1.84%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   672,502,533.04		-1.823%		-0.643%		-0.14%		3.18%										4.92%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.775%		-0.581%		-0.24%		3.00%										4.85%

				MSCI WORLD X-US				-1.890%		-0.582%		-0.44%		4.41%										6.03%

				Excess				0.067%		-0.061%		0.305%		-1.230%										-1.115%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,815,759,273.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   719,151,441.14		-1.084%		3.89%		7.11%		14.50%		16.21%		16.04%		12.24%		12.21%		14.69%		$   12,938,148.74

				S&P 400 Index				-1.096%		3.86%		6.92%		14.21%		15.85%		15.68%		11.93%		11.91%		14.38%

				Excess				0.01%		0.03%		0.19%		0.28%		0.36%		0.36%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,727,006,492.00		0.580%		7.76%		10.58%		17.92%		18.30%		17.35%		12.59%		13.99%		14.34%		$   8,269,830.24

				S&P 500 Index				0.569%		7.71%		10.55%		17.91%		18.26%		17.31%		12.55%		13.95%		14.29%

				Excess				0.01%		0.05%		0.02%		0.01%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   325,632,840.09		-2.273%		3.63%		9.72%		15.04%		18.13%		17.77%		13.63%		11.77%		13.71%		$   23,886,081.846

				Russell 2000 Index				-2.405%		3.58%		9.90%		15.23%		17.95%		17.12%		12.93%		11.07%		12.90%

				Excess				0.13%		0.06%		-0.18%		-0.19%		0.17%		0.65%		0.70%		0.70%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,161,345,914.87		0.430%		8.06%		11.51%		21.29%		21.40%		19.11%		14.65%		N/A		14.00%		$   142,179,972.40

				MSCI Risk Premia Index				0.431%		8.07%		11.38%		21.14%		21.44%		19.18%		14.71%		N/A		14.03%

				MSCI USA				0.460%		7.51%		10.58%		17.86%		18.16%		17.14%		12.43%		N/A		12.21%

				Excess				-0.03%		0.55%		0.93%		3.42%		3.24%		1.97%		2.21%		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   691,168,396.29		1.290%		2.038%		1.02%		3.48%										5.62%		$   (11,204,019.02)

				MSCI INT'L Risk Premia Index				1.230%		2.030%		0.86%		3.29%										5.50%

				MSCI WORLD X-US				0.780%		1.308%		0.25%		2.57%										6.26%

				Excess				0.510%		0.730%		0.776%		0.918%										-0.640%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   187,523,884.74

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,302,519.03		-11.332%		-17.22%		-10.90%		-10.90%		1.99%		8.00%		5.42%		6.32%		11.96%		$   12,695,739.26

				S&P 400 Index				-11.316%		-17.28%		-11.08%		-11.08%		1.67%		7.66%		5.12%		6.03%		11.65%

				Excess				-0.02%		0.06%		0.19%		0.19%		0.32%		0.34%		0.30%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,321,968,237.52		-9.025%		-13.50%		-4.35%		-4.35%		7.95%		9.29%		7.27%		8.53%		12.15%		$   8,712,645.86

				S&P 500 Index				-9.029%		-13.52%		-4.38%		-4.38%		7.93%		9.26%		7.23%		8.49%		12.10%

				Excess				0.00%		0.02%		0.03%		0.03%		0.02%		0.03%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   258,955,913.63		-12.231%		-20.48%		-11.26%		-11.26%		0.89%		7.75%		4.79%		4.98%		10.37%		$   - 0

				Russell 2000/S&P 600 Index				-11.879%		-20.20%		-11.02%		-11.02%		1.00%		7.36%		4.29%		4.41%		9.64%

				Excess				-0.35%		-0.27%		-0.24%		-0.24%		-0.11%		0.39%		0.50%		0.57%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,668,858,504.21		-9.291%		-15.58%		-5.48%		-5.48%		9.63%		10.03%		8.62%		9.49%		9.49%		$   108,579,394.58

				MSCI Risk Premia Index				-9.267%		-15.53%		-5.75%		-5.75%		9.82%		10.06%		8.68%		9.53%		9.53%

				MSCI USA				-9.010%		-13.67%		-4.50%		-4.50%		7.89%		9.12%		7.11%		8.33%		8.33%

				Excess				-0.28%		-1.90%		-0.98%		-0.98%		1.73%		0.91%		1.51%		1.15%		1.15%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,862,118.17		-7.509%		-12.222%		-12.00%		-12.00%										-3.56%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				-7.587%		-12.310%		-12.25%		-12.25%										-3.71%

				MSCI WORLD X-US				-7.950%		-12.788%		-14.09%		-14.09%										-3.46%

				Excess				0.441%		0.566%		2.089%		2.089%										-0.097%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,498,947,292.56		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   129,987,779.70



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   658,031,994.94		10.537%		1.06%		10.54%		-4.30%		6.34%		13.88%		8.38%		8.94%		13.05%		$   12,695,739.26

				S&P 400 Index				10.461%		1.02%		10.46%		-4.52%		5.97%		13.49%		8.07%		8.63%		12.74%

				Excess				0.08%		0.04%		0.08%		0.23%		0.37%		0.39%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,508,640,940.13		8.039%		0.30%		8.04%		-2.26%		11.16%		14.06%		10.20%		11.01%		12.97%		$   8,712,645.86

				S&P 500 Index				8.014%		0.26%		8.01%		-2.31%		11.12%		14.02%		10.16%		10.96%		12.91%

				Excess				0.03%		0.04%		0.03%		0.06%		0.04%		0.04%		0.05%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   286,438,738.45		10.632%		-1.26%		10.63%		-4.44%		5.97%		14.91%		8.36%		7.70%		11.53%		$   - 0

				Russell 2000/S&P 600 Index				10.636%		-0.96%		10.64%		-4.07%		6.03%		14.50%		7.83%		7.14%		10.81%

				Excess				-0.00%		-0.30%		-0.00%		-0.37%		-0.06%		0.41%		0.52%		0.56%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,893,986,676.43		8.435%		-1.10%		8.44%		-3.27%		12.99%		14.85%		11.43%		12.05%		11.08%		$   108,579,394.58

				MSCI Risk Premia Index				8.373%		-1.12%		8.37%		-3.61%		13.16%		14.87%		11.48%		12.08%		11.11%

				MSCI USA				8.220%		0.39%		8.22%		-2.26%		11.10%		14.09%		10.03%		10.82%		9.89%

				Excess				0.22%		-1.49%		0.22%		-1.02%		1.89%		0.76%		1.40%		1.23%		1.19%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   757,815,691.63		8.10%		2.59%		8.10%		-8.64%										1.23%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				8.08%		2.56%		8.08%		-8.90%										1.07%

				MSCI WORLD X-US				7.14%		1.51%		7.14%		-12.06%										0.79%

				Excess				0.96%		1.08%		0.96%		3.42%										0.44%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,104,914,041.58		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   129,987,779.70





sp600 vs ru2000

						Average Excess Return of the S&P 600 Versus the Russell 2000

				January		-0.15%

				February		0.09%

				March		0.09%																Reconstitution Effect

				April		0.44%

				May		0.02%

				June		0.03%

				July		0.59%

				August		0.24%

				September		0.05%

				October		0.30%

				November		-0.12%

				December		-0.01%



								Period Ending 9/30/18		YTD		1 year		3 years		5 years		10 Years		Inception

								S&P 600 Index		14.52%		19.05%		19.35%		13.28%		12.83%		11.18%

								Russell 2000 Index		11.51%		15.27%		17.12%		11.07%		11.10%		9.27%

								Excess		3.01%		3.78%		2.23%		2.21%		1.73%		1.91%

								Inception Date of S&P 600 is Jan 1, 1994    



Average Excess Return of the S&P 600 Versus the Russell 2000
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Annual Reconstitution Effect



Factor Box Chart

				9/30/16		9/28/18

		Size		-0.23		-0.14

		Growth		-0.04		-0.10

		Profitability		-0.02		0.06

		Momentum		0.03		0.07

		Earnings Yield		0.08		0.10

		Value		0.15		0.12

		Volatility		0.08		0.01
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2018 Annual Review



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year

				TOTAL PUBLIC EQUITY		$   28,025,260,000.00		3.12%		19.21%																		9.79%		19.46%																																																		Portfolio		EQ				Portfolio		EQ				Portfolio		EQ				Portfolio		EQ*				Portfolio		EQ*

				MSCI ACWI IMI Net				3.04%		17.11%																		8.69%		18.53%																																																		Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS

				Excess				0.08%		2.10%																		1.10%		0.93%																																																		Analysis Date		9/30/15				Analysis Date		9/30/16				Analysis Date		9/29/17				Analysis Date		9/29/17				Analysis Date		9/28/18



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year																																																				Exposure						Exposure						Exposure						Exposure						Exposure

				U.S. Equity		$   13,254,769,000.00		1.78%		23.68%																		14.17%		22.46%												 																																						Size		-0.25				Size		-0.25				Size		-0.34				Size		-0.20				Size		-0.14

				Russell 3000 Index				1.81%		22.61%																		14.61%		21.93%												Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Dividend Yield		-0.08				Dividend Yield		-0.07				Dividend Yield		-0.06				Dividend Yield		-0.03				Dividend Yield		0.00

				Excess				-0.03%		1.07%																		-0.44%		0.53%												OPERF Total Public Equity		$   29,203,480,930.00		24.17%		11.21%		15.68%																														Leverage		-0.06				Leverage		-0.06				Leverage		-0.06				Leverage		-0.05				Leverage		-0.07

																																										MSCI ACWI IMI Net				23.35%		10.37%		14.77%																														Growth		-0.04				Growth		-0.03				Growth		-0.06				Growth		-0.08				Growth		-0.10

				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year												Excess				0.81%		0.84%		0.90%																														Liquidity		-0.03				Liquidity		-0.04				Liquidity		-0.06				Liquidity		-0.03				Liquidity		-0.02

				Non-U.S. Equity		$   13,829,083,000.00		1.78%		14.53%																		6.20%		17.30%																																																		Market		-0.01				Market		0.00				Market		-0.02				Market		0.02				Market		0.03

				MSCI ACWI Ex-US IMI Net				1.81%		12.80%																		4.32%		16.16%												Active Risk (Realized)				0.98%		0.93%		0.87%																														Profitability		-0.01				Profitability		-0.01				Profitability		0.05				Profitability		0.01				Profitability		0.06

				Excess				-0.03%		1.73%																		1.88%		1.14%												Information Ratio				0.83		0.90		1.03																														Reversal		-0.01				Reversal		0.04				Reversal		0.02				Reversal		0.04				Reversal		0.00

																																																																																Sentiment		0.00				Sentiment		-0.01				Sentiment		0.00				Sentiment		0.01				Sentiment		0.04

																																										 																																						Emerging		0.01				Emerging		0.08				Emerging		0.02				Emerging		-0.01				Emerging		-0.06

																																										Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Momentum		0.02				Momentum		0.03				Momentum		0.09				Momentum		0.08				Momentum		0.07

				Period Ending  9/30/14		Market Value		1 year		3 year																		5 year														OPERF Domestic Equity		$   13,437,002,272.00		24.75%		15.71%		19.38%																														Oil		0.02				Oil		0.03				Oil		0.01				Oil		0.00				Oil		0.02

				TOTAL PUBLIC EQUITY		$   28,000,000,000.00		24.17%		11.21%																		15.68%														RUSSELL 3000				25.22%		16.46%		19.33%																														SmallCap		0.03				SmallCap		0.05				SmallCap		0.03				SmallCap		0.01				SmallCap		0.01

				MSCI ACWI IMI Net				23.35%		10.37%																		14.77%														Excess				-0.47%		-0.75%		0.05%																														Earnings Yield		0.05				Earnings Yield		0.08				Earnings Yield		0.15				Earnings Yield		0.13				Earnings Yield		0.10

				Excess				0.82%		0.84%																		0.91%																																																				Volatility		0.07				Volatility		0.08				Volatility		0.07				Volatility		0.08				Volatility		0.01

																																										 																																						Value		0.10				Value		0.14				Value		0.17				Value		0.17				Value		0.12

				Active Risk (Realized)				1.01%		0.94%																		0.88%														Period Ending  6/30/14		Market Value		1 year		3 year		5 year

				Information Ratio				0.81		0.89																		1.03														OPERF International Equity		$   14,781,996,732.00		23.18%		7.49%		12.83%

																																										MSCI ACWI IMI X-US Net				22.28%		5.88%		11.50%

																																										Excess				0.90%		1.61%		1.33%





				Callan Historical Active Management Premiums by Asset Class and Style

				Second Quarter 2014																																																																														9/30/15		9/30/16		9/29/17		9/28/18

				Category		Avg Annualized Excess Return of Median Manager		Callan 2014 Survey Median Fee (> $200MM)		Median Net of Fee Excess Return*																		Benchmark																																																				Size		-0.17		-0.25		-0.20		-0.14

				SC Broad		Jan-00		Jan-70		Jan-00																		Russell 2000																																																				Growth		-0.05		-0.03		-0.08		-0.10

				Micro Cap		Jan-00				Jan-00																		Russell Microcap																																																				Liquidity		-0.03		-0.04		-0.06		-0.05

				Global Broad		Jan-00		Jan-70		Dec-99																		MSCI ACWI																																																				Market		-0.01		0.00		0.02		0.03

				Int'l Core Plus Broad		Jan-00		Jan-70		Jan-00																		MSCI ACWI exUSA																																																				Profitability		-0.02		-0.01		0.01		0.06

				Int' Equity Core Broad		Jan-00				Jan-00																		MSCI EAFE																																																				Reversal		-0.01		0.04		0.02		0.00

				* Median Net of Fee Excess Return derived by OST Staff																																																																												Momentum		0.02		0.03		0.08		0.07

																																																																																Earnings Yield		0.04		0.08		0.13		0.10

				Section		Pages																																																																										Volatility		0.07		0.08		0.08		0.01

				Agenda		Jan-00																																																																										Value		0.09		0.14		0.17		0.12

				Total Equity Peformance		Jan-00

				Total Equity Active Risk		Jan-00

				Domestic Equity Relative Performance		Jan-00





																																																																																																								Size		Growth		Liquidity		Market		Profitability		Reversal		Momentum		Earnings Yield		Volatility		Value

																																																																																																						9/30/15		-0.25		-0.04		-0.03		-0.01		-0.01		-0.01		0.02		0.05		0.07		0.10

																																						 				LEGEND:   OIC INVESTMENT AND MANAGEMENT BELIEFS										OIC Investment and Management Beliefs Mapping																																																										9/30/16		-0.25		-0.03		-0.04		0.00		-0.01		0.04		0.03		0.08		0.08		0.14

																																						Jan-00				THE OIC SETS POLICY AND IS ULTIMATELY RESPONSIBLE FOR THE INVESTMENT PROGRAM				Section		Pages		1A		1B		1C		1D		1E		2A		2B		3A		4A		4B		5A		5B		6A		6B		7A		7B																														9/29/17		-0.20		-0.08		-0.06		0.02		0.01		0.02		0.08		0.13		0.08		0.17

																																								A.		The OIC is a policy-setting council that laregely delegates investment management activities to the OST and qualified external fiduciaries.				Agenda		Jan-00																																																														9/28/18		-0.14		-0.10		-0.05		0.03		0.06		0.00		0.07		0.10		0.01		0.12

																																								B.		The OIC has authority to set and monitor portfolio risk. Both short-term and long-term risks are critical.				OPERF Public Equity - Strategic Role		3

																																								C.		To exploit market inefficiencies, the OIC must be contrarian, innovative and opportunistic in its investment approach.				OPERF 2014 DE Restructure Recap		Jan-00

																																								D.		Internal incentive structures should be carefully evaluated to ensure proper alignment with specific investment objectives.				OPERF DE Restructure Update		5 - 6

																																								E.		Adequate resources are required to successfully compete in global capital markets.				International Equity Attribution		Jan-00

																																						Jan-00				ASSET ALLOCATION DRIVES RISK AND RETURN				Domestic Equity Relative Performance		Jan-00

																																						`		A.		Asset allocation is the OIC's primary policy tool for managing the investment program's long-term risk/return profile.				Domestic Equity Attribution		Jan-00

																																								B.		Portfolio construction, including diversification and correlation considerations, is essential to maximizing risk-adjusted returns.				Takeaways		Jan-00

																																						Jan-00		 		THE EQUITY RISK PREMIUM WILL BE REWARDED				Recommendation		Jan-00

																																						`		A.		Over the long-term, equity-oriented investments provide reliable return premiums relative to risk-free investments.				U.S. Equity Portfolio Scenarios		11 -12

																																						Jan-00				PRIVATE MARKET INVESTMENTS CAN ADD SIGNIFICANT VALUE AND REPRESENT A CORE OIC/OST COMPETENCY				Appendix		13 - 19

																																								A.		The OIC can capitalize on its status as a true, long-term investor by making meaningful allocations to illiquid, private market investments.																																																																																TOP 10 CONSTITUENTS (as of 9/30/17)

																																								B.		Dispersion in private market investment returns is wide; accordingly, top-quartile manager selection and vintage year diversification are paramount.																																																																																		Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector

																																						Jan-00				CAPITAL MARKETS HAVE INEFFICIENCIES THAT CAN BE EXPLOITED																																																																																APPLE		US		803.56		1.60		Info Tech

																																						`		A.		Inefficiencies that can be exploited by active management may exist in certain segments of the capital markets.																																																																																MICROSOFT CORP		US		546.35		1.09		Info Tech

																																						`		B.		Passive investment management in public markets will outperform the median active manager in those markets over time.														MSCI ACWI IMI Country Weights																																																																		FACEBOOK A		US		404.07		0.80		Info Tech

																																						Jan-00				COSTS DIRECTLY IMPACT INVESTMENT RETURNS AND SHOULD BE MONITORED AND MANAGED CAREFULLY												United States		51.7%																																																																		AMAZON.COM		US		390.58		0.78		Cons Discr

																																						`		A.		All fees, expenses, commissions, and transaction costs should be diligently monitored and managed in order to maximize net investment returns.												Japan		8.1%																																																																		JOHNSON & JOHNSON		US		350.23		0.70		Health Care

																																						`		B.		External incentive structures should be carefully evaluated to ensure proper alignment with investment program objectives.												United Kingdom		6.0%																																																																		EXXON MOBIL CORP		US		347.37		0.69		Energy

																																						Jan-00				TRANSPARENT CAPITAL MARKETS ARE ESSENTIAL FOR THE LONG-TERM SUCCESS OF OIC/OST INVESTMENT ACTIVITIES												China		3.3%																																																																		JP MORGAN CHASE & CO		US		339.33		0.68		Financials

																																						 		A.		The OIC recognizes that the quality of regulation and corporate governance can affect the long-term value of its investments.												France		3.3%																																																																		ALPHABET C		US		299.50		0.60		Info Tech

																																								B.		The OIC also recognizes that voting rights have economic value and therefore must be treated as a fund or beneficiary asset.												EM & Other		27.6%																																																																		ALPHABET A		US		289.81		0.58		Info Tech

																																																 																																																																		WELLS FARGO & CO		US		261.82		0.52		Financials

				 

				INDEX PERFORMANCE - Gross Returns

				Period Ending  8/31/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								MSCI ACWI IMI Sector Weights

				MSCI USA Min Vol Index (USD)		17.57%		14.71%		15.49%		9.33%		10.92%				2.38		25.65		19.33		3.47																						Financials		17.9%

				MSCI USA  		11.95%		12.12%		14.58%		7.60%		10.30%				2.08		23.02		17.37		2.89																						Information Tech		17.2%

				Excess		5.62%		2.59%		0.91%		1.73%		0.62%																																Consumer Discretionary		12.2%

																																														Health Care		11.0%

				INDEX RISK AND RETURN CHARACTERISTICS																																										Industrials		11.8%

				Period Ending  8/31/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						Cosumer Staples		8.3%

				MSCI USA Min Vol Index (USD)				8.84%		8.86%		12.06%						0.73		5.73		20.82		0.66																						Energy		6.0%

				MSCI USA  				10.96%		11.82%		15.31%						1.00		- 0		2.45		0.51																						Materials		5.8%																																Plan		Market Value (Millions)		5-Year Benchmark Return		5-Year Excess Return		Rank		Net/Gross

																																														Real Estate		4.1%																																Colorado Public Employees' Retirement Association (COPERA)		27,203		9.60		1.10		1		Unknown

																																														Telecom		2.9%																																North Carolina		39,512		9.30		0.90		2		Net

																																														Utilities		3.1%																																Florida SBA		89,983		9.63		0.60		3		Net

																																																100.0%																																Oregon Public Employees Retirement Fund (OPERF)		27,776		9.60		0.58		4		Net

																																																																																Indiana Public Retirement System (INPRS) 		6,446		9.14		0.56		5		Net

				INDEX PERFORMANCE - Net Returns																																																																												Mass Pension Reserves Investment Trust (PRIT)		30,064		9.50		0.54		6		Gross

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector																										Wyoming State Treasurer's Office		3,663		9.41		0.54		6		Net

				MSCI World Min Vol Index (USD)		16.68%		10.43%		11.86%		6.45%		7.92%				2.66		23.52		18.78		2.81																						APPLE		US		Sep-01		1.43		Info Tech																										Virginia Retirement System (VRS)		31,400		9.60		0.30		8		Net

				MSCI World Index (USD)		11.36%		5.85%		11.63%		4.47%		6.74%				2.57		21.50		16.09		2.16																						MICROSOFT CORP		US		Mar-01		1.00		Info Tech																										Washington State Investment Board (WSIB)		34,682		9.93		0.27		9		Net

				Excess		5.32%		4.58%		0.23%		1.98%		1.18%																																EXXON MOBIL CORP		US		Dec-00		0.84		Energy																										Maryland State Retirement and Pension System		19,484		9.62		0.17		10		Net

																																														AMAZON.COM		US		Nov-00		0.78		Cons Discr																										Texas Municipal Retirement System (TMRS)		10,820		10.30		0.12		11		Net

				INDEX RISK AND RETURN CHARACTERISTICS																																										JOHNSON & JOHNSON		US		Nov-00		0.75		Health Care																										California Public Employees' Retirement System (CalPERS)		171,826		10.15		0.04		12		Net

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						FACEBOOK A		US		Oct-00		0.69		Info Tech																										California State Teachers Retirement System (CalSTRS)		120,282		10.80		0.00		13		Net

				MSCI World Min Vol Index (USD)				8.33%		8.64%		11.89%						0.68		6.69		20.89		0.42																						GENERAL ELECTRIC		US		Sep-00		0.63		Industrials																										State of Wisconsin Investment Board (SWIB)		49,747		9.91		-0.07		14		Gross

				MSCI World Index (USD)				11.17%		12.00%		16.53%						1.00		- 0		2.49		0.27																						NESTLE		CH		Sep-00		0.58		Cons Staples																										Alaska Permanent Fund (APFC)		26,905		9.60		-0.08		15		Gross

																																														AT&T		US		Sep-00		0.58		Telecom																										Texas Teachers Retirement System (TRS)		60,590		8.70		-0.20		16		Net

																																														JPMORGAN CHASE & CO		US		Aug-00		0.56		Financials																										Arizona State Retirement System (ASRS)		18,413		10.45		-0.35		17		Unknown

																																																																																TRS of Illinois		26,749		11.30		-0.50		18		Net

				INDEX PERFORMANCE - Gross Returns																																																																												Source:  Data sourced from pension plan web sites.  Data is as of June 30, 2018.

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV

				MSCI USA Min Vol Index		17.47%		13.50%		15.97%		9.10%		10.86%				2.41		25.83		19.17		3.40

				MSCI USA Index		15.12%		10.94%		16.33%		7.34%		10.27%				2.09		23.19		17.24		2.87

				Excess		2.35%		2.56%		-0.36%		1.76%		0.59%



				INDEX RISK AND RETURN CHARACTERISTICS

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)

				MSCI USA Min Vol Index				8.87%		8.73%		12.07%						0.73		5.73		20.92		0.65

				MSCI USA Index				10.89%		11.21%		15.30%						1.00		- 0		2.46		0.51

























































































































































































































































































































































































MSCI ACWI IMI Country Weights	United States	Japan	United Kingdom	China	France	EM 	&	 Other	0.51700000000000002	8.0600000000000005E-2	6.0100000000000001E-2	3.2899999999999999E-2	3.3099999999999997E-2	0.27639999999999998	MSCI ACWI IMI Sector Weights	Financials	Information Tech	Consumer Discretionary	Health Care	Industrials	Cosumer Staples	Energy	Materials	Real Estate	Telecom	Utilities	0.17899999999999999	0.17199999999999999	0.12180000000000001	0.10970000000000001	0.1176	8.2500000000000004E-2	5.9799999999999999E-2	5.7700000000000001E-2	4.0899999999999999E-2	2.8500000000000001E-2	3.0800000000000001E-2	

9/30/2015	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.17	-0.05	-0.01	-0.02	0.02	0.04	7.0000000000000007E-2	0.09	9/30/2016	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.25	-0.03	0	-0.01	0.03	0.08	0.08	0.14000000000000001	9/29/2017	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.2	-0.08	0.02	0.01	0.08	0.13	0.08	0.17	9/28/2018	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.14000000000000001	-0.1	0.03	0.06	7.0000000000000007E-2	0.1	0.01	0.12	









Updated Fee Reduction 2018

												Jun-13								Jun-14								Jun-15								Jun-16								Jun-17								Jun-18

		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont												Weight

		597D		HAMILTON LANE (Shott Capital)				Brokerage		3.0		$   66,289,000		0.6%		$   220,534.00		0.2		223,591				$   1,008,152.65								$   4,061,834				$   15,461,000.00				$   1,568,100.58								$   357,875.00				$   36,086,000.00				$   585,913.12		0.0

		596M		PERS-BLACKROCK R1000G-USLCGR		RUSSELL 1000 GROWTH		Passive		0.8		1,002,882,000		8.9%		$   80,230.56		0.1		1,272,629,000		9.5%		$   93,321.52		0.1		1,408,098,000		10.0%		$   108,807		0.1		$   898,773,000.00		6.7%		$   83,947.76		0.1				0.0%		$   40,978.71		0.0				0.0%		$   - 0		0.0												2013-06                     37 Mandates		2014-06                            36 Mandates		2015-06                                   19 Mandates		2016-06                                            16 Mandates		2017-06                                            12 Mandates		2018-06                                            12 Mandates

		596N		PERS-BLACKROCK R1000V-USLCVA		RUSSELL 1000 VALUE		Passive		0.8		682,630,000		6.1%		$   54,610.40		0.0		845,605,000		6.3%		$   61,536.62		0.1		882,066,000		6.3%		$   69,755		0.1		$   697,523,000.00		5.2%		$   56,707.55		0.0				0.0%		$   33,251.78		0.0				0.0%		$   - 0		0.0										Passive		31.1%		34.5%		35.5%		34.4%		24.8%		28.8%

		59DZ		PERS-OST R2000 SYNTH-USSCCO		RUSSELL 2000 (DAILY)		Passive		0.0		182,174,000		1.6%		$   - 0		0.0		341,773,000		2.6%		$   - 0		0.0		366,684,000		2.6%		$   - 0		0.0		$   351,054,000.00		2.6%		$   - 0		0.0		$   446,540,000.00		3.4%				0.0		$   525,377,000.00		4.0%				0.0										Systematic		9.5%		17.3%		36.4%		45.1%		56.5%		55.9%

		59DX		PERS-OST S&P 400 INDEX-USMDCO		S&P 400 MIDCAP INDEX (DAILY)		Passive		0.0		287,656,000		2.6%		$   - 0		0.0		471,780,000		3.5%		$   - 0		0.0		502,707,000		3.6%		$   - 0		0.0		$   748,399,000.00		5.6%		$   - 0		0.0		$   608,054,000.00		4.6%				0.0		$   692,208,000.00		5.3%				0.0										Traditional		58.8%		48.2%		28.1%		20.6%		18.7%		15.0%

		59DY		PERS-OST S&P 500 INDEX-USLCCO		S&P 500 INDEX (DAILY)		Passive		0.0		1,350,974,000		12.0%		$   - 0		0.0		1,682,313,000		12.6%		$   - 0		0.0		1,808,747,000		12.9%		$   - 0		0.0		$   1,880,912,000.00		14.1%		$   - 0		0.0		$   2,213,146,000.00		16.8%				0.0		$   2,530,547,000.00		19.4%				0.0										Fees		31.6		27.5		17.6		12.0		11.0		11.0

		59GR		PERS-DFA US MCV-USMCCO		RUSSELL MICROCAP VALUE		Systematic		70.0		157,417,000		1.4%		$   1,101,919.00		1.0		196,673,000		1.5%		$   1,289,157.53		1.0		198,087,000		1.4%		$   1,332,176		1.0		$   187,747,000.00		1.4%		$   1,278,062.57		1.0		$   238,463,000.00		1.8%		$   1,571,703.83		1.3		$   254,520,000.00		2.0%		$   1,774,962.28		1.4

		59GA		PERS-OST RAFI-USLCCO		RUSSELL 1000 (DAILY)		Systematic		5.5		712,117,000		6.3%		$   391,664.35		0.3		1,216,507,000		9.1%		$   561,645.57		0.5		1,271,921,000		9.1%				0.5		$   1,334,600,000.00		10.0%		$   692,144.00		0.6				0.0%		$   188,574.00		0.0				0.0%		$   - 0		0.0

		59GX		PERS-OST RISK PREMIA-USLCCO		RISK PREMIA CUSTOM INDEX		Systematic		1.5				0.0%		$   - 0		0.0		628,940,000		4.7%		$   45,462.71		0.1		707,525,000		5.0%		$   112,251		0.1		$   780,650,101.28		5.9%		$   108,197.69		0.1		$   2,457,779,000.00		18.7%		$   297,037.00		0.3		$   2,925,432,000.00		22.5%		$   417,957.84		0.3												Weight

		59HQ		PERS-DFA LCC-USLCCO		RUSSELL 1000		Systematic		7.0				0.0%		$   - 0		0.0		0		0.0%		$   - 0		0.0		2,721,093,000		19.4%		$   1,031,670		1.4		$   3,493,633,000.00		26.2%		$   2,309,109.77		1.8		$   4,484,374,000.00		34.1%		$   2,911,233.86		2.4		$   3,834,392,000.00		29.5%		$   3,112,392.20		2.1												2013-09                              34 Mandates		2014-09                                   21 Mandates		2015-09                                         17 Mandates		2016-09                                               15 Mandates

		598U		MFS INSTITUTIONAL		RUSSELL 1000 VALUE		Traditional		28.9		909,121,000		8.1%		$   2,631,159.08		2.3		1,113,397,000		8.3%		$   3,009,320.01		2.4				0.0%		$   925,748		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Core		29.3%		24.8%		21.5%		25.6%

		59ACA14		NORTHERN TRUST DOMESTIC EQUITY		RUSSELL 3000		Traditional		50.0		678,094,000		6.0%		$   3,390,470.00		3.0		7,352		0.0%		$   1,669,871.34		0.0				0.0%		$   284,223		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Value		28.5%		32.3%		43.5%		50.0%

		598W		PERS-AJO-USLCVA		RUSSELL 1000 VALUE		Traditional		19.2		910,681,000		8.1%		$   1,746,969.98		1.5		1,143,135,000		8.6%		$   2,059,808.32		1.6		1,221,517,000		8.7%		$   2,238,967		1.7		$   1,139,979,000.00		8.6%		$   2,199,657.38		1.6		$   1,341,432,000.00		10.2%		$   2,250,366.10		2.0		$   816,381,000.00		6.3%		$   2,068,325.91		1.2										Large/Mid Growth		27.0%		28.8%		21.5%		12.3%

		59AS		PERS-AQR US SC-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0		206,367,000		1.8%		$   1,485,188.80		1.3		262,088,000		2.0%		$   1,729,511.55		1.4		208,113,000		1.5%		$   1,242,221		1.1				0.0%				0.0				0.0%				0.0				0.0%				0.0										Small Core		4.8%		5.9%		5.5%		5.5%

		59GB		PERS-AQR RELAXED CONSTR-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0		$   211,276,000.00		1.6%				1.1		$   249,975,000.00		1.9%		$   1,683,981.90		1.4		$   268,255,000.00		2.1%		$   1,808,186.00		1.5										Small Value		6.23%		6.55%		5.56%		5.74%

		59AR		PERS-BOSTON CO.-USSCVA		RUSSELL 2000 VALUE		Traditional		80.0		236,682,000		2.1%		$   1,893,456.00		1.7		291,261,000		2.2%		$   2,185,035.00		1.7		245,202,000		1.7%		$   1,889,764		1.4		$   241,313,000.00		1.8%		$   1,843,877.87		1.4		$   292,951,000.00		2.2%		$   2,215,481.00		1.8		$   312,125,000.00		2.4%		$   2,474,339.52		1.9										Small Growth		3.56%		1.67%		2.46%		0.89%

		59GS		PERS-CALLAN US MCV-USMCCO		RUSSELL MICROCAP VALUE		Traditional		70.0		102,579,000		0.9%		$   718,053.00		0.6		124,564,000		0.9%		$   871,948.00		0.7		127,489,000		0.9%		$   803,187		0.6		$   124,286,000.00		0.9%		$   767,828.57		0.7		$   167,201,000.00		1.3%		$   978,594.00		0.9		$   196,394,000.00		1.5%		$   1,174,669.51		1.1												99.4%		100.0%		100.0%		100.0%

		592F		PERS-COLUMBIA WANGER-USSCCO		RUSSELL 2500 INDEX		Traditional		35.3		731,100,000		6.5%		$   2,581,647.69		2.3		883,759,000		6.6%		$   2,943,062.00		2.3		793,655,000		5.7%		$   2,597,317		2.0		$   737,255,000.00		5.5%		$   2,547,247.00		2.0				0.0%		$   41,466.00		0.0				0.0%		$   - 0		0.0												14.57%		14.11%		13.47%		12.09%

		59E6		PERS-EAM US MCG-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		50.0		127,694,000		1.1%		$   638,470.00		0.6		126,555,000		0.9%		$   759,811.00		0.5		148,600,000		1.1%		$   667,454		0.5		$   119,182,000.00		0.9%		$   620,273.00		0.4		$   151,396,000.00		1.2%		$   686,752.00		0.6		$   190,897,000.00		1.5%		$   836,976.02		0.7

		59B9		PERS-JACKSON SQUARE-USLCGR		RUSSELL 1000 GROWTH		Traditional		41.4		558,559,000		5.0%		$   2,313,925.28		2.1		720,044,000		5.4%		$   2,736,813.97		2.2		808,249,000		5.8%		$   3,181,017		2.4				0.0%		$   293,315.08		0.0				0.0%				0.0				0.0%				0.0

		59B5		PERS-NEXT CENTURY MC-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		86.8		145,019,000		1.3%		$   1,259,137.42		1.1		96,536,000		0.7%		$   1,259,749.00		0.6		84,454,000		0.6%		$   657,537		0.5				0.0%		$   91,047.00		0.0				0.0%				0.0				0.0%				0.0

		59E5		PERS-NEXT CENTURY SC-USSCGR		RUSSELL 2000 GROWTH		Traditional		86.8		128,599,000		1.1%		$   1,116,569.64		1.0		0		0.0%		$   1,038,873.50		0.0		111,904,000		0.8%		$   872,861		0.7				0.0%		$   421,105.92		0.0				0.0%				0.0				0.0%				0.0

		598X		PERS-PIMCO-USLCCO		RUSSELL 1000		Traditional		14.8		622,125,000		5.5%		$   922,968.16		0.8		529,703,000		4.0%		$   795,384.00		0.6				0.0%		$   1,723,037		0.0				0.0%		$   - 0		0.0				0.0%		 		0.0				0.0%		 		0.0

		592G		PERS-WELLINGTON-USSCCO		RUSSELL 2000		Traditional		59.2		356,003,000		3.2%		$   2,108,112.23		1.9		444,836,000		3.3%		$   2,508,994.96		2.0		397,695,000		2.8%		$   2,289,934		1.7		$   376,162,000.00		2.8%		$   2,234,912.19		1.7		$   505,178,000.00		3.8%		$   2,653,583.21		2.3		$   436,470,000.00		3.4%		$   2,905,120.48		2.0

		59AE		PERS-WELLS CAPITAL-USLCGR		RUSSELL 1000 GROWTH		Traditional		26.0		754,029,000		6.7%		$   1,960,475.40		1.7		965,603,000		7.2%		$   2,317,026.06		1.9				0.0%		$   713,080		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0

		59BY		PYRAMIS LARGE CAP CORE		RUSSELL 1000		Traditional		28.0		368,383,000		3.3%		$   1,031,472.40		0.9				0.0%		$   486,584.07		0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0

				Total								11,277,174,000		100%		$   27,647,033.39		24.5		13,357,708,352		100%		$   29,431,069.38		19.7		$   14,013,806,000.00		100%		$   26,802,839		15.6		$   13,322,744,101.28		100%		$   17,115,533.93		12.5		$   13,156,489,000.00		100%		$   15,910,878.39		12.8		$   13,019,084,000.00		100%		$   17,158,842.88		12.1

																		0.00245								0.00220								0.00191								0.0013						 		0.0012						 		0.0013										1.605%

																		0.00316								0.00275								0.00176								0.0012								0.0011								0.0011

												Passive		31.1%				0.1				34.5%				0.1				35.5%				0.1				34.4%				0.1				24.8%				0.0				28.8%				0.0										1.303%

												Systematic		9.5%				2.6				17.3%				3.0				36.4%				4.0				45.1%				4.6				56.5%				5.3				55.9%				5.3										0.302%

												Traditional		58.8%				21.6				48.2%				16.6				28.1%				11.5				20.6%				7.8				18.7%				7.5				15.0%				6.9										0.110%

																		1.54912														21 managers

																		1.31699

																		 

												Jun-13								Jun-14								Jun-15								Jun-16								Jun-17								Jun-18

		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight				Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont												Weight

		592Q		GENESIS				Traditional				$   598,634,000		5.0%		$   3,618,936.12		3.0		$   704,276,000		4.5%		$   3,723,862.00		2.38		$   647,263,000		4.3%		$   3,822,084		2.53		$   602,321,000.00		4.7%		$   3,359,407.52		2.61		$   623,393,000		3.9%		$   3,415,839.43		2.16		$   435,101,000		3.0%		$   3,415,839.43		2.32

		592S		ACADIAN		ACWI IMI X-US		Systematic				$   769,356,000		6.5%		$   2,622,097.53		2.2		$   994,778,000		6.4%		$   2,999,209.00		1.92		$   890,090,000		5.9%		$   3,021,364		2.00		$   837,144,000.00		6.5%		$   2,801,282.81		2.18		$   1,068,717,000		6.8%		$   3,124,291.86		1.97		$   811,327,000		5.5%		$   3,124,291.86		2.12												2013-06                     28 Mandates		2014-06                            28 Mandates		2015-06                                   32 Mandates		2016-06                                            24 Mandates		2017-06                                            24 Mandates		2018-06                                            24 Mandates

		596B		BRANDES		ACWI IMI X-US		Traditional				$   732,972,000		6.2%		$   2,670,335.00		2.2		$   935,233,000		6.0%		$   3,276,735.00		2.09		$   908,539,000		6.0%		$   3,359,306		2.22		$   805,705,000.00		6.3%		$   3,144,586.00		2.44		$   958,111,000		6.1%		$   3,391,259.00		2.14		$   860,045,000		5.8%		$   3,391,259.00		2.30										Passive		13.8%		13.0%		12.2%		9.3%		0.0%		0.0%

		596F		TT INTERNATIONAL		WORLD X-US Growth		Traditional				$   575,985,000		4.8%		$   1,791,339.19		1.5		$   706,927,000		4.5%		$   2,062,861.15		1.32		$   712,559,000		4.7%		$   2,116,132		1.40		$   632,551,000.00		4.9%		$   2,045,439.00		1.59		$   - 0		0.0%		$   1,312,456.99		- 0		$   - 0		0.0%		$   1,312,456.99		- 0										Systematic		24.2%		24.1%		22.4%		22.9%		48.6%		53.0%

		597N		LAZARD		ACWI IMI X-US		Traditional				$   815,710,000		6.9%		$   957,997.64		0.8		$   1,014,447,000		6.5%		$   1,258,676.34		0.80		$   995,503,000		6.6%		$   1,266,660		0.84		$   923,327,000.00		7.2%		$   1,316,644.38		1.02		$   930,092,000		5.9%		$   1,024,602.63		0.65		$   906,698,000		6.2%		$   1,024,602.63		0.70										Traditional		65.5%		62.9%		65.3%		67.7%		51.4%		47.0%

		598V		ARROWSTREET		ACWI IMI X-US		Systematic				$   1,134,441,000		9.5%		$   3,572,697.46		3.0		$   1,464,874,000		9.4%		$   4,235,741.44		2.71		$   1,262,125,000		8.3%		$   3,767,912		2.49		$   1,199,111,000.00		9.3%		$   6,010,794.18		4.67		$   1,448,386,000		9.2%		$   6,553,690.54		4.14		$   1,536,634,000		10.4%		$   6,553,690.54		4.45										Fees		40.5		43.0		37.0		36.0		34.0		36.0

		599X		PYRAMIS   		ACWI IMI X-US		Traditional				$   1,015,264,000		8.5%		$   3,820,887.86		3.2		$   1,238,288,000		7.9%		$   4,350,941.00		2.78		$   1,119,070,000		7.4%		$   4,180,839		2.76		$   841,179,000.00		6.5%		$   3,577,104.80		2.78		$   - 0		0.0%		$   1,910,431.07		- 0		$   - 0		0.0%		$   1,910,431.07		- 0

		599Y		WALTER SCOTT		MSCI WORLD X -US		Traditional				$   664,845,000		5.6%		$   2,338,975.33		2.0		$   758,950,000		4.8%		$   2,543,509.00		1.63		$   754,237,000		5.0%		$   2,614,413		1.73		$   759,242,000.00		5.9%		$   2,548,755.53		1.98		$   774,956,000		4.9%		$   2,522,717.97		1.59		$   782,557,000		5.3%		$   2,522,717.97		1.71

		59A4		ALLIANCE BERNSTEIN		ACWI Value		Traditional				$   752,862,000		6.3%		$   2,725,259.39		2.3		$   984,482,000		6.3%		$   3,479,558.00		2.22		$   1,035,415,000		6.8%		$   3,736,983		2.47		$   781,901,000.00		6.1%		$   3,357,037.29		2.61		$   962,708,000		6.1%		$   3,430,359.07		2.17		$   748,478,000		5.1%		$   3,430,359.07		2.33

		59AX		ARROWSTREET EM		EM		Systematic				$   421,550,000		3.5%		$   2,860,600.89		2.4		$   472,763,000		3.0%		$   2,892,293.00		1.85		$   467,963,000		3.1%		$   3,063,657		2.02		$   401,305,000.00		3.1%		$   2,535,508.76		1.97		$   508,989,000		3.2%		$   2,987,775.98		1.89		$   468,403,000		3.2%		$   2,987,775.98		2.03

		59AY		AQR 		MSCI WORLD X -US		Traditional				$   907,714,000		7.6%		$   3,528,792.89		3.0		$   1,120,791,000		7.2%		$   4,100,175.00		2.62		$   1,076,968,000		7.1%		$   4,159,541		2.75		$   904,490,000.00		7.0%		$   3,775,778.08		2.93		$   1,085,946,000		6.9%		$   3,236,234.00		2.05		$   780,163,000		5.3%		$   3,236,234.00		2.20

		59ACA14		NORTHERN TRUST INT'L EQUITY		MSCI WORLD X -US IMI		Traditional				$   243,685,000		2.1%		$   959,863.00		0.8		$   304,506,000		1.9%		$   1,162,919.00		0.74		$   1		0.0%		$   791,112		0.52		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DP		UBS 		MSCI ACWI Growth Net		Traditional				$   422,349,000		3.6%		$   969,220.98		0.8		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		 		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DQ		VICTORY				Traditional				$   195,603,000		1.6%		$   1,486,817.54		1.3		$   235,419,000		1.5%		$   1,766,142.00		1.13		$   235,787,000		1.6%		$   1,791,246		1.18		$   233,064,000.00		1.8%		$   1,834,579.00		1.43		$   - 0		0.0%		$   1,183,045.00		- 0		$   - 0		0.0%		$   1,183,045.00		- 0

		59DR		DIMENSIONAL SMALL CAP VALUE				Systematic				$   226,810,000		1.9%		$   1,323,940.00		1.1		$   305,494,000		2.0%		$   1,878,718.00		1.20		$   288,032,000		1.9%		$   1,871,624		1.24		$   261,231,000.00		2.0%		$   1,800,937.07		1.40		$   339,734,000		2.1%		$   2,042,962.15		1.29		$   281,941,000		1.9%		$   2,042,962.15		1.39

		59DS		HARRIS				Traditional				$   233,301,000		2.0%		$   1,986,958.00		1.7		$   295,754,000		1.9%		$   2,518,325.00		1.61		$   291,553,000		1.9%		$   2,526,636		1.67		$   255,142,000.00		2.0%		$   2,390,841.00		1.86		$   339,097,000		2.1%		$   2,673,020.00		1.69		$   269,413,000		1.8%		$   2,673,020.00		1.81

		59DU		PYRAMIS				Traditional				$   295,875,000		2.5%		$   2,164,735.61		1.8		$   373,711,000		2.4%		$   2,610,129.00		1.67		$   365,109,000		2.4%		$   2,623,228		1.73		$   300,427,000.00		2.3%		$   2,440,491.52		1.90		$   358,116,000		2.3%		$   2,443,442.00		1.54		$   1		0.0%		$   2,443,442.00		1.66

		59DW		TEMS				Systematic				$   212,237,000		1.8%		$   387,186.74		0.3		$   240,909,000		1.5%		$   391,596.53		0.25		$   216,068,000		1.4%		$   390,736		0.26		$   - 0		0.0%		$   77,922.56		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59E'8		SSGA				Passive				$   1,644,111,000		13.8%		$   482,885.35		0.4		$   2,042,349,000		13.0%		$   569,943.90		0.36		$   1,849,001,000		12.2%		$   574,346		0.38		$   1,201,926,000.00		9.3%		$   418,026.00		0.32		$   - 0		0.0%		$   218,404.00		- 0		$   - 0		0.0%		$   218,404.00		- 0

		59FZ		DFA EM Small Cap EM				Systematic				$   114,188,000		1.0%		$   762,356.26		0.6		$   132,330,000		0.8%		$   782,341.00		0.50		$   130,042,000		0.9%		$   862,300		0.57		$   122,709,000.00		1.0%		$   766,897.00		0.60		$   146,667,000		0.9%		$   904,198.00		0.57		$   154,694,000		1.1%		$   904,198.00		0.61

		59G7		WILLIAM BLAIR				Traditional				$   186,549,000		1.6%		$   1,383,242.00		1.2		$   218,904,000		1.4%		$   1,408,269.00		0.90		$   216,857,000		1.4%		$   1,343,583		0.89		$   192,994,000.00		1.5%		$   1,328,477.33		1.03		$   232,599,000		1.5%		$   1,438,059.00		0.91		$   236,439,000		1.6%		$   1,438,059.00		0.98

				WESTWOOD				Traditional				$   137,291,000		1.2%		$   960,604.00		0.8		$   172,839,000		1.1%		$   - 0		- 0		$   166,038,000		1.1%		$   1,067,655		0.71		$   260,546,000.00		2.0%		$   1,476,514.00		1.15		$   327,998,000		2.1%		$   2,001,614.00		1.26		$   323,149,000		2.2%		$   2,001,614.00		1.36

		59HL		EAM GLOBAL MICRO				Traditional						0.0%						$   103,078,000		0.7%		$   - 0		- 0		$   114,735,000		0.8%		$   516,448		0.34		$   122,016,000.00		0.9%		$   565,666.00		0.44		$   143,052,000		0.9%		$   652,919.00		0.41		$   153,529,000		1.0%		$   652,919.00		0.44

		59HM		DFA GLOBAL MICRO				Systematic				$   - 0		0.0%						$   153,933,000		1.0%		$   101,992.00		0.07		$   139,919,000		0.9%		$   1,044,112		0.69		$   129,241,000.00		1.0%		$   963,527.77		0.75		$   167,720,000		1.1%		$   - 0		- 0		$   166,825,000		1.1%		$   - 0		- 0																						OPERF Public Equity (net)		MSCI ACWI IMI (Net)				Date		1-Year Excess Return (net)		3 -year Rolling Excess Return (net)		5 -year Rolling Excess Return (net)

		59HF		WILLIAM BLAIR II				Traditional		86.8		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   150,830,000		1.0%		$   1,242,324		0.82		$   134,841,000.00		1.0%		$   1,293,352.77		1.00		$   152,010,000		1.0%		$   - 0		- 0		$   148,873,000		1.0%		$   - 0		- 0																				2008		-42.57%		-42.34%				CY 2008		-0.23%

		59GW		LAZARD CEF				Traditional		14.8		$   - 0		0.0%						$   336,801,000		2.2%		$   701,852.00		0.45		$   654,311,000		4.3%		$   1,927,748		1.27		$   581,748,000.00		4.5%		$   2,644,018.37		2.05		$   1,245,591,000		7.9%		$   3,248,737.00		2.05		$   1,271,425,000		8.6%		$   3,248,737.00		2.21																				2009		36.91%		36.41%				CY 2009		0.50%

		59GV		WELLS CAP CEF				Traditional		59.2		$   - 0		0.0%						$   339,272,000		2.2%		$   1,223,537.44		0.78		$   441,730,000		2.9%		$   1,824,323		1.21		$   387,587,000.00		3.0%		$   1,998,544.10		1.55		$   - 0		0.0%		$   1,012,299.00		- 0		$   - 0		0.0%		$   1,012,299.00		- 0																				2010		15.69%		14.35%				CY 2010		1.34%

		 		LACM LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		 				$   - 0		0.0%		$   - 0		- 0		$   889,565,000		5.6%		$   1,078,941.00		0.68		$   985,113,000		6.7%		$   1,078,941.00		0.73																				2011		-8.23%		-7.89%				CY 2011		-0.34%		0.44%

		 		AQR LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   832,327,000		5.3%		$   423,135.00		0.27		$   900,833,000		6.1%		$   423,135.00		0.29																				2012		17.47%		16.38%				CY 2012		1.09%		0.62%

		 		ARROWSTREET LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   817,651,000		5.2%		$   533,191.00		0.34		$   933,701,000		6.3%		$   533,191.00		0.36																				2013		26.68%		23.55%				CY 2013		3.13%		1.13%		1.07%

		 		ACADIAN LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   858,524,000		5.4%		$   646,296.00		0.41		$   907,151,000		6.2%		$   646,296.00		0.44																				2014		3.31%		3.84%				CY 2014		-0.53%		1.12%		0.82%

		59GY		OST INT'L RiSK PREMIA				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   611,724,000		3.9%		$   - 0		- 0		$   667,527,000		4.5%		$   - 0		- 0																				2015		-1.75%		-2.19%				CY 2015		0.44%		0.88%		0.64%

		 		 				 		28.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0																				2016		9.80%		8.36%				CY 2016		1.44%		0.43%		1.04%

				Total								$   11,878,983,000		104%		$   43,375,728.78		36.5		$   15,651,108,000		100%		$   50,039,325.80		29.6		$   15,129,744,001.00		100%		$   55,506,311		34.2		$   12,871,748,000.00		100%		$   54,472,132.84		39.6		$   15,823,673,000		100%		$   53,409,920.69		28.0		$   14,730,019,001		100%		$   53,409,920.69		30.1																				2017								YTD 2017		1.29%		0.86%		0.98%

																		0.00365								0.0032								0.0037								0.0042								0.0034								0.0036

																		0.00405								0.0043								0.0037								0.0036								0.0052								0.0052

												Passive		13.8%				0.1				13.0%				0.1		 		12.2%				0.1				9.3%				0.1		 		0.0%				0.0		 		0.0%				0.0

												Systematic		24.2%				2.6				24.1%				3.0		 		22.4%				4.0				22.9%				4.6				48.6%				5.3				53.0%				5.3

												Traditional		65.5%				21.6				62.9%				16.6				65.3%				11.5				67.7%				7.8				51.4%				7.5				47.0%				6.9



																28 managers								28 managers								28 managers																23 managers								23 managers



																																																																										Period ending 9/30/17		Market Value		1 month		3 month		YTD

																																																																										Los Angeles Capital Management		$   927,844,000		1.15%		4.30%		15.68%

																																																																										Acadian		$   879,245,000		0.19%		2.41%		N/A

																																																																										AQR		$   857,080,000		-0.26%		2.96%		N/A

																																																																										Arrowstreet		$   857,228,000		1.29%		4.84%		N/A

																																																																										OPERF Global Low Volatiltiy		$   3,521,397,000		0.60%		3.63%		15.82%

																																																																										MSCI ACWI IMI Minimum Volatility (net)				0.29%		2.84%		13.34%

																																																																										MSCI ACWI IMI (net)				2.14%		5.32%		17.24%

																																																																										 

																																																																										Source: State Street















OPERF Domestic Equity

Passive	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.3109215127832558	0.3454260175718124	0.35452909794812348	0.34352239787911409	0.24837477536750116	0.28789521597679224	Systematic	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	9.5405196372779194E-2	0.17250024773999498	0.36440771336494882	0.45095109953364176	0.56478525539754565	0.55937875506448842	Traditional	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.5877951337808569	0.48207373468819265	0.28106318868692776	0.20552650258724406	0.18683996923495322	0.14995425177378072	Fees	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	31.6	27.5	17.600000000000001	12	11	11	% Allocation by Strategy Type

Fee (bps)

OPERF Domestic Equity

Large/Mid Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.29326779918444107	0.24800237173051282	0.21542891345862789	0.25595035642462521	Large/Mid Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.28504916213937992	0.32330725346880268	0.43504220052710879	0.50032748128531623	Large/Mid Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.27015367502532106	0.28762680683589831	0.21478833087884905	0.12279962653064566	Small Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	4.7722683005511843E-2	5.8888020254469084E-2	5.4544711122731397E-2	5.458455063550869E-2	Small Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	6.2342303133746099E-2	6.5474254785128444E-2	5.5580261350842167E-2	5.7392230473509824E-2	Small Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	3.5586220448491794E-2	1.6701292925188706E-2	2.461558266184076E-2	8.9457546503943757E-3	% Allocation by Strategy Type

OPERF Global/International Equity

Passive	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.1384050301275791	0.13049229485861322	0.12220966857587216	9.3377061141967671E-2	0	0	Systematic	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.24232562669716762	0.24056322402222258	0.22434213029484559	0.22924166942982413	0.48598097293845743	0.53049144060639086	Traditional	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.654823649465615	0.62894448111916412	0.65344820112928226	0.6773812694282082	0.51401902706154257	0.46950855939360925	Fees	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	40.5	43	37	36	34	36	% Allocation by Strategy Type

Fee (bps)

OPERF Public Equity Excess Return



1-Year Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	-2.3000000000000242E-3	5.0000000000000044E-3	1.3400000000000023E-2	-3.4000000000000002E-3	1.0899999999999993E-2	3.1299999999999994E-2	-5.2999999999999992E-3	4.3999999999999977E-3	1.440000000000001E-2	1.2899999999999995E-2	3 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	4.4000000000000003E-3	6.1999999999999998E-3	1.1299999999999999E-2	1.1200000000000015E-2	8.8000000000000023E-3	4.2999999999999983E-3	8.5999999999999965E-3	5 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	1.0699999999999999E-2	8.199999999999999E-3	6.4000000000000029E-3	1.0399999999999993E-2	9.8000000000000032E-3	









Fee Reduction

								2013-11								2015-06								2016-09

				Strategy Type		Fees		Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont

		DEF 59DX SP 400		Passive		0.0		325,094,000		2.2%		0.0				502,706,505		3.6%		0.0				535,819,000		4.1%		0.0														Fee Cont		2013-11		2015-06		2016-09

		DEF 59DY SP 500		Passive		0.0		1,532,058,000		10.5%		0.0				1,808,746,776		12.9%		0.0				1,953,376,000		14.9%		0.0														Passive		0.1		0.1		0.1

		DEF NORTHERN TRUST		Traditional		50.0		781,425,000		5.3%		2.7						0.0%		0.0						0.0%		0.0														Traditional		23.3		12.6		7.6

		DEF PYRAMIS LCC		Traditional		28.0		424,423,000		2.9%		0.8						0.0%		0.0						0.0%		0.0														Systematic		1.3		2.9		3.4

		DEF WELLS CAP LCC		Traditional		38.0		900,997,000		6.2%		2.3						0.0%		0.0						0.0%		0.0														Total		24.6		15.6		11.1

		DEF 598W AJO		Traditional		19.2		1,139,200,844		7.8%		1.5				1,221,516,561		8.7%		1.7				1,186,633,000		9.0%		1.7

		DEF 59AS AQR SCV		Traditional		72.0		242,776,000		1.7%		1.2						0.0%		0.0				0		0.0%		0.0														Asset		2013-11				2016-09

		DEF 59GS Callan Monthly		Traditional		70.0		117,465,000		0.8%		0.6				127,488,733		0.9%		0.6				134,149,000		1.0%		0.7														Passive		27%		35%		34%

		DEF 59B9 Delaware		Traditional		41.4		663,620,000		4.5%		1.9				808,248,725		5.8%		2.4				0		0.0%		0.0														Traditional		62%		30%		18%

		DEF 59GR DFA Microcap Value		Systematic		70.0		189,119,000		1.3%		0.9				198,087,112		1.4%		1.0				202,624,000		1.5%		1.1														Systematic		11%		35%		48%

		DEF 59E6 EAM		Traditional		50.0		156,177,000		1.1%		0.5				148,600,332		1.1%		0.5				128,718,000		1.0%		0.5

		DEF 598U MFS		Traditional		28.9		1,032,195,000		7.1%		2.0						0.0%		0.0						0.0%		0.0

		DEF 59GX MSCI Risk Premia		Systematic		1.5		628,510,083		4.3%		0.1				707,525,393		5.0%		0.1				2,147,519,000		16.4%		0.2

		DEF 59B5 Next Century Micro		Traditional		86.8		185,832,000		1.3%		1.1				84,454,234		0.6%		0.5				0		0.0%		0.0

		DEF 59E5 Next Century Small		Traditional		86.8		151,266,000		1.0%		0.9				111,903,716		0.8%		0.7				0		0.0%		0.0

		DEF R1000 PIMCO		Traditional		14.8		706,763,000		4.8%		0.7						0.0%		0.0				Dec-99		0.0%		0.0

		DEF 596M BR R1000G		Passive		0.8		1,163,856,000		8.0%		0.1				1,408,097,579		10.0%		0.1				936,756,000		7.1%		0.1

		DEF 596N BR R1000V		Passive		0.8		761,649,000		5.2%		0.0				882,065,941		6.3%		0.1				723,423,000		5.5%		0.0

		DEF 59DZ R2000		Passive		0.0		214,550,000		1.5%		0.0				366,684,180		2.6%		0.0				379,644,000		2.9%		0.0

		DEF 59GA Russell Fundamental		Systematic		5.5		805,020,000		5.5%		0.3				1,271,921,041		9.1%		0.5				0		0.0%		0.0

		DEF 59AR Boston Company		Traditional		80.0		278,403,000		1.9%		1.5				245,202,253		1.7%		1.4				255,812,000		1.9%		1.6

		DEF 592F Columbia Wanger		Traditional		35.3		837,809,000		5.7%		2.0				793,655,055		5.7%		2.0				0		0.0%		0.0

		DEF 592G Wellington Monthly		Traditional		59.2		434,012,000		3.0%		1.8				397,694,934		2.8%		1.7				410,971,000		3.1%		1.9

		DEF 59AE Wells Cap		Traditional		26.0		965,494,417		6.6%		1.7						0.0%		0.0				0		0.0%		0.0

		59HQ DFA US LARGE CORE		Systematic		7.0		0		0.0%		0.0				2,721,092,892		19.4%		1.4				3,911,056,000		29.8%		2.1

		59GB AQR 130-30		Traditional		72.0		0		0.0%		0.0				208,113,252		1.5%		1.1				223,410,000		1.7%		1.2

		Total						14,637,714,345		100.0%		24.6				14,013,805,214		100.0%		15.6				13,129,910,000		100.0%		11.1





















Passive	2013-11	2015-06	2016-09	0.10523528221092242	0.13073756827173366	0.10115402161934089	Traditional	2013-11	2015-06	2016-09	23.250175685869326	12.593854204853461	7.5757692426893897	Systematic	2013-11	2015-06	2016-09	1.2712848936688845	2.9689696527978997	3.410712678152402	Fee Contribution (bps) by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	% Allocation by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	Fees (RHS)	24.626695861749134	15.693561425923093	11.087635942461134	% Allocation by Strategy Type

Fee  (bps)



Synthetic exchange flows

																Equitizing/Bondizing Cash using Exchange Traded Futures

																		 

														$100 MM

														Synthetic Portfolio				 

														OST Initial Margin ($5 mm)																								Chicago Mercantile Exchange (CME)

																		VARIATION MARGIN						Citigroup														 

																		Futures drop in Price						Futures Commission Merchant (FCM)						Futures drop in Price								Futures Exchange

																		T+1 Cash Outflow from OST						 						T+1 Cash Outflow from OST

																		 						 						 

														Cash Investment																 

														($95 mm)				Futures increase in Price						OST Initial Margin ($5 mm)						Futures increase in Price

								100% Equitized or						 				T+1 Cash Inflow to OST						held at FCM						T+1 Cash Inflow to OST

								100% Bond-ized 						 

								with Futures

						 























Bloomberg Work Order Flow



				STOCKS



		 		Jan-00		OM <GO>										Jan-00		EMSX <GO>				TRITON SHOULD BE LAUNCHED

								Import Orders		Top tool bar										Trades should appear in New Orders Tab

								Drag and Drop Excel positions												Click on green RTE button

								Import   		Bottom tool bar										Pop Up Box Appears

								Left Click on Order row (bottom after buys and sells)												Select ITG (#113) From broker drop down button

								 and    Send to Desk/basket												Under Instructions Field write either 59DX, 59DY, or 59GA

																				Click on green Route button

						 														TRADES SHOULD NOW APPEAR IN TRITON



		 		Jan-00		EMSX <GO>

								Trades should appear in Completed Orders Tab								If Status show Working then 										Go to Working tab in EMSX

								Highlight trades 								 Highlight Trades in Routes tab		2) Actions								Highlight order and right click

								2) Actions		Top tool bar										Routing								2) Actions		Top tool bar

										Order Management												Cancel Route(s)								Order Management

												Auto Allocate																				Auto Allocate





		 		Jan-00		MOM <GO>

								Settlement tab

								"400" or "500"

								Highlight trades 

								2) Actions

										Send

												Selected

								3) View

										Released







				FUTURES



				Jan-00		OI <GO>												 

								Drag and Drop Excel positions										 

								1) Send To Desk

								Compliance Pop Up Box Flashes





						EMSX <GO>

								Trades should appear in New Orders Tab												If you want to Cancel Trades:		 

								Click on green RTE button												If Status Shows Working then

								Pop Up Box Appears												 Highlight Trades in Routes tab		2) Actions

								Select CITF from broker drop down button																Routing

								Under Instructions Field write either CRP 910, CRP 911, CRP 912, CRP 913																		Cancel Route(s)

								Click on green Route button, Pop-Up appears and re-affirm trade												OM <GO>

								TRADES SHOULD NOW APPEAR IN TRITON												Left Click and Cancel Order







						EMSX <GO>

								Trades should appear in New Orders Tab

								Click on green RTE button

								Pop Up Box Appears

								Select ITG (#113) From broker drop down button

								Under Instructions Field write either 59DX or 59DY

								Click on green Route button



								TRADES SHOULD NOW APPEAR IN TRITON





						FUTURES ROLL

						MAV <GO>

						BUY		Jan-00		Top tool bar

								"400" or "500"

								"400" or "500"		Bottom tool bar

								"400" or "500"

								"400" or "500"







OITP

		Return Details ( OREGON INTERMEDIATE TERM POOL - Since Incept )

		RETURN TYPE: Total

		OREGON INTERMEDIATE TERM POOL - 59C4 As of 28-Feb-13

		Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		ROR				ROR (Benchmark)				ROR (Excess)

		    2010-08-31		0.00		10,019,146.38		9,999,565.00		19,581.38		0.530		1.00530		0.514		1.00514		0.016

		    2010-09-30		10,019,146.38		25,113,770.46		14,997,388.34		97,235.74		0.710		1.00710		0.339		1.00339		0.371

		    2010-10-31		25,113,770.46		35,173,890.88		9,996,945.10		63,175.32		0.164		1.00164		0.424		1.00424		(0.260)

		    2010-11-30		35,173,890.88		45,059,609.73		9,996,069.88		(110,351.03)		(0.272)		0.99728		(0.427)		0.99573		0.155

		    2010-12-31		45,059,609.73		59,672,801.07		14,994,774.82		(381,583.48)		(0.654)		0.99346		(0.588)		0.99412		(0.066)

		    2011-01-31		59,672,801.07		70,062,532.69		9,993,938.46		395,793.16		0.562		1.00562		0.350		1.00350		0.212

		    2011-02-28		70,062,532.69		70,301,455.56		(6,095.44)		245,018.31		0.347		1.00347		(0.119)		0.99881		0.466

		    2011-03-31		70,301,455.56		70,430,029.83		10,648.81		117,925.46		0.169		1.00169		(0.008)		0.99992		0.177

		    2011-04-30		70,430,029.83		91,185,385.38		19,996,066.29		759,289.26		1.006		1.01006		0.788		1.00788		0.218

		    2011-05-31		91,185,385.38		91,747,852.00		(3,966.56)		566,433.18		0.601		1.00601		0.683		1.00683		(0.082)

		    2011-06-30		91,747,852.00		91,568,894.78		(3,991.03)		(174,966.19)		(0.188)		0.99812		(0.015)		0.99985		(0.173)

		    2011-07-31		91,568,894.78		102,704,601.22		9,995,581.75		1,140,124.69		1.174		1.01174		0.732		1.00732		0.442

		    2011-08-31		102,704,601.22		102,460,467.56		(4,467.65)		(239,666.01)		(0.236)		0.99764		0.508		1.00508		(0.744)

		    2011-09-30		102,460,467.56		101,777,600.78		(4,457.03)		(678,409.75)		(0.653)		0.99347		(0.287)		0.99713		(0.366)

		    2011-10-31		101,777,600.78		102,359,930.05		(4,427.33)		586,756.60		0.577		1.00577		0.266		1.00266		0.311

		    2011-11-30		102,359,930.05		102,262,120.34		(4,452.66)		(93,357.05)		(0.094)		0.99906		(0.130)		0.99870		0.036

		    2011-12-31		102,262,120.34		102,635,218.79		(4,448.40)		377,546.85		0.352		1.00352		0.249		1.00249		0.103

		    2012-01-31		102,635,218.79		103,837,564.66		(4,464.63)		1,206,810.50		1.222		1.01222		0.562		1.00562		0.660

		    2012-02-29		103,837,564.66		104,318,565.69		(4,516.93)		485,517.96		0.438		1.00438		(0.071)		0.99929		0.509

		    2012-03-31		104,318,565.69		104,688,616.40		(4,537.86)		374,588.57		0.354		1.00354		(0.077)		0.99923		0.431

		    2012-04-30		104,688,616.40		105,417,541.42		(4,553.95)		733,478.97		0.714		1.00714		0.433		1.00433		0.281

		    2012-05-31		105,417,541.42		105,576,179.88		(4,585.66)		163,224.12		0.155		1.00155		0.111		1.00111		0.044

		    2012-06-30		105,576,179.88		102,717,578.87		(3,097,817.78)		239,216.77		0.233		1.00233		0.052		1.00052		0.181

		    2012-07-31		102,717,578.87		103,696,840.76		(4,294.22)		983,556.11		0.958		1.00958		0.529		1.00529		0.429

		    2012-08-31		103,696,840.76		120,563,780.20		16,264,467.13		602,472.31		0.473		1.00473		0.149		1.00149		0.324

		    2012-09-30		120,563,780.20		151,359,226.62		30,045,167.72		750,278.70		0.508		1.00508		0.113		1.00113		0.395

		    2012-10-31		151,359,226.62		151,770,466.46		22,324.85		388,914.99		0.257		1.00257		(0.030)		0.99970		0.287

		    2012-11-30		151,770,466.46		152,326,401.10		27,287.60		528,647.04		0.348		1.00348		0.202		1.00202		0.146

		    2012-12-31		152,326,401.10		152,342,533.41		71,588.17		(55,455.86)		(0.037)		0.99963		(0.018)		0.99982		(0.019)

		    2013-01-31		152,342,533.41		162,720,899.54		10,243,662.24		134,703.89		0.082		1.00082		(0.080)		0.99920		0.162

		    2013-02-28		162,720,899.54		165,523,464.05		2,002,262.29		800,302.22		0.482		1.00482		0.824		1.00824		(0.342)

												 		4.62%				2.33%
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Contacts

		FIRM		NAME		Tel. #		E-mail

		Able Noser		Carol Degannes		(646) 432-4124		cdegannes@abelnoser.com

		Able Noser		William Hines		(646) 432-4103		whines@ablenoser.com

		ITG		Michael Holstein		(415) 645-5900		michael.holstein@itg.com

		ITG		Chris Antipa		(415) 645-5901		chris.antipa@itg.com

		ITG		Eric Walcott		(212) 444-6171		eric.walcott@itg.com

		ITG		Operations (Maria Lagonigro)		(212) 444-6450		itg_ops@itg.com

		CitiGroup		Bob Parks (trader)		(312) 516-6167		robert.s.parks@citi.com

		CitiGroup		Dino Sanfelipo (trader)		(312) 516-6167

		CitiGroup		Paul Thiese (trader)		(312) 516-6167

		CitiGroup		Earl Morales (trader)		(312) 516-6167

		CitiGroup		Mary Baumgartner (Collateral)		(312) 516-6033		mary.baumgartner@citi.com		chicago.clientsrvcgrp@citi.com

		CitiGroup		Donna Delk(Collateral)		(312) 516-6250		donna.delk@citi.com

		CitiGroup		Jim Collins		(312) 516-6185

		Bloomberg		Jess Kletz		(415) 617-7081		AIM

		Bloomberg		Jenny Sassouni		(415) 617-7079		Core Terminal Report		Not Enterprise PORT

		Bloomberg		James Feliz		(415) 617-7009		Core

		Bloomberg		Scott Sorensen		(415) 617-7278		ssorensen7@bloomberg.net		West Coast Account Manager

		State Street		Jeff Shaw		(510) 337-5716		jdshaw@statestreet.com

		State Street		Marco Jiminez		(617) 664-9389		mvjimenez@statestreet.com								 

		SSB  		Allan Adraneda		(617) 664-9692		aladraneda@statestreet.com

		SSB STOCKS		Jean Souther		(617) 664-9693		JTSouther@statestreet.com

		SSB		Andy DeManbro		(617) 664-9689		ardemambro@statestreet.com

		SSB FUTURES				(617) 774-0167		TSY Purchase " P.A. ONLY"

		Barclays		Stephen Rosenblatt		(212) 526-3588		stephen.rosenblatt@barcap.com

		Barclays		Melanie Lambert		(212) 526-3588		melanie.lambert@barcap.com

		Frank Russell		Alex Frink		(206) 505-2076		Afrink@russell.com

		Frank Russell		Steve Tripp		(206) 505-2074		Stripp@russell.com

		 		 		 		 

		SSB Futures

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail

		SSB Futures		9-1-617-774-0167		Fax

		SSB Stocks

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail



mailto:cdegannes@abelnoser.commailto:stephen.rosenblatt@barcap.commailto:Afrink@russell.commailto:Stripp@russell.commailto:aladraneda@statestreet.commailto:ardemambro@statestreet.commailto:DeWitt.Miller@mscibarra.commailto:itg_ops@itg.commailto:michael.holstein@itg.commailto:whines@ablenoser.commailto:chris.antipa@itg.commailto:robert.s.parks@citi.commailto:ssorensen7@bloomberg.netmailto:eric.walcott@itg.commailto:mary.baumgartner@citi.commailto:chicago.clientsrvcgrp@citi.commailto:donna.delk@citi.commailto:JTSouther@statestreet.commailto:jdshaw@statestreet.commailto:mvjimenez@statestreet.commailto:melanie.lambert@barcap.com

Trading Instructions

		59DX Account is the S&P 400 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DX

		Account Name		Oregon State Treasury - 59DX

		59DY Account is the S&P 500 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DY

		Account Name		Oregon State Treasury - 59DY

		59DZ Account is the Russell 2000 Synthetic Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DZ

		Account Name		Oregon State Treasury - 59DZ

		59GA Account is the Russell Large Compay Fundamental Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GA

		Account Name		Oregon State Treasury - 59GA

		59GX Account is the MSCI Risk Premia Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GX

		Account Name		Oregon State Treasury - 59GX
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BlackRock Index funds

		R1 Growth (546761)

																												Fund		S&P 500		Difference				Sec Lending		Security Litigation Payments		Other		Total

												ATTRIBUTIONS														Jun-05		4.97%		4.91%		0.05%				0.01%		0.01%		0.03%		0.05%		0.03%

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY										Jun-05		15.85%		15.79%		0.06%				0.01%		0.03%		0.02%		0.06%		0.02%

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL						Jun-05		5.54%		5.49%		0.04%				0.02%		0.02%		0.01%		0.05%		0.01%

		1998		11.04%		11.04%		0.00%				0.01%		0.00%		-0.01%		0.00%		0.00%						Jun-05		-36.90%		-37.00%		0.10%				0.03%		0.08%		-0.01%		0.10%		-0.01%

		1999		33.19%		33.16%		0.03%				0.01%		-0.03%		0.06%		-0.01%		0.03%						Jul-05		26.80%		26.46%		0.33%				0.09%		0.22%		0.02%		0.33%		0.02%

		2000		-22.40%		-22.43%		0.03%				0.02%		0.01%		0.03%		-0.03%		0.03%						Jul-05		15.20%		15.06%		0.14%				0.02%		0.09%		0.04%		0.15%		0.04%

		2001		-20.37%		-20.42%		0.06%				0.02%		0.02%		-0.02%		0.03%		0.06%																								 

		2002		-27.84%		-27.88%		0.05%				0.02%		0.02%		0.02%		-0.01%		0.05%

		2003		29.78%		29.75%		0.03%				0.01%		0.01%		0.01%		0.00%		0.03%

		2004		6.39%		6.30%		0.09%				0.01%		0.02%		0.00%		0.06%		0.09%						Notes:

		2005		5.32%		5.26%		0.05%				0.01%		0.01%		0.00%		0.03%		0.05%						2005: Other includes +3 bps of trade variance

		2006		9.17%		9.07%		0.09%				0.02%		0.03%		0.03%		0.02%		0.09%						2006: Other includes +2 bps of trade variance

		2007		11.91%		11.81%		0.10%				0.02%		-0.03%		0.03%		0.08%		0.10%						2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2008		-38.19%		-38.44%		0.25%				0.03%		-0.11%		0.01%		0.32%		0.25%						2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2009		37.57%		37.21%		0.36%				0.03%		-0.02%		0.02%		0.33%		0.36%

		2010		16.84%		16.71%		0.13%				0.03%		-0.02%		0.02%		0.10%		0.13%

		2011		2.80%		2.64%		0.16%				0.03%		0.01%		0.01%		0.10%		0.16%

		2012		15.38%		15.26%		0.12%				0.04%		0.03%		-0.01%		0.06%		0.12%



		R1 Value (511153)

												ATTRIBUTIONS

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL

		1998		15.54%		15.44%		0.10%				0.01%		0.03%		0.00%		0.07%		0.10%

		1999		7.45%		7.35%		0.11%				0.01%		0.03%		-0.08%		0.14%		0.11%

		2000		7.23%		7.01%		0.22%				0.01%		-0.02%		0.07%		0.15%		0.22%

		2001		-5.59%		-5.59%		-0.00%				0.02%		-0.01%		0.01%		-0.02%		-0.00%

		2002		-15.52%		-15.52%		-0.00%				0.02%		-0.01%		0.00%		-0.01%		-0.00%

		2003		30.04%		30.03%		0.00%				0.01%		0.00%		0.02%		-0.03%		0.00%

		2004		16.51%		16.49%		0.02%				0.01%		-0.01%		0.01%		0.01%		0.02%

		2005		7.14%		7.05%		0.08%				0.02%		-0.01%		0.03%		0.03%		0.08%

		2006		22.27%		22.25%		0.02%				0.02%		-0.01%		0.00%		0.02%		0.02%

		2007		-0.01%		-0.17%		0.17%				0.03%		0.03%		0.04%		0.07%		0.17%

		2008		-36.74%		-36.85%		0.11%				0.05%		-0.06%		0.01%		0.11%		0.11%

		2009		20.16%		19.69%		0.46%				0.16%		0.10%		0.03%		0.17%		0.46%

		2010		15.73%		15.51%		0.23%				0.03%		-0.01%		0.02%		0.19%		0.23%

		2011		0.48%		0.39%		0.09%				0.03%		0.01%		0.01%		0.04%		0.09%

		2012		17.60%		17.51%		0.09%				0.04%		-0.02%		0.00%		0.07%		0.09%



		** Other includes: (1) Security litigation payments (2) Composite versus Primary Exchange pricing prior to 1/1/2002; and (3) Fees.

		Notes:

		2005: Other includes +3 bps of trade variance

		2006: Other includes +2 bps of trade variance

		2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2011: + 6 bps Sec Lit includes Enron in Jan and Marsh & McLennan in November
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¥/ DONE T ROWE PRICE GROUP ... TROW. us Jauv o o 5590 0.12% 100 65.77 66.84 100 65.96 65.7694 63.9604 0% 345,053 0 o
¥ DoNe_icws EnEraY oRD s us Jauv o o 183 045w 200 a7.07 428 200 416 41,1373 as.667 0% 316,468 o o
 Done_unum oro o us Jauv o o 3597 131w o0 a2.70 3777 200 33.97 33,9534 359823 0% 260,625 0 o
' DONE  HONEYWELL INTERNATL... HON us Jauv o o 105.0573  0.75% 400 108.70 109.29 400 108961087509 109.005 0% 709,183 o o
¥ DONE_[IRON MOUNTAIN ORD__[1RM us Jauv o o 35015 -023% 200 32.92 33.40 1000  33.97 339755 33.974 0% 409,004 0 o
'/ DONE _loweis ILLINoIS ORD ot us Jauv o o 17225 0.00% 3200 1651 1849 200 17,24 17,1606 17,244 0% 22835 o o
v Done sEsT BUY ORD. ey us Jauv o o 3941 -0.07% 200 39.01 39.55 1,000 39,449 39.4213 39,4487 0% 509,51 0 o
¥/ DONE_|GENERAL MOTORS GRD M us Jauv o o 319676 01 1100 3204 2,07 00 32.04 31,9643 320283 0% 5,046,513 o o
' DONE_|LEVEL 3 COMMUMICATL... [LviT us Jauv o o 47.155 -0.79% 100 43.91 4898 00 47.14 47,2397 47.1483 0% 673,104 0 o
 DONE [iLLUMINA ORD. us Jauv o o 14178 -072% 800l 140.80 141.80 00 141.80140.4796 1417368 0% 423,330 o o
' DONE_KIMBERLY CLARK ORD. us Jauv o o 11946 034% 100 118.11 118.99 400 119.59 119,643 119.5327 0% 567,619 0 o
¥/ DONE_|FRONTIER CoMMUNICA: us Jauv o o 4065 “0.24% 300 408 410 18600 408 40895 40867 0% 2471975 o o
v DoNe_aLLERGAN ORD us Jauv o o 230.66 -1.23% 100 230.30 232.20 2,000 230.20230.6633 2304878 0% asz819 0 o
¥/ DONE_VARIAN MEDICAL SYSTE.. VAR us Jauv o o 57.20 -0.03%) 100,259 97,5363 97.2393 0% 278,900 o o
' DONE_PHILIP MORRIS INTER... ] us Jauv o o 563455 07% 300 96.01 9660 300 9631 95,4961 96.3207] 0% 1,218,070 0 o
¥ DONE |CHESAPEAKE ENERGY ORD CHIC us Jauv o o 675 274w 2500 670 674 10000 672 683 66913 0% 5,982.47 o o
¥ DONE_[UNITED CONTINENTAL H...[UAL us Jauv o o 5547 1719 100 55.40 56.03 00 55.60 55683 55.5908 051,142,411 0 o
¥ Done_|coacr orD. ort us Jauv o o 3568 -1.00% 1,000 35.50 35.8 200 3355 357532 355748 0% 1,203,245 o o
' DONE_ALLSTATE ORD. w us Jauv o o 67425 -0.99% 100 63.02 748 100 67.55 67,3021 67,5178 0% 712,463 0 o
¥/ DONE [ELECTRONIC ARTS ORD oA us Jauv o o 8283 058w 200 s2.e8 83.00 200 83.00 82,6842 828612 0% 706,271 o o
' DONE_HENRY ScHEIN ORD_|usic us Jauv o o i52.65 -0.20% 100 35143 169.70 00 152.34152.2058 152,612 0% 268,659 0 o
¥/ DONE_[GOLDMAN SACHS GROU..6S us Jauv o o 74,5703 o.00% 300 174.22 174.67] 100 174.67174.1263 1746235 0% a18.291] o o
' DONE_MARATHON OIL ORD___ [MRO us Jauv o o 146128 0.06% 1,000 1458 1471 2,900 1471 14.6293 146284 0% 1,977.354 0 o
¥/ DONE REGIONS FINANGIAL ORD [RF us Jauv o o 10675 -0.37% 1,000 10.57 10.6¢ 200 1057 10.6285 10.6471 0% 2.651.502 o o
' DONE_METTLER ToLEDO ORD D us Jauv o o 40655 -0.02% 100 406.97] 407.0 00 407.23406.4355_407.0161] 0% avaa1 0 o
'/ DONE_ HUNTINGTON BANGSHA... [HBAN us Jauv o o 1008 -1.08%  L.000 10.01 10.03 00 1001 10,0542 10.0527 0% 2,649,689 o o
v Done _aLcoa orD us Jauv o o 2688 0.63% 500 26.88 26.93 00 2686 26.8217 26.8824 0%_1.220,08 0 o
 Done_wesTRoCK ORD Ric us Jauv o o 46.52 ~1.00% 3,000 4000 67.50 100 4644 46,5823 45663 0% as0.764 o o
' DONE_ACTIVISION BLIZZARD ... hTvI us Jauv o o 44553 .cow 400 44.55 44.59 200 4439 443874 445444 0% 1,169,635 0 o
'/ DONE HERSHEY FOODS ORD |HSY. us Jauv o o 55.24 0.25% 100 952 s6.00 400 93.36 549245 933125 0% 253,015 o o
¥ DONE_|AMERICAN ELECTRIC PO..JAEP us Jauv o o 62515 -o6e% 100 6221 6273 100 6248 625133 625011 0% 439,030 0 o
¥ DONE ASSURANT ORD. iz us Jauv o o 8291 -0.0a% 100 s2.00 8689 200 83.359 82,9044 _83.1209 0% 260,29 o o
' DONE_|AMERIPRISE FINANCE ORDAMP us Jauv o o 57.57 -0.2e% 200 9570 103.25 600 97.57] 57,4459 _97.5905 0% 169,975 0 o
¥/ DONE RANGE RESOURCES ORD _RRC us Jauv o o 37.24 -3.c0% 400 s2.00 37.87 6200 a7.20 37.43 37,209 0% 516,200 o o
¥ pome_icRoHTS TECHNOIO... Imes B s Ay o o EEWE M o — T ool e, 5e.3967 _se.ams ol minan oo o
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  (59DX) (59DY) (59DZ) (595V)


S&P 400 Mini S&P 500 Large Russell 2000 Mini TRANSITION


CASH 2,640,759.65 $          11,417,385.39 $     99,563,712.04 $       9,698,751.81 $      


Variation Margin Citigroup (P2DC) 68,970.00 $                 303,599.12 $            2,922,510.00 $            - $                       


Variation Margin Citigroup (PDC) (54,120.00) $                142,800.59 $            3,241,910.00 $            - $                       


Real Time Variation Citigroup 1,320.00 $                   (270,000.00) $           (3,002,360.00) $           - $                       


Dividend & Interest Accruals 75,462.90 $               1,150,602.07 $       2,503.77 $                143,770.45 $         


Collateral in T-Bills Citigroup 500,000.00 $               2,000,000.00 $         14,000,000.00 $          - $                       


Net Pending Trades (816,328.60) $        - $                        


Futures Contracts Citigroup 33 48 1597 0


Futures Contract Limit Citigroup 81 97 1982 0


Contract Notional Value 86,410.00 $                 306,150.00 $            71,240.00 $                306,150.00 $           


Current Equitized Amount 2,851,530.00 $            14,695,200.00 $       113,770,280.00 $        - $                       


Intraday SELLS/CACS


- $                         - $                      - $                          - $                       


Intrady BUYS - $                         - $                      - $                          - $                       


Non Equitized Amount 311,892.55 $               (1,070,740.55) $        35,485.81 $                9,842,522.26 $         


Contracts to Equitize 3.61 -3.50 0.50 32.15


PERCENTAGE CASH EQUITIZED 90% 108% 100% 0%


Market Value of Portfolio 158,917,624.25 806,101,529.17        128,562,055.84 205,503,263.93


Percentage Cash 1.99% 1.69% 86.40% 4.79%


Bps effect of margin calls -0.00034 0.00018 0.02522 0.00000
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Common School Fund Performance
(Periods ending December 31, 2019, and March 31, 2020)

-For the year ended December 31, 2019, the CSF posted a 16.04 percent return,
outperforming its policy benchmark by 0.89 percent.

-Relative returns were mixed for the trailing three-, five- and ten- year periods, but in

a tight range relative to the benchmark.

Market Value

3 Months 1 Year 3 Years 5Years 10 Years

Period Ending 12/31/19

Common School Fund Returns S 1,900,572,077 | 4.68% |16.04% | 9.35% | 6.86% | 8.39%
CSF Policy Benchmark 4.49% | 15.15% [10.06%| 7.36% | 8.36%
Excess Return 0.19% 0.89% |-0.71%|-0.50%| 0.03%

Source: State Street

-For the year ended March 31, 2020, the CSF posted a -3.83 percent return,
underperforming its policy benchmark by 4.57 percent.

-Relative returns turned negative for all trailing time periods.

Market Value

3 Months 1 Year

3 Years 5 Years 10 Years

Period Ending 3/31/20

Common School Fund Returns S 1,653,710,322 | -11.87% | -3.83% | 3.35% | 3.69% | 6.65%
CSF Policy Benchmark -8.63% | 0.74% | 5.14% | 4.87% | 7.04%
Excess Return -3.24% | -4.57% |-1.79% | -1.18% | -0.39%




Real-Time Futures

		6/2/20 14:36		CRP 910		CRP 911		CRP 912		94M		ORG41N

		SSB ACCOUNT		(59DX)

viterim: viterim:
CITIGROUP
276-05910-8-7-146
Short Code: CRP910		(59DY)

viterim: viterim:
CITIGROUP:
276-05911-8-6-146
Short Code: CRP911		(59DZ)

viterim: viterim:
CITIGROUP
276-05912-8-5-146
Short Code: CRP912		(59GX)

viterim: 
CITIGROUP
276-9124M
Short Code: CRP-94M		(59GY)

viterim: 
CITIGROUP
276-9241-N
Short Code: ORG41N												Contract		Side		Qty				Account

		FUTURES CONTRACT		S&P 400 Mini		S&P 500 Mini		Russell 2000 Mini		S&P 500 Mini		World X-US												FAZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Feb-01

		CASH		$   3,918,712.07		$   11,185,455.05		$   8,383,238.70

Karl CHENG: Karl CHENG:
Only fund need to add UST & SST cash		$   3,795,634.67		$   8,901,859.91												ESZ3 Index		ERROR:#NAME?		ERROR:#NAME?				May-01

		Variation Margin Citigroup (P2DC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												RTAZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Jun-05

		Variation Margin Citigroup (PDC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												ESZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Sep-02

		Real Time Variation Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Dividend & Interest Accruals		$   460,208.33		$   2,468,820.36

Michael Viteri: T+3 CASH = $676,351.99
		$   164,897.94		$   4,620,221.60		$   516,116.94

		Collateral in T-Bills Citigroup		$   750,000.00

VITERI Michael: 7/31/20 $250,000
7/31/21 $500,000
		$   3,000,000.00

VITERI Michael: 10/31/20 $2,000,000
7/31/21  $1,000,000		$   500,000.00

VITERI Michael: 7/31/20 $500,000		$   1,000,000.00

VITERI Michael: 7/31/21  $1,000,000 		$   1,200,000.00

VITERI Michael: 7/31/20 $200,000
4/30/21 $1,000,000				 		 						 

		Net Pending Trades		$   - 0

Michael Viteri: 
Settle 6/22/18




				

VITERI Michael: 7/31/20 $500,000		$   - 0

Michael Viteri: 
 Settle 6/22/18



				

VITERI Michael: 7/31/21  $1,000,000 		$   - 0		- 0

Paola NEALON : BUY  -$620,739  Settle 3/24/16
BUY  -$1,882,392.22  Settle 3/29/16
SELL  $1,558,151.79  Settle 3/29/16

		$   - 0

		Futures Contracts Citigroup		27		94

Ben MAHON : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap
						

VITERI Michael: 7/31/20 $200,000
4/30/21 $1,000,000		

Paola NEALON : BUY  -$620,739  Settle 3/24/16
BUY  -$1,882,392.22  Settle 3/29/16
SELL  $1,558,151.79  Settle 3/29/16

		106		42

Michael VITERI : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap		122

Michael VITERI : Viteri:
Rolled 																								 

		Futures Contract Limit Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contract Notional Value		ERROR:#NAME?

viterim: S&P 400 Mini Futures Notional Value						

Michael VITERI : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap		ERROR:#NAME?

viterim: S&P 500 Futures Notional Value						

Michael VITERI : Viteri:
Rolled 		ERROR:#NAME?

viterim: Russell 2000 Mini Futures Notional Value		ERROR:#NAME?

viterim: S&P 500 Mini Futures Notional Value		ERROR:#NAME?

viterim: S&P 500 Mini Futures Notional Value

		Current Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Pending Corporate Actions		$   - 0

Paola NEALON : Selling 12,866 Shares of SPW
						

viterim: S&P 500 Mini Futures Notional Value		

viterim: S&P 500 Mini Futures Notional Value		$   - 0		$   - 0		$   - 0		$   - 0

Paola NEALON : Paola NEALON :
DRC $374,880

		Intrady BUYS/SELLS		$   - 0		$   - 0		$   - 0		$   - 0						 				 

		Non Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contracts to Equitize		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		PERCENTAGE CASH EQUITIZED		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																												 

		MV of Port (Cash + STIF + SECU)		686,383,778.95		2,603,948,832.50		314,298,353.14		3,606,327,981.66		1,298,507,618.70				 						 		 

		Percentage Portfolio Equitized 		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Bps effect of margin calls		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?										 

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

		OPERF NAV (Cash + Stif + Secu + VM + Acc)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

																						 

								 														 

								 



		CSF Cash Overlay		S&P 500 mini		MSCI EAFE mini		10 Yr TSY Future		TOTAL

		CASH IN STIF		$   52,395,406.00		$   52,395,406.00		$   52,395,406.00		$   52,395,406.00

		Variation Margin Citigroup (P2DC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Variation Margin Citigroup (PDC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Real Time Variation Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Accruals								$   164,897.94

		Collateral in T-Bills Citigroup		$   1,000,000.00		$   1,000,000.00		$   1,000,000.00		$   3,000,000.00

		Outstanding Contracts Citigroup		100		100		270

		Contract Purchase Limit		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contract Notional Value		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Current Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Non Equitized Amount								ERROR:#NAME?

		Contracts to Equitize		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		 

		NOTIONAL EXPOSURE				>100% IMPLIES LEVERAGE------>				ERROR:#NAME?



				 				 																												 

						 















																						 





												ERROR:#NAME?
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Data

		 		Last_price		PX_CLOSE_1D		PX_CLOSE_2D		C-D		PX_CLOSE_3D		C-F		Contract_Value		FUT_SEC_HEDGE_ML		NAME

		SML Index		ERROR:#NAME?		M		ERROR:#NAME?		ERROR:#VALUE!		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		ijk equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MID INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		SPX INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RUY INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RIY INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?

		SML Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		FA1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		 

		midv index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EFA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJK Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJKIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RLZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TUZ9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		 

		FVZ9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TYH0 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		VNQ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EDH7 Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		SP2 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		ESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAZ8  Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTAZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RMZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		PTH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FA4 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		GNZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ED1 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 		ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWM Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWMIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MINT Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFIHX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFGFX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USMMT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index M1US000$ Index M1USQU Index comp



		CORPORATE ACTION WORK AREA

		XNCR Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MLAB Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		AAXN Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		USNA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

						ERROR:#NAME?





MSCI Rebalance Bids

				05/27/19		59GX		59GY

				Barclays		20 mils		1 bps

				ITG		20 mils		1.5 bps

				Russell		25 mils		1.5 bps

				08/27/19				59GY

				Barclays				1 bps

				ITG				1.5 bps

				Russell				1.5 bps

				11/27/19		59GX		59GY

				Barclays		25 mils		1 bp

				ITG		30 mils		1.25 bps

				Russell		15 mils		1 bps

				Instinet		50 mils		2 bps

				02/28/19				59GY

				Barclays				1 bps				$   200,000,000.00		BUY

				ITG				1.5 bps				$   200,000,000.00		SELL

				Russell				3 bps				19,347,989		Shares				 

												0.0001		Commission

												$   40,000.00		Commission $$

												$   0.0021		$/share





Risk Premia Perf

		 		PX_Last		PX_CLOSE_1D		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		M2CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPXT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RIY Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RUFUSLTU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?







				 		 		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1WOUEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUMO Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUNQ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXVRSD Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		MXCXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MXCXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WDUIM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GSIE Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		 



		 										MTD		QTD		YTD		1 Month		3 Months		6 Months		1 year						3 Months		6 Months		1 year

										33/33/33 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										Orig US Risk Premia 33/33/33 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										40/30/30 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										New US Risk Premia  40/30/30 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										MSCI Int'l Risk Premia Top/Down Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?



		 								9/30/16																				3 Months		6 Months		1 year

										Orig 33/33/33 Gross																				Jan-00		Jan-00		Jan-00

										New 40/30/30 Gross																				Jan-00		Jan-00		Jan-00

		 





										 





Citi CSFV

		 		LAST_PRICE		FUT_DVD_TO_EXP		FUT_ACT_DAYS_EXP		FUT_THEOR_PX		FUT_FAIR_VAL		Rich/Cheap		NAME		 		 

		spx index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				 Citigroup Calendar Spread Fair Value

		RIY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				Implied financing rate from nearby futures price, estimated dividends.  Compared as spread to LIBOR. Use this for quick measure of fair value

		mid Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				S&P 500		MSCI Eafe		S&P 400		S&P 600		Russell 2000

		SML Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp) (OFFER SIDE)

		RTY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Far Future minus Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Future minus Near Future (a.k.a. Spread, deferred less nearby)

		SPH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Futures Price

		SPM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Future Divs minus Near Divs		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Future Divs minus Near Divs (a.k.a. Nearby to deferred)

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Eurodollar futures or screens for LIBOR, after ED expiration

		ESM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Can get from Bbg's FVD screen								 

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread Implied Financing Rate								 

		MFSM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Nearby less divs (Can get from Bbg's FVD screen)

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Deferred over Div-adj Nearby (Can get from Bbg's FVD screen)

		FAM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												 

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Fair Value

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness Index Points

		RTYM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness BPS

		EDH0 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		EDM0 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		esH0esM0 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		mfsH0mfsM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		faH0faM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		GNH0GNM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		rtyH0rtyM0 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		EDH0 Index		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		ED1 Comdty		ERROR:#NAME?						 						ERROR:#NAME?

		ED1 Comdty																		Bloomberg Implied Fair Value

		TUH8 Index																		Tie in with Bloomberg's FVD screen. Calculate the spread implied rate from the individual implied rates.

		TUH8 Index																		S&P 500		Russell 1000		S&P 400		S&P 600		Russell 2000

		TUH8TUM8 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp)

		RIY Index																		1.37%

viterim: viterim:
Implied Rate: Near
				-0.37%		0.28%		-0.19%		Near Implied Rate

		mid Index																		ERROR:#NAME?

viterim: viterim:
Near Expire in Days				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Days to Expiry

		SML Index																		0.99%

viterim: viterim:
Implied Rate: Far
				1.85%		0.15%		-0.29%		Far Implied Rate

		RTY Index																		ERROR:#NAME?

viterim: viterim:
Days to Expiry Far		

viterim: viterim:
Far Future minus Near Future		

viterim: viterim:
Near Future		

viterim: viterim:
Future Divs minus Near Divs				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Days to Expiry

		SPM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Near Future expiry

		SPU6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Far Future expiry

		ESM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread implied financing rate (c.f. above result)

		ESU6 Index																		Solve for r, from  ....   (1+ Rimplied NEAR) * (1+ Rimplied Forward) = (1+ Rimplied FAR)

		RMM6 Index

		RMU6 Index																												 

		FAM6 Index

		FAU6 Index

		GNM6 Index																						 

		GNU6 Index

		RTAM6 Index																		Fair Value

		RTAU6 Index																		S&P 500

		EDM6 Comdty																		ERROR:#NAME?

viterim: Fair Value a.k.a. Theo Future				ERROR:#NAME?				ERROR:#NAME?

		EDU6 Comdty																		ERROR:#NAME?

viterim: Spot or Cash Level

		spM6spU6 Equity																		ERROR:#NAME?

viterim: Future (far)

		esM6esU6 index																		ERROR:#NAME?

viterim: SPREAD = Future - Cash

		rmM6rmU6 index																		ERROR:#NAME?

viterim: FAIR = Theo - Cash


		faM6faU6 Index																		ERROR:#NAME?

viterim: Mispricing (bps)=
(Spread - Fair)/Spot


		GNM6GNU6 Index																		ERROR:#NAME?

		rtaM6rtaU6 index

		EDM6 Index

		US0003m Index

		ED1 Comdty

																								S&P 500		S&P 400		Russell 2000

																				Two Weeks				-3.0		-9.5		-55.0

																				Last week				4.0		0.0		-49.0

																				Today				-9.0		-19.0		-62.0











BBPTACShadowWks0001

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																		ERROR:#NAME?		ERROR:#NAME?		$   114.20		0.0000

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   (996.14)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   689,620.42		0.0021
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JPM CSFV

		 		LAST_PRICE		FUT_DVD_TO_EXP		FUT_ACT_DAYS_EXP		FUT_THEOR_PX		FUT_FAIR_VAL		Rich/Cheap		NAME				 		Ticker		Last				Euro Dollar		# of days		Dividend Diff		Fair Value		Last Price		Rich/Cheap $		Rich/Cheap Bps		Last

		spx index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						S&P Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?

viterim: viterim:
Had EDU0		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RIY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						MID Mini  FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		mid Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						S&P 600 Mini		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SML Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						RL2 Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						Eafe Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						SP 500 mini

Michael VITERI : Michael VITERI :
Use MDM to view market depth										Account		Roll Cost

VITERI Michael: VITERI Michael:
FV - Spread X # of contracts held X $/Contract		BPS/Acct		6/18 Roll Cost

VITERI Michael: VITERI Michael:
FV - Spread X # of contracts held X $/Contract		

viterim: viterim:
Had EDU0												6/18 bps/acct

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						Bid		Offer								59DX		ERROR:#NAME?		ERROR:#NAME?		$   114.20		0.0000

		ESM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?								59DY		ERROR:#NAME?		ERROR:#NAME?		$   (996.14)		(0.0000)

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?								59DZ		ERROR:#NAME?		ERROR:#NAME?		$   689,620.42		0.0021

		MFSM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 		ERROR:#NAME?		ERROR:#NAME?								59GA		ERROR:#NAME?		ERROR:#NAME?		$   (1,135.14)		(0.0000)

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 												59GX		ERROR:#NAME?		ERROR:#NAME?		$   (231.66)		(0.0000)

		FAM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						MID mini

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						Bid		Offer

		GNM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?														 

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		RTYM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		EDH0 Comdty		ERROR:#NAME?		 										ERROR:#NAME?

		EDM0 Comdty		ERROR:#NAME?		 										ERROR:#NAME?						SML mini												 

		esH0esM0 index		ERROR:#NAME?												ERROR:#NAME?						Bid		Offer

		mfsH0mfsM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		faH0faM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		GNH0GNM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		rtyH0rtyM0 index		ERROR:#NAME?												ERROR:#NAME?

		EDH0 Index		ERROR:#NAME?		 										ERROR:#NAME?						RL2 mini

		ED1 Comdty		ERROR:#NAME?		 										ERROR:#NAME?						Bid		Offer

		ED1 Comdty		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

				 																		ERROR:#NAME?		ERROR:#NAME?
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CSF Cash Flows

				Date		Cash		Change in Cash		 		 

		Jan-00		        2016-12-01		45,374,857		-768,430				

		Jan-00		        2016-12-02		44,606,427		-609,171				

		Jan-00		        2016-12-05		43,997,256		-2,581,116				

		Jan-00		        2016-12-06		41,416,140		23,189				

		Jan-00		        2016-12-07		41,439,329		-27,221				

		Jan-00		        2016-12-08		41,412,108		-18,108				

		Jan-00		        2016-12-09		41,394,000		-403,540				

		Jan-00		        2016-12-12		40,990,460		60,090				

		Jan-00		        2016-12-13		41,050,550		574,939				

		Jan-00		        2016-12-14		41,625,489		715,051				

		Jan-00		        2016-12-15		42,340,540		25,477				

		Jan-00		        2016-12-16		42,366,017		96,074				

		Jan-00		        2016-12-19		42,462,091		-83,706				

		Jan-00		        2016-12-20		42,378,385		67,914				

		Jan-00		        2016-12-21		42,446,300		379,639				

		Jan-00		        2016-12-22		42,825,939		-35,116,995				

		Jan-00		        2016-12-23		7,708,944		7,959,518				

		Jan-00		        2016-12-27		15,668,462		-1,560,746				

		Jan-00		        2016-12-28		14,107,716		-40,627				

		Jan-00		        2016-12-29		14,067,089		-1,644,058				

		Jan-00		        2016-12-30		12,423,031		-782,683				

		Jan-00		        2016-12-31		11,669,108		0				

		Jan-00		        2017-01-03		11,669,108		-175,725				

		Jan-00		        2017-01-04		11,493,382		224,743				

		Jan-00		        2017-01-05		11,718,125		-248,373				

		Jan-00		        2017-01-06		11,469,752		-33,573				

		Jan-00		        2017-01-09		11,436,179		-92,636				

		Feb-00		        2017-01-10		11,343,543		-50,757				

		Feb-00		        2017-01-11		11,292,786		-243,214				

		Feb-00		        2017-01-12		11,049,572		-54,140				

		Feb-00		        2017-01-13		10,995,432		422,928				

		Feb-00		        2017-01-17		11,418,360		-86,211				

		Feb-00		        2017-01-18		11,332,149		-23,920				

		Feb-00		        2017-01-19		11,308,230		65,386				

		Feb-00		        2017-01-20		11,373,616		94,502				

		Feb-00		        2017-01-23		11,468,118		-27,681				

		Feb-00		        2017-01-24		11,440,437		311,349				

		Feb-00		        2017-01-25		11,751,785		340,622				

		Feb-00		        2017-01-26		12,092,407		-1,023,823				

		Feb-00		        2017-01-27		11,068,584		-156,781				

		Feb-00		        2017-01-30		10,911,804		238,647				

		Feb-00		        2017-01-31		11,150,450		-899,516				

		Feb-00		        2017-02-01		10,262,012		-276,752				

		Feb-00		        2017-02-02		9,985,260		-382,591				

		Feb-00		        2017-02-03		9,602,668		-130,142				

		Feb-00		        2017-02-06		9,472,526		-178,433				

		Feb-00		        2017-02-07		9,294,093		-119,993				

		Feb-00		        2017-02-08		9,174,100		-101,555				

		Feb-00		        2017-02-09		9,072,546		-344,457				

		Feb-00		        2017-02-10		8,728,088		-37,529				

		Feb-00		        2017-02-13		8,690,559		-97,941				

		Feb-00		        2017-02-14		8,592,618		-357,210				

		Feb-00		        2017-02-15		8,235,408		-5,956				

		Feb-00		        2017-02-16		8,229,452		-66,122				

		Mar-00		        2017-02-17		8,163,330		0				

		Mar-00		        2017-02-21		8,163,330		375,970				

		Mar-00		        2017-02-22		8,539,301		-12,838				

		Mar-00		        2017-02-23		8,526,463		-1,479,171				

		Mar-00		        2017-02-24		7,047,292		-33,313				

		Mar-00		        2017-02-27		7,013,979		-434,295				

		Mar-00		        2017-02-28		6,579,684		1,729,592				

		Mar-00		        2017-03-01		8,316,725		38,906				

		Mar-00		        2017-03-02		8,355,631		-197,224				

		Mar-00		        2017-03-03		8,158,407		2,030,786				

		Mar-00		        2017-03-06		10,189,193		-108,986				

		Mar-00		        2017-03-07		10,080,207		8,753,795				

		Mar-00		        2017-03-08		18,834,002		-123,251				

		Mar-00		        2017-03-09		18,710,751		2,890				

		Mar-00		        2017-03-10		18,713,641		-1,645,218				

		Mar-00		        2017-03-13		17,068,423		102,948				

		Mar-00		        2017-03-14		17,171,371		-421,748				

		Mar-00		        2017-03-15		16,749,623		240,966				

		Mar-00		        2017-03-16		16,990,589		-2,017,184				

		Mar-00		        2017-03-17		14,973,404		-119,976				

		Mar-00		        2017-03-20		14,853,428		-712,641				

		Mar-00		        2017-03-21		14,140,788		-74,057				

		Mar-00		        2017-03-22		14,066,731		942,016				

		Mar-00		        2017-03-23		15,008,747		56,803				

		Mar-00		        2017-03-24		15,065,550		0				

		Mar-00		        2017-03-27		15,065,550		439,538				

		Mar-00		        2017-03-28		15,505,088		-277,089				

		Mar-00		        2017-03-29		15,227,999		585,741				

		Mar-00		        2017-03-30		15,813,740		-1,041,711				

		Mar-00		        2017-03-31		14,772,029		821,785				

		Apr-00		        2017-04-03		15,608,967		251,616				

		Apr-00		        2017-04-04		15,860,583		-412,736				

		Apr-00		        2017-04-05		15,447,846		67,511				

		Apr-00		        2017-04-06		15,515,357		-418,008				

		Apr-00		        2017-04-07		15,097,349		-67,971				

		Apr-00		        2017-04-10		15,029,379		156,329				

		Apr-00		        2017-04-11		15,185,707		300,332				

		Apr-00		        2017-04-12		15,486,039		575,097				

		Apr-00		        2017-04-13		16,061,136		-1,716,128				

		Apr-00		        2017-04-17		14,345,008		-315,433				

		Apr-00		        2017-04-18		14,029,576		-45,393				

		Apr-00		        2017-04-19		13,984,183		-105,870				

		Apr-00		        2017-04-20		13,878,313		12,924				

		Apr-00		        2017-04-21		13,891,237		-6,117,527				

		Apr-00		        2017-04-24		7,773,710		-680,176				

		Apr-00		        2017-04-25		7,093,534		-114,738				

		Apr-00		        2017-04-26		6,978,796		296,046				

		Apr-00		        2017-04-27		7,274,843		-147,848				

		Apr-00		        2017-04-28		7,126,995		486,083				

		Apr-00		        2017-04-30		7,626,316		0				

		Apr-00		        2017-05-01		7,626,316		-78,098				

		Apr-00		        2017-05-02		7,548,218		-184,045				

		Apr-00		        2017-05-03		7,364,173		707,599				

		Apr-00		        2017-05-04		8,071,772		662,597				

		Apr-00		        2017-05-05		8,734,368		164,792				

		Apr-00		        2017-05-08		8,899,160		-41,780				

		Apr-00		        2017-05-09		8,857,379		80,876				

		Apr-00		        2017-05-10		8,938,255		1,478,104				

		Apr-00		        2017-05-11		10,416,359		-178,381				

		May-00		        2017-05-12		10,237,977		-932,618				

		May-00		        2017-05-15		9,305,360		228,067				

		May-00		        2017-05-16		9,533,427		782,830				

		May-00		        2017-05-17		10,316,256		-207,716				

		May-00		        2017-05-18		10,108,540		56,474				

		May-00		        2017-05-19		10,165,015		-34,612				

		May-00		        2017-05-22		10,130,403		12,544				

		May-00		        2017-05-23		10,142,947		6,084,082				

		May-00		        2017-05-24		16,227,029		-334,613				

		May-00		        2017-05-25		15,892,416		1,331,397				

		May-00		        2017-05-26		17,223,813		-17,418				

		May-00		        2017-05-30		17,206,394		795,489				

		May-00		        2017-05-31		18,001,883		-597,467				

		May-00		        2017-06-01		17,417,203		553,304				

		May-00		        2017-06-02		17,970,507		541,008				

		May-00		        2017-06-05		18,511,515		26,704				

		May-00		        2017-06-06		18,538,219		-210,945				

		May-00		        2017-06-07		18,327,274		-14,958				

		May-00		        2017-06-08		18,312,317		-112,852				

		May-00		        2017-06-09		18,199,465		310,318				

		May-00		        2017-06-12		18,509,783		-64,981				

		May-00		        2017-06-13		18,444,802		122,105				

		May-00		        2017-06-14		18,566,907		-50,987				

		May-00		        2017-06-15		18,515,920		78,719				

		May-00		        2017-06-16		18,594,639		-17,792				

		May-00		        2017-06-19		18,576,847		-379,822				

		May-00		        2017-06-20		18,197,026		-32,739				

		May-00		        2017-06-21		18,164,287		11,372				

		May-00		        2017-06-22		18,175,659		-106,417				

		May-00		        2017-06-23		18,069,242		16,874,428				

		Jun-00		        2017-06-26		34,943,670		8,622,036				

		Jun-00		        2017-06-27		43,565,706		5,991,248				

		Jun-00		        2017-06-28		49,556,954		-397,073				

		Jun-00		        2017-06-29		49,159,880		-38,151,136				

		Jun-00		        2017-06-30		11,008,745		633,451				

		Jun-00		        2017-07-03		11,666,271		-439,076				

		Jun-00		        2017-07-05		11,227,195		1,044				

		Jun-00		        2017-07-06		11,228,239		-49,004				

		Jun-00		        2017-07-07		11,179,236		9,117				

		Jun-00		        2017-07-10		11,188,353		1,402,694				

		Jun-00		        2017-07-11		12,591,047		-30,927				

		Jun-00		        2017-07-12		12,560,119		-293,017				

		Jun-00		        2017-07-13		12,267,103		786,075				

		Jun-00		        2017-07-14		13,053,178		-38,261				

		Jun-00		        2017-07-17		13,014,917		-139,338				

		Jun-00		        2017-07-18		12,875,579		1,513,027				

		Jun-00		        2017-07-19		14,388,606		555,715				

		Jun-00		        2017-07-20		14,944,321		-34,621				

		Jun-00		        2017-07-21		14,909,700		-43,711				

		Jun-00		        2017-07-24		14,865,990		79,043				

		Jun-00		        2017-07-25		14,945,033		-88,727				

		Jun-00		        2017-07-26		14,856,306		6,226				

		Jun-00		        2017-07-27		14,862,532		48,280				

		Jun-00		        2017-07-28		14,910,811		276,473				

		Jun-00		        2017-07-31		15,187,285		665,589				

		Jun-00		        2017-08-01		15,869,319		604,956				

		Jun-00		        2017-08-02		16,474,275		-579,865				

		Jun-00		        2017-08-03		15,894,410		-145,495				

		Jul-00		        2017-08-04		15,748,915		-245,425				

		Jul-00		        2017-08-07		15,503,490		-2,416,928				

		Jul-00		        2017-08-08		13,086,561		-183,113				

		Jul-00		        2017-08-09		12,903,448		-156,688				

		Jul-00		        2017-08-10		12,746,760		694,011				

		Jul-00		        2017-08-11		13,440,771		-262,199				

		Jul-00		        2017-08-14		13,178,572		-157,465				

		Jul-00		        2017-08-15		13,021,107		665,799				

		Jul-00		        2017-08-16		13,686,906		787,888				

		Jul-00		        2017-08-21		14,406,889		-461,184				

		Jul-00		        2017-08-22		13,945,705		-831,674				

		Jul-00		        2017-08-23		13,114,031		132,652				

		Jul-00		        2017-08-24		13,246,683		-270,950				

		Jul-00		        2017-08-25		12,975,734		138,454				

		Jul-00		        2017-08-28		13,114,188		-81,052				

		Jul-00		        2017-08-29		13,033,136		-12,634				

		Jul-00		        2017-08-30		13,020,501		450,613				

		Jul-00		        2017-08-31		13,471,115		-771,221				

		Jul-00		        2017-09-01		12,716,978		-161,143				

		Jul-00		        2017-09-05		12,555,835		-72,485				

		Jul-00		        2017-09-06		12,483,350		-357,326				

		Jul-00		        2017-09-07		12,126,024		-117,615				

		Jul-00		        2017-09-08		12,008,409		452,621				

		Jul-00		        2017-09-11		12,461,030		-159,290				

		Jul-00		        2017-09-12		12,301,741		575,390				

		Jul-00		        2017-09-13		12,877,131		-355,101				

		Jul-00		        2017-09-14		12,522,030		-25,872				

		Jul-00		        2017-09-15		12,496,159		-60,969				

		Jul-00		        2017-09-18		12,435,190		-125,210				

		Jul-00		        2017-09-19		12,309,979		-17,360				

		Aug-00		        2017-09-20		12,292,619		210,648				

		Aug-00		        2017-09-21		12,503,267		75,587				

		Aug-00		        2017-09-22		12,578,854		50,245				

		Aug-00		        2017-09-25		12,629,099		24,776				

		Aug-00		        2017-09-26		12,653,874		-21,546				

		Aug-00		        2017-09-27		12,632,328		-102,621				

		Aug-00		        2017-09-28		12,529,707		-2,401,888				

		Aug-00		        2017-09-29		10,127,819		806,121				

		Aug-00		        2017-09-30		10,948,604		0				

		Aug-00		        2017-10-02		10,948,604		-139,304				

		Aug-00		        2017-10-03		10,809,300		-1,569,386				

		Aug-00		        2017-10-04		9,239,914		420,490				

		Aug-00		        2017-10-05		9,660,405		208,773				

		Aug-00		        2017-10-06		9,869,178		-1,477,370				

		Aug-00		        2017-10-09		8,391,808		277,322				

		Aug-00		        2017-10-10		8,669,130		-239,371				

		Aug-00		        2017-10-11		8,429,759		879,628				

		Aug-00		        2017-10-12		9,309,387		-332,987				

		Aug-00		        2017-10-13		8,976,400		-34,509				

		Aug-00		        2017-10-16		8,941,891		-201,280				

		Aug-00		        2017-10-17		8,740,611		-1,308,505				

		Aug-00		        2017-10-18		7,432,106		155,447				

		Aug-00		        2017-10-19		7,587,553		1,033,210				

		Aug-00		        2017-10-20		8,620,763		4,685,034				

		Aug-00		        2017-10-23		13,305,797		1,433,326				

		Aug-00		        2017-10-24		14,739,123		1,666,155				

		Aug-00		        2017-10-25		16,405,278		2,634,835				

		Aug-00		        2017-10-26		19,040,113		3,935,939				

		Aug-00		        2017-10-27		22,976,052		3,707,603				

		Aug-00		        2017-10-30		26,683,655		1,368,693				

		Sep-00		        2017-10-31		28,052,348		3,076,220				

		Sep-00		        2017-11-01		31,145,357		-524,269				

		Sep-00		        2017-11-02		30,621,089		7,193,509				

		Sep-00		        2017-11-03		37,814,598		4,156,378				

		Sep-00		        2017-11-06		41,970,975		-544,659				

		Sep-00		        2017-11-07		41,426,316		4,581,329				

		Sep-00		        2017-11-08		46,007,645		-96,343				

		Sep-00		        2017-11-09		45,911,302		2,172,997				

		Sep-00		        2017-11-10		48,084,299		2,605,736				

		Sep-00		        2017-11-13		50,690,035		-212,383				

		Sep-00		        2017-11-14		50,477,652		1,281,387				

		Sep-00		        2017-11-15		51,759,039		303,992				

		Sep-00		        2017-11-16		52,063,031		879,205				

		Sep-00		        2017-11-17		52,942,236		243,954				

		Sep-00		        2017-11-20		53,186,190		-57,786				

		Sep-00		        2017-11-21		53,128,404		-332,516				

		Sep-00		        2017-11-22		52,795,888		-38,097				

		Sep-00		        2017-11-24		52,757,791		72,990				

		Sep-00		        2017-11-27		52,830,782		-93,385				

		Sep-00		        2017-11-28		52,737,397		-59,735				

		Sep-00		        2017-11-29		52,677,662		63,535				

		Sep-00		        2017-11-30		52,741,198		-408,431				



Total Cash and daily change in Cash



Change in Cash	        2016-12-01	        2016-12-02	        2016-12-05	        2016-12-06	        2016-12-07	        2016-12-08	        2016-12-09	        2016-12-12	        2016-12-13	        2016-12-14	        2016-12-15	        2016-12-16	        2016-12-19	        2016-12-20	        2016-12-21	        2016-12-22	        2016-12-23	        2016-12-27	        2016-12-28	        2016-12-29	        2016-12-30	        2016-12-31	        2017-01-03	        2017-01-04	        2017-01-05	        2017-01-06	        2017-01-09	        2017-01-10	        2017-01-11	        2017-01-12	        2017-01-13	        2017-01-17	        2017-01-18	        2017-01-19	        2017-01-20	        2017-01-23	        2017-01-24	        2017-01-25	        2017-01-26	        2017-01-27	        2017-01-30	        2017-01-31	        2017-02-01	        2017-02-02	        2017-02-03	        2017-02-06	        2017-02-07	        2017-02-08	        2017-02-09	        2017-02-10	        2017-02-13	        2017-02-14	        2017-02-15	        2017-02-16	        2017-02-17	        2017-02-21	        2017-02-22	        2017-02-23	        2017-02-24	        2017-02-27	        2017-02-28	        2017-03-01	        2017-03-02	        2017-03-03	        2017-03-06	        2017-03-07	        2017-03-08	        2017-03-09	        2017-03-10	        2017-03-13	        2017-03-14	        2017-03-15	        2017-03-16	        2017-03-17	        2017-03-20	        2017-03-21	        2017-03-22	        2017-03-23	        2017-03-24	        2017-03-27	        2017-03-28	        2017-03-29	        2017-03-30	        2017-03-31	        2017-04-03	        2017-04-04	        2017-04-05	        2017-04-06	        2017-04-07	        2017-04-10	        2017-04-11	        2017-04-12	        2017-04-13	        2017-04-17	        2017-04-18	        2017-04-19	        2017-04-20	        2017-04-21	        2017-04-24	        2017-04-25	        2017-04-26	        2017-04-27	        2017-04-28	        2017-04-30	        2017-05-01	        2017-05-02	        2017-05-03	        2017-05-04	        2017-05-05	        2017-05-08	        2017-05-09	        2017-05-10	        2017-05-11	        2017-05-12	        2017-05-15	        2017-05-16	        2017-05-17	        2017-05-18	        2017-05-19	        2017-05-22	        2017-05-23	        2017-05-24	        2017-05-25	        2017-05-26	        2017-05-30	        2017-05-31	        2017-06-01	        2017-06-02	        2017-06-05	        2017-06-06	        2017-06-07	        2017-06-08	        2017-06-09	        2017-06-12	        2017-06-13	        2017-06-14	        2017-06-15	        2017-06-16	        2017-06-19	        2017-06-20	        2017-06-21	        2017-06-22	        2017-06-23	        2017-06-26	        2017-06-27	        2017-06-28	        2017-06-29	        2017-06-30	        2017-07-03	        2017-07-05	        2017-07-06	        2017-07-07	        2017-07-10	        2017-07-11	        2017-07-12	        2017-07-13	        2017-07-14	        2017-07-17	        2017-07-18	        2017-07-19	        2017-07-20	        2017-07-21	        2017-07-24	        2017-07-25	        2017-07-26	        2017-07-27	        2017-07-28	        2017-07-31	        2017-08-01	        2017-08-02	        2017-08-03	        2017-08-04	        2017-08-07	        2017-08-08	        2017-08-09	        2017-08-10	        2017-08-11	        2017-08-14	        2017-08-15	        2017-08-16	        2017-08-21	        2017-08-22	        2017-08-23	        2017-08-24	        2017-08-25	        2017-08-28	        2017-08-29	        2017-08-30	        2017-08-31	        2017-09-01	        2017-09-05	        2017-09-06	        2017-09-07	        2017-09-08	        2017-09-11	        2017-09-12	        2017-09-13	        2017-09-14	        2017-09-15	        2017-09-18	        2017-09-19	        2017-09-20	        2017-09-21	        2017-09-22	        2017-09-25	        2017-09-26	        2017-09-27	        2017-09-28	        2017-09-29	        2017-09-30	        2017-10-02	        2017-10-03	        2017-10-04	        2017-10-05	        2017-10-06	        2017-10-09	        2017-10-10	        2017-10-11	        2017-10-12	        2017-10-13	        2017-10-16	        2017-10-17	        2017-10-18	        2017-10-19	        2017-10-20	        2017-10-23	        2017-10-24	        2017-10-25	        2017-10-26	        2017-10-27	        2017-10-30	        2017-10-31	        2017-11-01	        2017-11-02	        2017-11-03	        2017-11-06	        2017-11-07	        2017-11-08	        2017-11-09	        2017-11-10	        2017-11-13	        2017-11-14	        2017-11-15	        2017-11-16	        2017-11-17	        2017-11-20	        2017-11-21	        2017-11-22	        2017-11-24	        2017-11-27	        2017-11-28	        2017-11-29	        2017-11-30	-768430.01	-609170.81000000006	-2581115.79	23189.22	-27220.98	-18108.37	-403540.47	60090.080000000002	574939.19999999995	715051.24	25477.21	96074.21	-83706.009999999995	67914.23	379638.9	-35116994.899999999	7959517.96	-1560745.63	-40626.879999999997	-1644057.7	-782683.27	0	-175725.49	224743.29	-248373.24	-33573.26	-92636.37	-50756.82	-243213.76	-54139.94	422928.25	-86210.79	-23919.55	65385.81	94502.05	-27681.06	311348.59000000003	340622	-1023822.85	-156780.91	238646.58	-899515.95	-276752	-382591.34	-130141.89	-178433.29	-119992.97	-101554.66	-344457.29	-37529.040000000001	-97941.13	-357210.22	-5955.94	-66121.56	0	375970.45	-12837.87	-1479171.31	-33312.71	-434295.16	1729591.67	38906.089999999997	-197223.69	2030786.13	-108985.78	8753794.9700000007	-123251.1	2889.62	-1645217.9	102948.34	-421748.47	240965.76000000001	-2017184.19	-119976.24	-712640.55	-74057.03	942016.07	56802.89	0	439538.42	-277088.84000000003	585741.29	-1041711.15	821784.57	251615.95	-412736.29	67510.759999999995	-418007.92	-67970.78	156328.92000000001	300331.59000000003	575097.35	-1716128.23	-315432.65999999997	-45392.86	-105869.75	12924.22	-6117526.79	-680176.29	-114737.59	296046.49	-147847.51999999999	486082.62	0	-78098.100000000006	-184045.04	707599	662596.54	164791.51	-41780.300000000003	80875.67	1478103.76	-178381.34	-932617.67	228066.81	782829.74	-207716.01	56474.46	-34612.160000000003	12543.99	6084082.0300000003	-334612.8	1331396.7	-17418.400000000001	795488.91	-597466.63	553303.89	541008.18000000005	26703.93	-210944.75	-14957.74	-112851.92	310317.87	-64980.86	122105.41	-50986.82	78718.86	-17792.11	-379821.5	-32739	11372.01	-106417.14	16874428.039999999	8622036.3699999992	5991247.7699999996	-397073.49	-38151135.539999999	633450.51	-439075.79	1044.0999999999999	-49003.55	9116.8700000000008	1402693.86	-30927.23	-293016.76	786075.33	-38261.21	-139337.66	1513027.33	555714.84	-34620.959999999999	-43710.82	79043.240000000005	-88726.65	6225.65	48279.66	276473.23	665588.82999999996	604956.31000000006	-579864.81000000006	-145495.48000000001	-245425.05	-2416928.4500000002	-183113.43	-156687.81	694010.89	-262198.65000000002	-157465.43	665799.35	787888.36	-461183.76	-831673.81	132652.44	-270949.71999999997	138453.95000000001	-81052.09	-12634.12	450613.31	-771220.62	-161142.99	-72484.89	-357326.06	-117614.64	452621.21	-159289.66	575389.98	-355100.52	-25871.53	-60968.81	-125210.45	-17360.28	210648.27	75586.86	50244.5	24775.58	-21545.95	-102621.42	-2401887.79	806121.42	0	-139303.85999999999	-1569385.65	420490.12	208773.24	-1477369.63	277321.64	-239370.74	879627.96	-332987.31	-34508.75	-201280.17	-1308505.28	155447.44	1033210.23	4685034.01	1433326.04	1666155.17	2634834.9700000002	3935938.68	3707603.19	1368692.96	3076220.49	-524268.61	7193509.2800000003	4156377.62	-544659.29	4581328.97	-96342.73	2172996.65	2605735.7400000002	-212382.74	1281387.0900000001	303992.34000000003	879204.67	243953.84	-57785.99	-332516.06	-38096.5	72990.179999999993	-93384.51	-59734.879999999997	63535.45	-408431.03	Cash	        2016-12-01	        2016-12-02	        2016-12-05	        2016-12-06	        2016-12-07	        2016-12-08	        2016-12-09	        2016-12-12	        2016-12-13	        2016-12-14	        2016-12-15	        2016-12-16	        2016-12-19	        2016-12-20	        2016-12-21	        2016-12-22	        2016-12-23	        2016-12-27	        2016-12-28	        2016-12-29	        2016-12-30	        2016-12-31	        2017-01-03	        2017-01-04	        2017-01-05	        2017-01-06	        2017-01-09	        2017-01-10	        2017-01-11	        2017-01-12	        2017-01-13	        2017-01-17	        2017-01-18	        2017-01-19	        2017-01-20	        2017-01-23	        2017-01-24	        2017-01-25	        2017-01-26	        2017-01-27	        2017-01-30	        2017-01-31	        2017-02-01	        2017-02-02	        2017-02-03	        2017-02-06	        2017-02-07	        2017-02-08	        2017-02-09	        2017-02-10	        2017-02-13	        2017-02-14	        2017-02-15	        2017-02-16	        2017-02-17	        2017-02-21	        2017-02-22	        2017-02-23	        2017-02-24	        2017-02-27	        2017-02-28	        2017-03-01	        2017-03-02	        2017-03-03	        2017-03-06	        2017-03-07	        2017-03-08	        2017-03-09	        2017-03-10	        2017-03-13	        2017-03-14	        2017-03-15	        2017-03-16	        2017-03-17	        2017-03-20	        2017-03-21	        2017-03-22	        2017-03-23	        2017-03-24	        2017-03-27	        2017-03-28	        2017-03-29	        2017-03-30	        2017-03-31	        2017-04-03	        2017-04-04	        2017-04-05	        2017-04-06	        2017-04-07	        2017-04-10	        2017-04-11	        2017-04-12	        2017-04-13	        2017-04-17	        2017-04-18	        2017-04-19	        2017-04-20	        2017-04-21	        2017-04-24	        2017-04-25	        2017-04-26	        2017-04-27	        2017-04-28	        2017-04-30	        2017-05-01	        2017-05-02	        2017-05-03	        2017-05-04	        2017-05-05	        2017-05-08	        2017-05-09	        2017-05-10	        2017-05-11	        2017-05-12	        2017-05-15	        2017-05-16	        2017-05-17	        2017-05-18	        2017-05-19	        2017-05-22	        2017-05-23	        2017-05-24	        2017-05-25	        2017-05-26	        2017-05-30	        2017-05-31	        2017-06-01	        2017-06-02	        2017-06-05	        2017-06-06	        2017-06-07	        2017-06-08	        2017-06-09	        2017-06-12	        2017-06-13	        2017-06-14	        2017-06-15	        2017-06-16	        2017-06-19	        2017-06-20	        2017-06-21	        2017-06-22	        2017-06-23	        2017-06-26	        2017-06-27	        2017-06-28	        2017-06-29	        2017-06-30	        2017-07-03	        2017-07-05	        2017-07-06	        2017-07-07	        2017-07-10	        2017-07-11	        2017-07-12	        2017-07-13	        2017-07-14	        2017-07-17	        2017-07-18	        2017-07-19	        2017-07-20	        2017-07-21	        2017-07-24	        2017-07-25	        2017-07-26	        2017-07-27	        2017-07-28	        2017-07-31	        2017-08-01	        2017-08-02	        2017-08-03	        2017-08-04	        2017-08-07	        2017-08-08	        2017-08-09	        2017-08-10	        2017-08-11	        2017-08-14	        2017-08-15	        2017-08-16	        2017-08-21	        2017-08-22	        2017-08-23	        2017-08-24	        2017-08-25	        2017-08-28	        2017-08-29	        2017-08-30	        2017-08-31	        2017-09-01	        2017-09-05	        2017-09-06	        2017-09-07	        2017-09-08	        2017-09-11	        2017-09-12	        2017-09-13	        2017-09-14	        2017-09-15	        2017-09-18	        2017-09-19	        2017-09-20	        2017-09-21	        2017-09-22	        2017-09-25	        2017-09-26	        2017-09-27	        2017-09-28	        2017-09-29	        2017-09-30	        2017-10-02	        2017-10-03	        2017-10-04	        2017-10-05	        2017-10-06	        2017-10-09	        2017-10-10	        2017-10-11	        2017-10-12	        2017-10-13	        2017-10-16	        2017-10-17	        2017-10-18	        2017-10-19	        2017-10-20	        2017-10-23	        2017-10-24	        2017-10-25	        2017-10-26	        2017-10-27	        2017-10-30	        2017-10-31	        2017-11-01	        2017-11-02	        2017-11-03	        2017-11-06	        2017-11-07	        2017-11-08	        2017-11-09	        2017-11-10	        2017-11-13	        2017-11-14	        2017-11-15	        2017-11-16	        2017-11-17	        2017-11-20	        2017-11-21	        2017-11-22	        2017-11-24	        2017-11-27	        2017-11-28	        2017-11-29	        2017-11-30	45374856.710000001	44606426.700000003	43997255.890000001	41416140.100000001	41439329.32	41412108.340000004	41393999.969999999	40990459.5	41050549.579999998	41625488.780000001	42340540.020000003	42366017.229999997	42462091.439999998	42378385.43	42446299.659999996	42825938.560000002	7708943.6600000001	15668461.619999999	14107715.99	14067089.109999999	12423031.41	11669107.59	11669107.59	11493382.1	11718125.390000001	11469752.15	11436178.890000001	11343542.52	11292785.699999999	11049571.939999999	10995432	11418360.25	11332149.460000001	11308229.91	11373615.720000001	11468117.77	11440436.710000001	11751785.300000001	12092407.300000001	11068584.449999999	10911803.539999999	11150450.119999999	10262011.699999999	9985259.6999999993	9602668.3599999994	9472526.4700000007	9294093.1799999997	9174100.2100000009	9072545.5500000007	8728088.2599999998	8690559.2200000007	8592618.0899999999	8235407.8700000001	8229451.9299999997	8163330.3700000001	8163330.3700000001	8539300.8200000003	8526462.9499999993	7047291.6399999997	7013978.9299999997	6579683.7699999996	8316724.6500000004	8355630.7400000002	8158407.0499999998	10189193.18	10080207.4	18834002.370000001	18710751.27	18713640.890000001	17068422.989999998	17171371.329999998	16749622.859999999	16990588.620000001	14973404.43	14853428.189999999	14140787.640000001	14066730.609999999	15008746.68	15065549.57	15065549.57	15505087.99	15227999.15	15813740.439999999	14772029.289999999	15608966.82	15860582.77	15447846.48	15515357.24	15097349.32	15029378.539999999	15185707.460000001	15486039.050000001	16061136.4	14345008.17	14029575.51	13984182.65	13878312.9	13891237.119999999	7773710.3300000001	7093534.04	6978796.4500000002	7274842.9400000004	7126995.4199999999	7626315.7599999998	7626315.7599999998	7548217.6600000001	7364172.6200000001	8071771.6200000001	8734368.1600000001	8899159.6699999999	8857379.3699999992	8938255.0399999991	10416358.800000001	10237977.460000001	9305359.7899999991	9533426.5999999996	10316256.34	10108540.33	10165014.789999999	10130402.630000001	10142946.619999999	16227028.65	15892415.85	17223812.550000001	17206394.149999999	18001883.059999999	17417203.23	17970507.120000001	18511515.300000001	18538219.23	18327274.48	18312316.739999998	18199464.82	18509782.690000001	18444801.829999998	18566907.239999998	18515920.420000002	18594639.280000001	18576847.170000002	18197025.670000002	18164286.670000002	18175658.68	18069241.539999999	34943669.579999998	43565705.950000003	49556953.719999999	49159880.229999997	11008744.689999999	11666271.16	11227195.369999999	11228239.470000001	11179235.92	11188352.789999999	12591046.65	12560119.42	12267102.66	13053177.99	13014916.779999999	12875579.119999999	14388606.449999999	14944321.289999999	14909700.33	14865989.51	14945032.75	14856306.1	14862531.75	14910811.41	15187284.640000001	15869318.74	16474275.050000001	15894410.24	15748914.76	15503489.710000001	13086561.26	12903447.83	12746760.02	13440770.91	13178572.26	13021106.83	13686906.18	14406888.51	13945704.75	13114030.939999999	13246683.380000001	12975733.66	13114187.609999999	13033135.52	13020501.4	13471114.710000001	12716977.84	12555834.85	12483349.960000001	12126023.9	12008409.26	12461030.470000001	12301740.810000001	12877130.789999999	12522030.27	12496158.74	12435189.93	12309979.48	12292619.199999999	12503267.470000001	12578854.33	12629098.83	12653874.41	12632328.460000001	12529707.039999999	10127819.25	10948603.970000001	10948603.970000001	10809300.109999999	9239914.4600000009	9660404.5800000001	9869177.8200000003	8391808.1899999995	8669129.8300000001	8429759.0899999999	9309387.0500000007	8976399.7400000002	8941890.9900000002	8740610.8200000003	7432105.54	7587552.9800000004	8620763.2100000009	13305797.220000001	14739123.26	16405278.43	19040113.399999999	22976052.079999998	26683655.27	28052348.23	31145357.120000001	30621088.510000002	37814597.789999999	41970975.409999996	41426316.119999997	46007645.090000004	45911302.359999999	48084299.009999998	50690034.75	50477652.009999998	51759039.100000001	52063031.439999998	52942236.109999999	53186189.950000003	53128403.960000001	52795887.899999999	52757791.399999999	52830781.579999998	52737397.07	52677662.189999998	52741197.640000001	
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				Common School Fund 		Current Target		Current Ranges				Proposed Target		Proposed Ranges

				Global Equity		60%		50% - 70%				45%		40% - 50%

				Private Equity		10%		0% - 12%				10%		8% - 12%

				Fixed Income		30%		25% - 35%				25%		20% - 30%

				Real Assets		0%		N/A				10%		8% - 12%

				Diversifying Strategies		0%		N/A				10%		8% - 12%

				Cash		0%		0% - 3%				0%		0% - 3%



				10 Yr Expected Return (Geo Mean)		6.5%						6.6%		 

				Projected Standard Deviation		14.5%						13.2%		 







				Common School Fund 		Current Target		Current Ranges		Market Value		Actual

				Global Equity		60%		50% - 70%		$   799,182,000		55%

				Private Equity		10%		0% - 12%		$   190,824,000		13%

				Fixed Income		30%		25% - 35%		$   441,098,000		31%

				Real Assets		0%		N/A		$   - 0		0%

				Diversifying Strategies		0%		N/A		$   - 0		0%

				Cash		0%		0% - 3%		$   11,666,000		1%

				Source:  State Street						$   1,442,770,000







				Common School Fund 		Benchmark		Prior Allocation		Approved Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		60%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		10%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		30%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		0%		10%		8% - 12%

				Diversifying Strategies		CPI + 4%		0%		10%		8% - 12%

				Cash		Cash		0%		0%		0% - 3%



				10 Yr Expected Return (Geo Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source:  Updated with Callan 2018 Capital Market Assumptions





				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   950,810,000		55%

				Private Equity		10%		10%		8% - 12%		$   203,346,000		12%

				Fixed Income		30%		25%		20% - 30%		$   443,668,000		26%

				Real Assets		0%		10%		8% - 12%		$   - 0		0%

				Diversifying Strategies		0%		10%		8% - 12%		$   100,000,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   20,783,000		1%

												$   1,718,607,000



				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   891,720,000		52%

				Private Equity		10%		10%		8% - 12%		$   212,873,000		12%

				Fixed Income		30%		25%		20% - 30%		$   451,976,000		26%

				Real Estate		0%		10%		8% - 12%		$   9,000,000		1%

				Alternatives		0%		10%		8% - 12%		$   95,869,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   - 0		0%

												$   1,661,437,000







				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   796,591,000		48%

				Private Equity		10%		10%		8% - 12%		$   209,742,000		13%

				Fixed Income		30%		25%		20% - 30%		$   435,445,000		26%

				Real Estate		0%		10%		8% - 12%		$   60,000,000		4%

				Alternatives		0%		10%		8% - 12%		$   91,740,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   52,139,000		3%

												$   1,645,657,000		 







				Common School Fund 		Benchmark		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		42.8%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		13.6%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		28.0%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		6.7%		10%		8% - 12%

				Alternatives		CPI + 4%		5.7%		10%		8% - 12%

				Cash		Cash		3.1%		0%		0% - 3%



				10 Yr Expected Return (Geo Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source:  Updated with Callan 2018 Capital Market Assumptions









				Common School Fund 		Benchmark		Market Value		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		$   895,189,713.90		47.1%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		$   202,601,993.64		10.7%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		$   487,914,680.00		25.7%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		$   128,802,075.88		6.8%		10%		8% - 12%

				Alternatives		CPI + 4%		$   119,813,484.94		6.3%		10%		8% - 12%

				Cash		Cash		$   66,249,000.00		3.5%		0%		0% - 3%

								$   1,900,570,948.36







				Vintage		Fund		Commitment		Unfunded Commit		Contributions		Distributions		TVPI		Net IRR		Cambridge Assoc. Rank

				2007		Warburg Pincus PE X		$   25,000,000		$   - 0		$   25,214,323		$   28,856,311		1.61X		8.6%		3rd

				2007		Oak Hill Capital Part III		$   25,000,000		$   - 0		$   30,189,059		$   41,715,827		1.5X		8.9%		3rd

				2008		Apollo Invest Fund VII		$   25,000,000		$   3,565,948		$   30,092,816		$   46,945,151		2.05X		23.1%		1st

				2008		TPG Partners VI		$   25,000,000		$   1,090,536		$   27,095,272		$   31,317,640		1.64X		11.2%		3rd

				2008		PEG Venture Cap IV		$   20,000,000		$   274,676		$   24,434,184		$   18,738,925		1.79X		14.1%		3rd

				2009		Oaktree Opp Fund VIII		$   12,500,000		$   - 0		$   12,500,000		$   17,178,520		1.46X		9.2%		N/A

				2011		Oaktree Opp Fund VIIIb		$   12,500,000		$   - 0		$   12,500,000		$   9,480,383		1.33X		20.8%		2nd

				2013		Oaktree Opp Fund IX		$   20,000,000		$   - 0		$   20,000,000		$   6,579,086		1.14X		3.2%		N/A

				2013		KKR Asian Fund II		$   25,000,000		$   2,309,953		$   27,186,631		$   20,340,392		1.41X		13.7%		3rd

				2013		Apollo Invest Fund VIII		$   25,000,000		$   5,580,815		$   21,690,865		$   6,525,855		1.37X		14.6%		3rd

				2014		PEG Venture Cap V		$   25,000,000		$   4,104,290		$   21,385,953		$   1,062,332		1.22X		NM		NM

				2015		Francisco Partners IV		$   15,000,000		$   382,500		$   14,617,500		$   1,552,500		1.58X		26.0%		1st

				2015		Oaktree Opp Fund X		$   25,000,000		$   7,500,000		$   20,000,000		$   2,809,830		1.33X		20.8%		NM

				2018		Vista Equity Partners Fund VII		$   15,000,000		$   12,346,104		$   2,653,896		$   17,021		0.97X		NM		NM

				2019		BlackStone Capital Partners		$   15,000,000		$   15,000,000		$   - 0		$   - 0		0.00X		NM		NM

				 				$   310,000,000.00

				 

				 

				 				$   120,000,000.00		39%

				 				$   135,000,000.00		44%

				 

								8%

								 



















































































































































































































































































































































CSF Rebalance





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,676,023,000		3.82%		17.24%		7.71%		9.46%		5.88%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				4.04%		17.47%		7.92%		9.21%		5.70%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-0.22%		-0.23%		-0.21%		0.25%		0.18%

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   952,075,000		5.85%		24.83%		9.85%		12.02%		6.23%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				5.72%		23.95%		9.52%		11.00%		4.97%

																Excess Return				0.13%		0.88%		0.33%		1.02%		1.26%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   446,205,000		0.50%		4.94%		2.97%		2.84%		5.02%

																Bloomberg Barclays US Aggregate				0.39%		3.54%		2.32%		2.21%		4.18%

																Excess Return				0.11%		1.40%		0.65%		0.63%		0.84%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   200,352,000		4.11%		15.31%		10.17%		14.04%		7.62%

																Russell 3000 + 300 Bps Qtr Lag				5.34%		22.22%		14.03%		17.61%		11.23%

																Excess Return				-1.23%		-6.91%		-3.86%		-3.57%		-3.61%







				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Common School Fund Returns		$   1,661,437,000		-0.49%		11.77%		6.67%		8.33%		6.54%

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				CSF Policy Benchmark				-0.23%		11.82%		6.86%		8.23%		6.33%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				Excess Return				-0.26%		-0.05%		-0.19%		0.10%		0.21%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   891,720,000		-1.24%		15.67%		8.29%		10.20%		7.09%

																MSCI ACWI IMI Net				-0.89%		15.03%		8.27%		9.34%		5.90%

																Excess Return				-0.35%		0.64%		0.02%		0.86%		1.19%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   451,976,000		-1.40%		2.05%		1.90%		2.46%		4.98%

																Bloomberg Barclays US Aggregate				-1.46%		1.20%		1.24%		1.89%		3.86%

																Excess Return				0.06%		0.85%		0.66%		0.57%		1.12%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   212,873,000		5.18%		19.73%		11.69%		14.37%		8.70%

																Russell 3000 + 300 Bps Qtr Lag				7.11%		24.71%		14.43%		19.01%		12.27%

																Excess Return				-1.93%		-4.98%		-2.74%		-4.64%		-3.57%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   95,869,000		-4.13%		N/A		N/A		N/A		N/A

																Russell 3000 + 300 Bps Qtr Lag				2.22%		N/A		N/A		N/A		N/A

																Excess Return				-6.35%		N/A		N/A		N/A		N/A



																		 



				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise				MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Sep-18		Pyramis Select		Global X-US Equity		$   (30,000,000)		Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Sep-18		Arrowstreet		Global X-US Equity		$   (15,000,000)		Cash Raise				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Sep-18		RREEF		Real Estate		$   15,000,000		Additional Funding				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding

																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

																MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

																Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street































				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,571,792,000		-5.87%		-3.89%		6.13%		5.07%		8.27%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				-4.66%		-1.44%		7.74%		5.66%		8.49%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-1.21%		-2.45%		-1.61%		-0.59%		-0.22%						$   38,508,904.00

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Source: State Street

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   672,619,000		-13.93%		-11.35%		5.72%		4.24%		10.60%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				-13.28%		-10.08%		6.49%		4.17%		9.74%

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Excess Return				-0.65%		-1.27%		-0.77%		0.07%		0.86%						$   8,542,261.30		22%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise				Common School Fund Fixed Income Returns		$   440,001,000		0.66%		-0.71%		2.74%		2.85%		5.77%

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Bloomberg Barclays US Aggregate				1.64%		0.01%		2.17%		2.49%		3.94%

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Excess Return				-0.98%		-0.72%		0.57%		0.36%		1.83%						$   3,168,007.20		8%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding				Common School Fund Private Equity Returns		$   214,537,000		3.27%		15.15%		12.76%		13.25%		11.98%

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Russell 3000 + 300 Bps Qtr Lag				7.90%		21.06%		20.54%		16.83%		15.66%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding				Excess Return				-4.63%		-5.91%		-7.78%		-3.58%		-3.68%						$   12,679,136.70		32%

				Oct-18		RREEF		Real Estate		$   15,000,000		Additional Funding

				Jan-19		RREEF		Real Estate		$   15,000,000		Additional Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   89,446,000		0.18%		-10.55%		N/A		N/A		N/A

																CPI + 400 Bps				0.50%		5.98%		N/A		N/A		N/A

																Excess Return				-0.32%		-16.53%		N/A		N/A		N/A						$   14,785,423.80		38%



																Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   105,759,000		0.56%		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.87%		N/A		N/A		N/A		N/A

																Excess Return				-1.31%		N/A		N/A		N/A		N/A						$   39,174,829.00



																		 



																Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,571,792,000		-5.87%		-3.89%		6.13%		5.07%		8.27%

																CSF Policy Benchmark				-4.66%		-1.44%		7.74%		5.66%		8.49%

																Excess Return				-1.21%		-2.45%		-1.61%		-0.59%		-0.22%

																Source: State Street



																Period Ending 3/29/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,747,944,819		6.03%		2.41%		8.07%		5.90%		11.04%

																CSF Policy Benchmark				4.96%		3.23%		8.81%		6.17%		10.80%

																Excess Return				1.07%		-0.82%		-0.74%		-0.27%		0.24%

																Source: State Street (Preliminary)







																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,900,572,077		4.68%		16.04%		9.35%		6.86%		8.39%

																CSF Policy Benchmark				4.49%		15.15%		10.06%		7.36%		8.36%

																Excess Return				0.19%		0.89%		-0.71%		-0.50%		0.03%

																Source: State Street





																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,900,572,077		4.68%		16.04%		9.35%		6.86%		8.39%

																CSF Policy Benchmark				4.49%		15.15%		10.06%		7.36%		8.36%

																Excess Return				0.19%		0.89%		-0.71%		-0.50%		0.03%

																Source: State Street

																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   895,189,714		9.23%		26.26%		11.79%		8.21%		9.62%

																MSCI ACWI IMI Net				9.05%		26.35%		12.09%		8.34%		8.91%

																Excess Return				0.18%		-0.09%		-0.30%		-0.13%		0.71%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   487,914,680		0.61%		10.57%		4.83%		3.69%		4.92%

																Bloomberg Barclays US Aggregate				0.18%		8.72%		4.03%		3.10%		3.95%

																Excess Return				0.43%		1.85%		0.80%		0.59%		0.97%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   202,601,994		3.44%		11.07%		13.83%		11.33%		13.56%

																Russell 3000 + 300 Bps Qtr Lag				1.91%		6.00%		16.18%		13.73%		16.44%

																Excess Return				1.53%		5.07%		-2.36%		-2.40%		-2.88%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   119,813,485		-2.09%		-1.47%		N/A		N/A		N/A

																CPI + 400 Bps				1.07%		6.37%		N/A		N/A		N/A

																Excess Return				-3.16%		-7.84%		N/A		N/A		N/A



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   128,802,076		1.48%		6.66%		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.08%		4.64%		N/A		N/A		N/A

																Excess Return				0.40%		2.02%		N/A		N/A		N/A

																Source: State Street

																		 



















Global Low Vol

						Period Ending  9/30/18		Market Value		1 year		Incep																				FUND ID		FUND NAME		PERIOD TYPE		DATE		LEVEL		Return

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		15.29%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-17		TOTAL		1.72656		1.0173

						MSCI ACWI IMI Min Vol Net				3.76%		13.26%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-17		TOTAL		3.37291		1.0337

						MSCI ACWI IMI Net				-0.95%		15.44%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-17		TOTAL		0.61116		1.0061

						Excess				2.78%		-0.16%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-17		TOTAL		1.13512		1.0114

																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-17		TOTAL		2.85885		1.0286

						Period Ending  10/30/18		Market Value		1 year		Incep				1-yr Beta																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-17		TOTAL		-0.47927		0.9952

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		10.82%				0.78						$   5,259,205,394.39										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-17		TOTAL		1.81194		1.0181

						MSCI ACWI IMI Net				-0.95%		9.69%				1.00		 				18.8%										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-17		TOTAL		0.85733		1.0086

						Excess				2.78%		1.13%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-17		TOTAL		0.08901		1.0009

						Source: State Street																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-17		TOTAL		1.60656		1.0161



						Period Ending  12/31/18		Market Value		1 year		Incep*				1-yr Beta

						Global Equity Low Vol		$   3,457,896,908		-5.55%		7.66%				0.78

						MSCI ACWI IMI Net				-10.08%		5.57%				1.00

						Excess				4.53%		2.09%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Nov-17		TOTAL		2.47781		1.0248

						Source: State Street 																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Dec-17		TOTAL		0.61060		1.0061

						*Inception: January 1, 2017



						Period Ending  12/31/18		Market Value		1 year		Incep**				1-yr Beta		 		 

						Diversified Multifactor (59GY)		$   653,862,118		-12.00%		-3.55%				0.93		 		 

						MSCI World X-US Net				-14.09%		-5.33%				1.00

						Excess				2.09%		1.78%				 

						Source:   State Street

						**Inception:  June 1, 2017

								$   4,111,759,026

								23,964,745,626

								17.2%



																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-18		TOTAL		3.29524		1.0330

		1.01				Date		OPERF Global Low Vol Excess Returns		Cum Alpha																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-18		TOTAL		-3.93244		0.9607

		1.00		1.00		Jan-17		0.01		0.63																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-18		TOTAL		0.03092		1.0003

		1.00				Feb-17		(0.00)		0.55																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-18		TOTAL		0.02334		1.0002

		1.00				Mar-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-18		TOTAL		0.10066		1.0010

		1.01				Apr-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-18		TOTAL		0.29959		1.0030

		0.99				May-17		0.01		1.10																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-18		TOTAL		3.07894		1.0308

		0.99				Jun-17		(0.01)		0.46																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-18		TOTAL		1.53151		1.0153

		1.01				Jul-17		(0.01)		(0.29)																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-18		TOTAL		1.06380		1.0106

		0.98				Aug-17		0.01		0.43																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-18		TOTAL		-4.69532		0.9530

		1.00				Sep-17		(0.02)		(1.33)

		1.01				Oct-17		0.00		(0.97)

		0.99				Nov-17		0.01		(0.37)																										January 1, 2017 to September 30, 2018

		0.99				Dec-17		(0.01)		(1.04)																										Cumulative		24.34%

		1.01				Jan-18		(0.01)		(2.36)																										Annualized		13.26%						 

		1.01				Feb-18		0.01		(1.14)

		1.00				Mar-18		0.01		(0.01)

		1.00				Apr-18		(0.00)		(0.43)

		1.00				May-18		(0.00)		(0.69)																										January 1, 2017 to October 31, 2018										STD

		1.00				Jun-18		0.00		(0.46)																										Cumulative		18.51%						RTN		8.53%

		1.00				Jul-18		(0.00)		(0.44)																										Annualized		9.70%						9.70%

		1.01				Aug-18		(0.00)		(0.44)

		1.02		 		Sep-18		0.01		0.12																						Return Details ( GLOBAL EQUITY LOW VOL - Since Incept )

						Oct-18		0.02		1.39																						RETURN TYPE: Total

																																GLOBAL EQUITY LOW VOL - 59ACA41 As of 31-Oct-18



																																Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		Global Low Vol		MSCI ACWI IMI Net		ROR (Excess)





		Period Ending 12/31/18		Market Value		1 year		2 years		3 years		4 years		Inception

		DFA Large Cap Core		$   3,403,739,954.00		-7.51%		5.08%		8.49%		5.07%		5.24%

		Russell 1000				-4.12%		7.64%		9.09%		6.99%		7.30%

		Excess				-3.39%		-2.56%		-0.61%		-1.92%		-2.06%

		Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 																														    2017-01-31		801,909,286.76		828,699,371.72		0.00		26,790,084.96		3.341		2.708		0.633

																																    2017-02-28		828,699,371.72		1,656,362,771.25		806,330,392.94		21,333,006.59		2.662		2.756		(0.094)

																																    2017-03-31		1,656,362,771.25		2,465,785,512.92		797,724,085.53		11,698,656.14		0.868		1.184		(0.316)

																																    2017-04-30		2,465,785,512.92		3,306,421,375.03		802,145,233.49		38,490,628.62		1.600		1.607		(0.007)

																																    2017-05-31		3,306,421,375.03		3,398,044,665.63		(1,046,362.17)		92,669,652.77		2.804		1.996		0.808

																																    2017-06-30		3,398,044,665.63		3,398,066,832.57		(375,208.00)		397,374.94		0.012		0.590		(0.579)

																																    2017-07-31		3,398,066,832.57		3,467,460,133.76		(457,623.04)		69,850,924.23		2.056		2.743		(0.687)

																																    2017-08-31		3,467,460,133.76		3,500,445,436.18		(1,084,734.23)		34,070,036.65		0.983		0.354		0.629

																																    2017-09-30		3,500,445,436.18		3,521,396,769.74		(382,769.10)		21,334,102.66		0.610		2.144		(1.534)

																																    2017-10-31		3,521,396,769.74		3,604,549,977.86		(7,747.52)		83,160,955.65		2.362		2.022		0.339

																																    2017-11-30		3,604,549,977.86		3,692,667,899.60		(1,406,749.15)		89,524,670.88		2.484		1.963		0.521

																																    2017-12-31		3,692,667,899.60		3,731,514,400.40		(970,424.73)		39,816,925.53		1.079		1.631		(0.552)

																																    2018-01-31		3,731,514,400.40		3,884,736,143.24		(2,218,017.28)		155,439,760.12		4.165		5.392		(1.227)

																																    2018-02-28		3,884,736,143.24		3,755,381,050.97		(1,288,269.67)		(128,066,822.60)		(3.297)		(4.175)		0.878

																																    2018-03-31		3,755,381,050.97		3,724,076,774.10		(1,474,676.71)		(29,829,600.16)		(0.794)		(1.869)		1.074

																																    2018-04-30		3,724,076,774.10		3,740,223,741.20		(838,885.65)		16,985,852.75		0.456		0.934		(0.478)

																																    2018-05-31		3,740,223,741.20		3,740,830,335.89		(884,391.80)		1,490,986.49		0.040		0.394		(0.354)

																																    2018-06-30		3,740,830,335.89		3,726,798,952.31		(874,654.39)		(13,156,729.19)		(0.352)		(0.600)		0.248

																																    2018-07-31		3,726,798,952.31		3,828,653,569.78		(876,325.56)		102,730,943.03		2.757		2.770		(0.014)

																																    2018-08-31		3,828,653,569.78		3,862,100,212.13		(866,711.31)		34,313,353.66		0.896		0.919		(0.022)

																																    2018-09-30		3,862,100,212.13		3,898,605,934.09		(848,253.73)		37,353,975.70		0.967		0.159		0.808

																																    2018-10-31		3,898,605,934.09		3,670,259,067.73		(855,190.47)		(227,491,675.89)		(5.836)		(7.823)		1.987

																																Date		MSCI ACWI IMI Net		Global Low Vol		Date		MSCI ACWI IMI Net		Global Low Vol Excess Return		Cumulative Excess Returns				MSCI ACWI IMI Net		Global Low Vol		Geo BMK		Geo DFA		CUM ALPHA

																																Jan-17		2.708		3.341		Jan-17		- 0		1%		1%		1		1.0271		1.0334		0.027		0.033		0.63%

																																Feb-17		2.756		2.662		Feb-17		- 0		-0%		1%		2		1.0276		1.0266		0.055		0.061		0.55%

																																Mar-17		1.184		0.868		Mar-17		- 0		-0%		0%		3		1.0118		1.0087		0.068		0.070		0.22%

																																Apr-17		1.607		1.600		Apr-17		- 0		-0%		0%		4		1.0161		1.0160		0.085		0.087		0.22%

																																May-17		1.996		2.804		May-17		- 0		1%		1%		5		1.0200		1.0280		0.107		0.118		1.10%

																																Jun-17		0.590		0.012		Jun-17		- 0		-1%		0%		6		1.0059		1.0001		0.113		0.118		0.46%

																																Jul-17		2.743		2.056		Jul-17		- 0		-1%		-0%		7		1.0274		1.0206		0.144		0.141		-0.29%

																																Aug-17		0.354		0.983		Aug-17		- 0		1%		0%		8		1.0035		1.0098		0.148		0.152		0.43%

																																Sep-17		2.144		0.610		Sep-17		- 0		-2%		-1%		9		1.0214		1.0061		0.172		0.159		-1.33%

																																Oct-17		2.022		2.362		Oct-17		- 0		0%		-1%		10		1.0202		1.0236		0.196		0.186		-0.97%

																																Nov-17		1.963		2.484		Nov-17		- 0		1%		-0%		11		1.0196		1.0248		0.220		0.216		-0.37%

																																Dec-17		1.631		1.079		Dec-17		- 0		-1%		-1%		12		1.0163		1.0108		0.240		0.229		-1.04%

																																Jan-18		5.392		4.165		Jan-18		- 0		-1%		-2%		13		1.0539		1.0417		0.280		0.256		-2.36%

																																Feb-18		(4.175)		(3.297)		Feb-18		- 0		1%		-1%		14		0.9583		0.9670		0.212		0.201		-1.14%

																																Mar-18		(1.869)		(0.794)		Mar-18		- 0		1%		-0%		15		0.9813		0.9921		0.179		0.179		-0.01%

																																Apr-18		0.934		0.456		Apr-18		- 0		-0%		-0%		16		1.0093		1.0046		0.175		0.171		-0.43%

																																May-18		0.394		0.040		May-18		- 0		-0%		-1%		17		1.0039		1.0004		0.167		0.160		-0.69%

						20.78%																										Jun-18		(0.600)		(0.352)		Jun-18		- 0		0%		-0%		18		0.9940		0.9965		0.153		0.148		-0.46%

				Period Ending  8/31/19		Market Value		1 year		2 year		Incep*																				Jul-18		2.770		2.757		Jul-18		- 0		-0%		-0%		19		1.0277		1.0276		0.164		0.159		-0.44%

				Global Equity Low Vol		$   4,363,270,621		3.62%		6.92%		10.86%																				Aug-18		0.919		0.896		Aug-18		- 0		-0%		-0%		20		1.0092		1.0090		0.161		0.157		-0.44%

				MSCI ACWI IMI Net				-1.43%		4.98%		9.22%																				Sep-18		0.159		0.967		Sep-18		- 0		1%		0%		21		1.0016		1.0097		0.154		0.155		0.12%

				Excess				5.05%		1.95%		1.64%																						Oct-18		(7.823)		(5.836)		Oct-18		- 0		2%		-509%		22		0.9218		0.9416		5.190		0.098		-509.20%

				Beta				0.72		0.73

				Std Dev Port				12.95%		10.14%

				Std Dev Bench				17.64%		13.60%

				Source: State Street 

				*Inception: January 1, 2017



				Period Ending  8/31/19		Market Value		1 year		2 year		Incep**

				Diversified Multifactor (59GY)		$   791,613,572		0.09%		1.63%		2.75%

				MSCI World X-US Net				-0.35%		1.32%		2.51%

				Excess				0.44%		0.31%		0.24%

				Beta				0.72		0.73

				Std Dev Port				12.95%		10.14%

				Std Dev Bench				17.64%		13.60%

				Source:   State Street				 		 

				**Inception:  June 1, 2017



OPERF Global Low Vol  Excess Returns
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OPERF Global Low Volatily Monthly & Cumulative Excess Returns
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OIC Rebalance



				LEGACY								TARGET

				Pyramis				$   417,335,918.22				Risk Premia		$   575,000,000.00

				NT				$   752,683,280.56				Russell RAFI		$   300,000,000.00

				Total				$   1,170,019,198.78				S&P 400		$   100,000,000.00

												Russell 2000 Synthetic		$   100,000,000.00

												Cash		$   95,019,198.78

												TARGET		$   1,170,019,198.78









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				December				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				December				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				December				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination

				December				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding

				December				Fundamental Index		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding

				December				S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding

				December				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				January				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				January/February				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				January/February				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				From 2/10/14 to 3/20/14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise

												 		 

												$   (1,170,019,199)

												$   (150,000,000)

												$   (1,320,019,199)









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				May				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May				S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500

				May				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding						Market Value		3 Months		1 Year		3 Years		5 Years

				May				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding						$   29,203,481,000.00		4.45%		24.20%		11.22%		15.68%

				June				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance								4.84%		23.35%		10.37%		14.77%

				June				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance								-0.39%		0.85%		0.85%		0.91%

				June				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance

				June				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				June				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding						Period Ending 6/30/2014		1 Year		3 Years		5 Years

				June				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance						OPERF Public Equity Tracking Error		1.01%		0.94%		0.88%

				June				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				June				Arrowstreet		Developed & Emerging Markets		$   (202,000,000)		Cash Raise/Rebalance

				June				Pyramis		Developed & Emerging Markets		$   (106,000,000)		Cash Raise/Rebalance

				June				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance						Reason		Inclusion Date

				June				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance						Performance Trigger		Jul-14

																				Performance Trigger		Jul-14

																				Performance Trigger		Jul-14

																				Organizational Concerns/Performance Trigger		Mar-14

																				Organizational Concerns		Jan-14

																				Performance Trigger		Dec-13

																				Organizational Concerns/Performance Trigger		Oct-13

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination						Market Value		3 Months		1 Year		3 Years		5 Years

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding						$   27,952,195,000.00		1.13%		3.31%		15.42%		10.30%

				Apr-14				Fundamental Index		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding								0.59%		3.84%		14.30%		9.48%

				May-14				S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding								0.54%		-0.53%		1.12%		0.82%

				Jun-14				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				Jan-14				Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000		Rebalance - Additional Funding						1 Year		3 Years		5 Years

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance						1.04%		0.87%		0.89%

				Jan-14				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May-14				S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May-14				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500						Reason		Inclusion Date

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding						Performance Trigger		Jul-14

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding						Performance Trigger		Jul-14

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance						Performance Trigger		Jul-14

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance						Organizational Concerns/Performance Trigger		Mar-14

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance						Organizational Concerns		Jan-14

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance						Performance Trigger		Dec-13

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding						Organizational Concerns/Performance Trigger		Oct-13

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Developed & Emerging Markets		$   (202,000,000)		Cash Raise/Rebalance

				Jun-14				Pyramis		Developed & Emerging Markets		$   (106,000,000)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

												 

												$   (2,238,519,199)		Cash Raise/Terminations

												$   1,429,500,000		Fundings

												 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Reason		Inclusion Date

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination						Performance Trigger		Jul-14

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination						Performance Trigger		Jan-15

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding						Performance Trigger		Jul-14

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding						Organizational Concerns/Performance Trigger		Mar-14

																				Organizational Concerns		Jan-14

																				Performance Trigger		Dec-13











				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination						$   28,674,131,000.00		3.23%		5.33%		11.99%		10.16%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding								2.58%		5.12%		10.95%		9.25%						Wellington Small Cap		Performance Trigger		Jul-14

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance								0.65%		0.21%		1.04%		0.91%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

												 																						PIMCO U.S. Large Cap		Organizational Concerns		Jan-14

																																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding						$   29,143,574,000.00		0.89%		1.77%		14.64%		13.09%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Apr-15				Wells Cap CEF		International Core		$   50,000,000		Rebalance - Additional Funding								0.54%		0.81%		13.34%		12.17%						Wellington Small Cap		Performance Trigger		Jul-14

				May-15				Lazard CEF		International Core		$   65,000,000		Rebalance - Additional Funding								0.35%		0.96%		1.30%		0.92%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Jun-15				Lazard CEF		International Core		$   100,000,000		Rebalance - Additional Funding																				Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding







																				Market Value				1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						$   29,143,574,000				1.77%		14.64%		13.09%

				May-15				AQR		US Small Cap Equity		$   208,000,000		Conversion to 130/30										0.81%		13.34%		12.17%

				Jun-15				Arrowstreet		International Core		$   1,292,000,000		Conversion to 130/30										0.96%		1.30%		0.92%



																								1.04%		0.93%		0.92%

																								0.92		1.40		1.00



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination						Market Value				1 Year		3 Years		5 Years

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination						$   14,013,825,000				6.83%		17.55%		17.26%

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding										7.29%		17.73%		17.54%

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding										-0.46%		-0.18%		-0.28%

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding						Market Value				1 Year		3 Years		5 Years

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance						$   14,094,335,000				-3.07%		11.60%		9.52%

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding										-4.97%		9.80%		8.00%

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding										1.90%		1.80%		1.52%

				Apr-15				Wells Cap CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding

				May-15				Lazard CEF		Int'l Developed & Emerging		$   65,000,000		Rebalance - Additional Funding						Market Value				1 Year		3 Years		5 Years

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns						$   1,035,415,000				5.17%		19.95%		13.34%

				Jun-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding										-3.41%		11.80%		10.57%

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding										8.58%		8.15%		2.77%





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years								Firm/Mandate		Reason		Inclusion Date

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing						$   26,337,042,000		-9.72%		-4.91%		8.42%		7.81%								Wellington Small Cap		Performance Trigger		Jul-14

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding								-9.59%		-6.21%		7.20%		6.99%								Next Century Small Cap Growth		Performance Trigger		Jul-14

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing								-0.13%		1.30%		1.22%		0.82%								Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding																						Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding								N/A		1.01%		0.96%		0.91%

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding								N/A		1.29		1.27		0.90																		U.S.

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing																														International Developed

																																												Emerging Markets



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years				Firm/Mandate		Reason		Inclusion Date

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance						$   25,667,994,000		4.50%		-1.75%		8.74%		6.75%				EAM Micro Cap Growth		Performance Trigger		Dec-15

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance								4.91%		-2.19%		7.86%		6.11%				Wellington Small Cap		Performance Trigger		Jul-14

				Oct-15				OST Tiered Emerging Market Stratey		Emerging Markets		$   (180,400,000)		Cash Raise/Rebalance								-0.41%		0.44%		0.88%		0.64%				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance								N/A		1.17%		1.02%		0.96%

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 								N/A		0.37		0.86		0.67



				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance						Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance						$   25,658,687,000		0.31%		-4.53%		6.23%		5.88%

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance								0.30%		-4.36%		5.59%		5.24%

																						0.01%		-0.17%		0.64%		0.64%



																						N/A		1.17%		1.04%		0.97%

																						N/A		-0.15		0.62		0.66



																								(0.15)		0.62		0.66

																				Market Value		3 Months		1 Year		3 Years		5 Years

																				$   25,924,569,000		1.03%		-4.39%		6.50%		6.00%

																						1.06%		-3.87%		6.13%		5.43%

																						-0.03%		-0.52%		0.37%		0.57%



																						N/A		1.00%		1.00%		0.97%

																						N/A		-0.52		0.37		0.58







				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000)		Termination						Market Value		3 Months		1 Year		3 Years		5 Years

				Jul-16				Genesis		Emerging Markets		$   (50,000,000)		Cash Raise/Rebalance						$   26,401,853,950		5.91%		12.16%		5.50%		11.69%		 

				Jul-16				Lazard		Developed & Emerging Markets		$   (100,000,000)		Cash Raise/Rebalance								5.57%		12.25%		5.24%		10.87%		 

				Jul-16				Pyramis		Developed & Emerging Markets		$   (250,000,000)		Cash Raise/Rebalance								0.34%		-0.10%		0.26%		0.82%		 

				Jul-16				Walter Scott		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000		Rebalance - Additional Funding								N/A		0.88%		0.97%		0.91%

				Sep-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination								N/A		-0.11		0.27		0.90

				Sep-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination						$   26,311,920,000		2.30%		9.80%		3.68%		10.65%

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding								1.27%		8.36%		3.25%		9.61%

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance								1.03%		1.44%		0.43%		1.04%

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000)		Cash Raise/Rebalance								N/A		0.88%		0.97%		0.91%

				Nov-16				Genesis		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance								N/A		1.64		0.42		1.12

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Cash Raise/Rebalance

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		Global Low Vol		$   800,000,000		Rebalance - Initial Funding





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Jan-17				Wells Capital Closed End Fund		Developed & Emerging		$   (425,000,000)		Termination						$   28,001,472,947		6.48%		16.77%		5.70%		9.64%

				Jan-17				Lazard Closed End Fund		Developed & Emerging		$   425,000,000		Rebalance - Additional Funding								6.79%		15.37%		5.07%		8.55%

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance								-0.31%		1.40%		0.63%		1.09%

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination								N/A		0.82%		1.03%		0.93%

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination								N/A		1.71		0.61		1.17

				Feb-17				Acadian		Global Low Vol		$   800,000,000		Rebalance - Initial Funding										 

				Mar-17				AQR 		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Apr-17				Fidelity		Developed & Emerging		$   (603,000,000)		Termination

				Apr-17				Blackrock R1000V Index Fund		Developed & Emerging		$   (323,000,000)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding







																				Market Value		3 Months		1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						$   29,010,796,000		4.36%		20.32%		5.39%		11.63%

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000)		Termination								4.25%		19.01%		4.87%		10.74%

				Apr-17				Blackrock R1000V Index Fund		U.S. Large Cap Core		$   (323,000,000)		Termination								0.11%		1.31%		0.52%		0.89%

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination								N/A		0.82%		0.95%		0.92%

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding								N/A		1.60		0.55		0.97









																				Market Value		3 Months		1 Year		3 Years		5 Years

																				$   30,654,941,354		5.65%		20.02%		8.58%		11.40%

																						5.32%		18.73%		7.72%		10.43%

																						0.33%		1.29%		0.85%		0.97%



																						N/A		0.86%		0.92%		0.93%

																						N/A		1.50		0.92		1.04











				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure						$   30,683,041,000		6.07%		24.46%		10.32%		11.93%

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure								5.72%		23.95%		9.52%		11.00%

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure								0.35%		0.51%		0.80%		0.93%

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure								N/A		0.56%		0.90%		0.92%

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure								N/A		0.91		0.89		1.01

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

												$   (1,800,000,000)

																								 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance						$   29,545,729,000		-0.53%		16.33%		8.97%		10.19%		6.63%

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance								-0.89%		15.03%		8.27%		9.34%		5.90%

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance								0.36%		1.30%		0.70%		0.85%		0.73%

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance								N/A		0.67%		0.90%		0.93%		0.96%

												$   (1,000,000,000)										N/A		1.93		0.78		0.92		0.76







				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance						$   29,776,099,310		0.21%		11.71%		8.72%		10.18%		6.67%

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance								N/A		0.85%		0.90%		0.93%		0.95%

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance								N/A		.065		0.42		0.62		0.55

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

												$   (1,862,806,054)











				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise						$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance

																						N/A		0.85%		0.90%		0.93%		0.95%

																						N/A		.065		0.42		0.62		0.55





																				Market Value		1 year		Incep

																				$   3,670,259,067.73		1.83%		10.82%

																						3.76%

																						-0.95%		9.89%

																						2.78%		0.93%





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-18		59GY		OST International Risk Premia		International Developed		$   50,000,000		Rebalance - Additional Funding						$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		$   15,000,000		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Nov-18				Acadian Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Nov-18				AllianceBernstein Global Value		Global Value		$   14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		$   15,000,000		Cash Raise/Rebalance								N/A		0.85%		0.90%		0.93%		0.95%

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		$   15,000,000		Cash Raise/Rebalance								N/A		.065		0.42		0.62		0.55

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				AQR Global Low Vol		Global Low Vol		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		$   30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		$   16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		$   5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		$   75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		$   3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		$   2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		$   23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		$   19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		$   50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		$   6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		$   4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		$   3,000,000		Cash Raise/Rebalance

												$   475,000,000









				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Feb-19		59AY		AQR CAPITAL MANAGEMENT, LLC		World Developed		$   (15,000,000)		Rebalance				OPERF Public Equity Returns		$   25,661,929,602		0.02%		-0.07%		9.57%		7.01%		9.00%

				Feb-19		59A0		ARROWSTREET CAPITAL, LP		Int'l Developed & Emerging		$   (31,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				-0.18%		0.48%		9.36%		6.61%		8.45%

				Feb-19		59GW		LAZARD CEF		Int'l Developed & Emerging		$   (24,000,000)		Cash Raise/Rebalance				Excess Return (0.50% Target)				0.20%		-0.55%		0.21%		0.40%		0.55%

				Feb-19		597N		LAZARD  		Int'l Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Feb-19		599Y		WALTER SCOTT MGMT		Int'l Developed		$   (16,000,000)		Cash Raise/Rebalance				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.93%		0.87%		0.90%		0.90%

				Feb-19		592S		ACADIAN ASSET MGMT		Int'l Developed & Emerging Value		$   (16,000,000)		Cash Raise/Rebalance				Information Ratio (Excess Return/Tracking Error)				N/A		-0.59		0.25		0.45		0.61

				Feb-19		596B		BRANDES INVESTMENT PARTNERS LP		Int'l Developed & Emerging Value		$   (17,000,000)		Cash Raise/Rebalance

				Feb-19		59DR		DIMENSIONAL FUND ADVISORS		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance										-0.59		0.24		0.44		0.61

				Feb-19		59HL		EAM INVESTORS, LLC		Global X -US Micro Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X -US Micro Cap Value		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (9,000,000)		Cash Raise/Rebalance

				Feb-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (10,000,000)		Cash Raise/Rebalance

				Feb-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (3,000,000)		Cash Raise/Rebalance				Period Ending 9/30/19		Market Value		3 Months		1 Year		2 years		Incep				2-yr Beta

				Feb-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (7,000,000)		Cash Raise/Rebalance				Global Equity Low Vol		$   4,430,119,268		0.86%		4.22%		7.42%		11.13%				0.73

				Feb-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (3,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				-0.18%		0.48%		4.95%		9.75%				1.00

				Feb-19		59A4		ALLIANCE BERNSTEIN		Global Value		$   (14,000,000)		Cash Raise/Rebalance				Excess Return				1.04%		3.74%		2.46%		1.37%				 

				Feb-19		59HQ		DIMENSIONAL FUND ADVISORS		U.S. Large Cap Core		$   (400,000,000)		Cash Raise/Rebalance

				Feb-19		59IF		DIMENSIONAL FUND ADVISORS		Global Low Volatility		$   800,000,000		Initial Funding

												$   (604,000,000)								Jan-00



				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Mar-19		59HQ		DIMENSIONAL FUND ADVISORS LTD.		World Developed		$   (206,000,000)		Cash Raise/Rebalance

				Mar-19		59DY		S & P 500 INDEX OST MANAGED		U.S. Large Cap Core		$   (130,000,000)		Cash Raise/Rebalance

				Mar-19		598W		ARONSON,JOHNSON,ORTIZ		U.S. Large Cap Value		$   (48,000,000)		Cash Raise/Rebalance

				Mar-19		59GB		AQR CAPITAL MANAGEMENT, LLC		U.S. Small Cp Value		$   (14,000,000)		Cash Raise/Rebalance

				Mar-19		59AR		MELLON		U.S. Small Cap Value		$   (16,000,000)		Cash Raise/Rebalance

				Mar-19		59AY		AQR CAPITAL MANAGEMENT, LLC		International Developed		$   (43,000,000)		Cash Raise/Rebalance

				Mar-19		59A0		ARROWSTREET CAPITAL, LP		International Developed & Emerging		$   (91,000,000)		Cash Raise/Rebalance

				Mar-19		59GW		LAZARD ASSET MANAGEMENT		International Developed & Emerging		$   (72,000,000)		Cash Raise/Rebalance

				Mar-19		597N		LAZARD FRERES ASSET MANAGEMENT		International Developed & Emerging		$   (52,000,000)		Cash Raise/Rebalance

				Mar-19		599Y		WALTER SCOTT MGMT		International Developed		$   (46,000,000)		Cash Raise/Rebalance

				Mar-19		592S		ACADIAN ASSET MGMT		International Developed & Emerging		$   (45,000,000)		Cash Raise/Rebalance

				Mar-19		596B		BRANDES INVESTMENT PARTNERS LP		International Developed & Emerging		$   (49,000,000)		Cash Raise/Rebalance

				Mar-19		59DR		DIMENSIONAL FUND ADVISORS		Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59HL		EAM INVESTORS, LLC		Global X-US Micro Cap		$   (7,000,000)		Cash Raise/Rebalance

				Mar-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X-US Micro Cap		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (26,000,000)		Cash Raise/Rebalance

				Mar-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Mar-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (27,000,000)		Cash Raise/Rebalance

				Mar-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (8,000,000)		Cash Raise/Rebalance

				Mar-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (19,000,000)		Cash Raise/Rebalance

				Mar-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		59A4		ALLIANCE BERNSTEIN		Global X-US Value		$   (41,000,000)		Cash Raise/Rebalance

												$   (1,001,000,000)



				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Jun-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Jun-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (16,000,000)		Cash Raise/Rebalance

				Jun-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (21,000,000)		Cash Raise/Rebalance

				Jun-19		59AX		Arrowstreet EM		Emerging Markets		$   (10,000,000)		Cash Raise/Rebalance

				Jun-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (80,000,000)		Cash Raise/Rebalance

				Jun-19		59DR		DFA Int'l Small Cap Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		592Q		Genesis EM		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-19		59DS		Harris Int'l Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59AR		Mellon US Small Value		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		599Y		Walter Scott Int'l		International Developed		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59C1		Westwood Global EM		Emerging		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		59G7		William Blair EM Growth		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-19		59HF		William Blair EMSC		Emerging Small Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Jun-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (25,000,000)

				Jun-19		59IA		Acadian Low Vol		Global Low Vol		$   (23,000,000)

				Jun-19		59IB		AQR Low Vol		Global Low Vol		$   (23,000,000)

				Jun-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (20,000,000)

				Jun-19		59IF		DFA Low Vol		Global Low Vol		$   (20,000,000)

												$   (441,000,000)





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Aug-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (42,000,000)		Cash Raise/Rebalance

				Aug-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (37,000,000)		Cash Raise/Rebalance

				Aug-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (40,000,000)		Cash Raise/Rebalance

				Aug-19		59AX		Arrowstreet EM		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Aug-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (85,000,000)		Cash Raise/Rebalance

				Aug-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (44,000,000)		Cash Raise/Rebalance

				Aug-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (197,000,000)		Cash Raise/Rebalance

				Aug-19		592Q		Genesis EM		Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Aug-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (50,000,000)		Cash Raise/Rebalance

				Aug-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Aug-19		599Y		Walter Scott Int'l		International Developed		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59DY		OST S&P 500 Index		U.S. Large Cap Core		$   (150,000,000)		Cash Raise/Rebalance

				Aug-19		59G7		William Blair EM Growth		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Aug-19		59C1		Westwood Global EM		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Aug-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (61,000,000)		Cash Raise/Rebalance

				Aug-19		59IA		Acadian Low Vol		Global Low Vol		$   (56,000,000)		Cash Raise/Rebalance

				Aug-19		59IB		AQR Low Vol		Global Low Vol		$   (55,000,000)		Cash Raise/Rebalance

				Aug-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (58,000,000)

				Aug-19		59IF		DFA Low Vol		Global Low Vol		$   (50,000,000)

												$   (1,153,000,000)







												$   (3,199,000,000)





												$   3,674,000,000





































































				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding

				Apr-14				OST - Russell Fundamental Strategy		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding

				May-14				OST - S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding

				Jun-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				Jan-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000		Rebalance - Additional Funding

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Wells Capital CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May-14				OST - S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May-14				OST - Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Int'l Developed & Emerging		$   (202,000,000)		Cash Raise/Rebalance

				Jun-14				Pyramis		Int'l Developed & Emerging		$   (106,000,000)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding

				Apr-15				Wells Cap CEF		International Core		$   50,000,000		Rebalance - Additional Funding

				May-15				Lazard CEF		International Core		$   65,000,000		Rebalance - Additional Funding

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns

				Jun-15				Lazard CEF		International Core		$   100,000,000		Rebalance - Additional Funding

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding

				May-15				AQR		US Small Cap Equity		$   208,000,000		Conversion to 130/30

				Jun-15				Arrowstreet		International Core		$   1,292,000,000		Conversion to 130/30

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 

				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000)		Termination

				Jul-16				Genesis		Emerging Markets		$   (50,000,000)		Cash Raise/Rebalance

				Jul-16				Lazard		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Pyramis		Int'l Developed & Emerging		$   (250,000,000)		Cash Raise/Rebalance

				Jul-16				Walter Scott		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000		Rebalance - Additional Funding

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000)		Cash Raise/Rebalance

				Nov-16				Genesis		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		U.S. Large Cap		$   800,000,000		Rebalance - Initial Funding

				Jan-17				Wells Capital Closed End Fund		Int'l Developed & Emerging		$   (425,000,000)		Termination

				Jan-17				Lazard Closed End Fund		Int'l Developed & Emerging		$   425,000,000		Rebalance - Additional Funding

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination

				Feb-17				Acadian		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Mar-17				AQR 		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000)		Termination

				Apr-17				Blackrock R1000V Index Fund		Int'l Developed & Emerging		$   (323,000,000)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Acadian Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				AllianceBernstein Global Value		Global Value		$   14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		$   15,000,000		Cash Raise/Rebalance

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		$   15,000,000		Cash Raise/Rebalance

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				AQR Global Low Vol		Global Low Vol		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		$   30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		$   16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		$   5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		$   75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		$   3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		$   2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		$   23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		$   19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		$   50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		$   6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		$   4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		$   3,000,000		Cash Raise/Rebalance

				Jan-19		59A4		OST 59GY		International Developed		$   (50,000,000)		Cash Raise/Rebalance

				Feb-19		59AY		AQR CAPITAL MANAGEMENT, LLC		World Developed		$   (15,000,000)		Cash Raise/Rebalance

				Feb-19		59A0		ARROWSTREET CAPITAL, LP		Int'l Developed & Emerging		$   (31,000,000)		Cash Raise/Rebalance

				Feb-19		59GW		LAZARD CEF		Int'l Developed & Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Feb-19		597N		LAZARD  		Int'l Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Feb-19		599Y		WALTER SCOTT MGMT		Int'l Developed		$   (16,000,000)		Cash Raise/Rebalance

				Feb-19		592S		ACADIAN ASSET MGMT		Int'l Developed & Emerging Value		$   (16,000,000)		Cash Raise/Rebalance

				Feb-19		596B		BRANDES INVESTMENT PARTNERS LP		Int'l Developed & Emerging Value		$   (17,000,000)		Cash Raise/Rebalance

				Feb-19		59DR		DIMENSIONAL FUND ADVISORS		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59HL		EAM INVESTORS, LLC		Global X -US Micro Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X -US Micro Cap Value		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (9,000,000)		Cash Raise/Rebalance

				Feb-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (10,000,000)		Cash Raise/Rebalance

				Feb-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Feb-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59A4		ALLIANCE BERNSTEIN		Global Value		$   (14,000,000)		Cash Raise/Rebalance

				Feb-19		59HQ		DIMENSIONAL FUND ADVISORS		U.S. Large Cap Core		$   (400,000,000)		Cash Raise/Rebalance

				Feb-19		59IF		DIMENSIONAL FUND ADVISORS		Global Low Volatility		$   800,000,000		Initial Funding

				Mar-19		59HQ		DIMENSIONAL FUND ADVISORS LTD.		World Developed		$   (206,000,000)		Cash Raise/Rebalance

				Mar-19		59DY		S & P 500 INDEX OST MANAGED		U.S. Large Cap Core		$   (130,000,000)		Cash Raise/Rebalance

				Mar-19		598W		ARONSON,JOHNSON,ORTIZ		U.S. Large Cap Value		$   (48,000,000)		Cash Raise/Rebalance

				Mar-19		59GB		AQR CAPITAL MANAGEMENT, LLC		U.S. Small Cp Value		$   (14,000,000)		Cash Raise/Rebalance

				Mar-19		59AR		MELLON		U.S. Small Cap Value		$   (16,000,000)		Cash Raise/Rebalance

				Mar-19		59AY		AQR CAPITAL MANAGEMENT, LLC		International Developed		$   (43,000,000)		Cash Raise/Rebalance

				Mar-19		59A0		ARROWSTREET CAPITAL, LP		International Developed & Emerging		$   (91,000,000)		Cash Raise/Rebalance

				Mar-19		59GW		LAZARD ASSET MANAGEMENT		International Developed & Emerging		$   (72,000,000)		Cash Raise/Rebalance

				Mar-19		597N		LAZARD FRERES ASSET MANAGEMENT		International Developed & Emerging		$   (52,000,000)		Cash Raise/Rebalance

				Mar-19		599Y		WALTER SCOTT MGMT		International Developed		$   (46,000,000)		Cash Raise/Rebalance

				Mar-19		592S		ACADIAN ASSET MGMT		International Developed & Emerging		$   (45,000,000)		Cash Raise/Rebalance

				Mar-19		596B		BRANDES INVESTMENT PARTNERS LP		International Developed & Emerging		$   (49,000,000)		Cash Raise/Rebalance

				Mar-19		59DR		DIMENSIONAL FUND ADVISORS		Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59HL		EAM INVESTORS, LLC		Global X-US Micro Cap		$   (7,000,000)		Cash Raise/Rebalance

				Mar-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X-US Micro Cap		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (26,000,000)		Cash Raise/Rebalance

				Mar-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Mar-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (27,000,000)		Cash Raise/Rebalance

				Mar-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (8,000,000)		Cash Raise/Rebalance

				Mar-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (19,000,000)		Cash Raise/Rebalance

				Mar-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		59A4		ALLIANCE BERNSTEIN		Global X-US Value		$   (41,000,000)		Cash Raise/Rebalance



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Jun-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Jun-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (16,000,000)		Cash Raise/Rebalance

				Jun-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (21,000,000)		Cash Raise/Rebalance

				Jun-19		59AX		Arrowstreet EM		Emerging Markets		$   (10,000,000)		Cash Raise/Rebalance

				Jun-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (80,000,000)		Cash Raise/Rebalance

				Jun-19		59DR		DFA Int'l Small Cap Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		592Q		Genesis EM		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-19		59DS		Harris Int'l Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59AR		Mellon US Small Value		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		599Y		Walter Scott Int'l		International Developed		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59C1		Westwood Global EM		Emerging		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		59G7		William Blair EM Growth		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-19		59HF		William Blair EMSC		Emerging Small Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Jun-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59IA		Acadian Low Vol		Global Low Vol		$   (23,000,000)		Cash Raise/Rebalance

				Jun-19		59IB		AQR Low Vol		Global Low Vol		$   (23,000,000)		Cash Raise/Rebalance

				Jun-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59IF		DFA Low Vol		Global Low Vol		$   (20,000,000)		Cash Raise/Rebalance

				Aug-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (42,000,000)		Cash Raise/Rebalance

				Aug-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (37,000,000)		Cash Raise/Rebalance

				Aug-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (40,000,000)		Cash Raise/Rebalance

				Aug-19		59AX		Arrowstreet EM		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Aug-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (85,000,000)		Cash Raise/Rebalance

				Aug-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (44,000,000)		Cash Raise/Rebalance

				Aug-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (197,000,000)		Cash Raise/Rebalance

				Aug-19		592Q		Genesis EM		Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Aug-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (50,000,000)		Cash Raise/Rebalance

				Aug-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Aug-19		599Y		Walter Scott Int'l		International Developed		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59DY		OST S&P 500 Index		U.S. Large Cap Core		$   (150,000,000)		Cash Raise/Rebalance

				Aug-19		59G7		William Blair EM Growth		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Aug-19		59C1		Westwood Global EM		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Aug-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (61,000,000)		Cash Raise/Rebalance

				Aug-19		59IA		Acadian Low Vol		Global Low Vol		$   (56,000,000)		Cash Raise/Rebalance

				Aug-19		59IB		AQR Low Vol		Global Low Vol		$   (55,000,000)		Cash Raise/Rebalance

				Aug-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (58,000,000)		Cash Raise/Rebalance

				Aug-19		59IF		DFA Low Vol		Global Low Vol		$   (50,000,000)		Cash Raise/Rebalance

				Sep-19		59IF		OST International Risk Premia		Global Low Vol		$   400,000,000		Cash Raise/Rebalance





Perf

		Date		59DX MV		Sec Lend		59DX Rtn		S&P 400		alpha		SL bps		$ Val Added		$ Val Add Compounded		Date		59DY MV		Sec Lend		59DY Rtn		S&P 500		alpha		SL bps		$ Val Added		$ Val Add Compounded		59DZ MV		Sec Lend		59DZ Rtn		RU2K/SML		alpha		SL Bps		$ Val Added		$ Val Add Compounded				Date		TEMS		TEMS Rtn		MSCI EM NET		alpha		$ Val Added		$ Val Add Compounded		Date		59GA MV		Sec Lending		59GA Rtn		RUSSELL 1000		alpha		$ Val Added		$ Val Add Compounded		SL bps		RUFUSLTU		Diff		Date		59GX MV		Sec Lending		59GX Rtn		MSCI USA

VITERI Michael: M2US Index		alpha		$ Val Added		$ Val Add Compounded		SL Bps		CUSTOM				Date		59GY MV		Sec Lending		59GY Rtn		MSCI World X-US Net

Michael VITERI : M1WOU
		alpha		$ Val Added		$ Val Add Compounded		SL Bps		CUSTOM

																																																										101,555,216.00

		Feb-09																		Feb-09																																				Feb-09		95,086,427.91		-6.3700%		-5.6410%		-0.0073		$   (693,180.06)				Feb-09																												 

		Mar-09																		Mar-09																																				Mar-09		107,905,866.83		13.4820%		14.3710%		-0.0089		$   (959,283.16)		$   (1,745,917.75)		Mar-09

		Apr-09																		Apr-09																																				Apr-09		126,843,755.43		17.5500%		16.6410%		0.0091		$   1,153,009.74		$   (899,316.58)		Apr-09

		May-09																		May-09																																				May-09		147,792,092.44		16.5150%		17.0870%		-0.0057		$   (845,370.77)		$   (1,893,209.48)		May-09

		Jun-09																		Jun-09																																				Jun-09		147,360,758.55		-0.2920%		-1.3470%		0.0106		$   1,554,656.00		$   (333,025.31)		Jun-09																																																																																				Date		59DX Monthly Alpha

		Jul-09		$   107,917,313.06				8.723%		8.739%		(0.00016)								Jul-09		$   429,798,408.40				7.527%		7.564%		(0.00037)																										Jul-09		163,813,770.68		11.1650%		11.2450%		-0.0008		$   (131,051.02)		$   (501,258.60)		Jul-09																																																																																				Jul-09		(0.00016)

		Aug-09		$   112,660,641.47				4.395%		4.367%		0.00028								Aug-09		$   445,495,045.81				3.625%		3.610%		0.00015																										Aug-09		165,713,480.08		1.1600%		-0.3580%		0.0152		$   2,515,530.63		$   2,008,457.43		Aug-09																																																																																				Aug-09		0.00028

		Sep-09		$   119,618,828.93				5.732%		5.722%		0.00010								Sep-09		$   464,034,742.13				3.715%		3.732%		(0.00017)								 																		Sep-09		179,086,666.06		8.0700%		9.0770%		-0.0101		$   (1,803,402.73)		$   367,137.22		Sep-09																																																																																				Sep-09		0.00010

		Oct-09		$   114,206,851.60

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		$   17,571.20		-4.524%		-4.540%		0.00016		0.00185		$   17,947.06		$   18,797.53		Oct-09		455,506,488.33

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		$   42,176.97		-1.838%

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		-1.858%		0.00020		0.00111		$   91,101.30																						Oct-09		178,195,823.68		-0.4970%		0.1240%		-0.0062		$   (1,106,596.07)		$   (741,283.52)		Oct-09																																																																																				Oct-09		0.00016

		Nov-09		$   119,059,346.00		$   34,085.85		4.249%

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)		4.052%		0.00197		0.00344		$   234,214.15		$   253,810.36		Nov-09		482,853,516.77

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089		$   38,332.55		6.004%		5.998%		0.00006		0.00095		$   28,971.21		$   125,542.23																				Nov-09		185,194,258.79		3.9270%		4.2960%		-0.0037		$   (683,366.81)		$   (1,453,760.54)		Nov-09																																																																																				Nov-09		0.00197

		Dec-09		$   126,735,231.00

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
		$   29,071.04		6.447%		6.275%		0.00172		0.00275		$   218,043.29		$   488,217.08		Dec-09		492,303,872.92		$   17,093.96		1.957%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		1.932%		0.00025		0.00042		$   123,075.97		$   251,075.06										 										Dec-09		192,798,365.42		4.1060%		3.9490%		0.0016		$   302,693.43		$   (1,210,758.51)		Dec-09																																																																																				Dec-09		0.00172

		Jan-10		$   122,522,840.00		$   27,509.77		-3.169%		-3.215%		0.00046		0.00269		$   56,592.92		$   529,338.41		Jan-10		484,622,811.72

viterim: viterim:
SSB Analytics $484,622,812		$   15,454.98		-3.549%

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		-3.597%		0.00048		0.00038		$   232,618.95		$   474,783.36																				Jan-10		186,219,869.38		-3.4120%		-5.5770%		0.0217		$   4,031,660.17		$   2,862,212.74		Jan-10																																																																																				Jan-10		0.00046

		Feb-10		$   128,992,261.73		$   19,864.58		5.282%		5.211%		0.00071		0.00185		$   92,070.41		$   649,368.47		Feb-10		499,733,855.13		$   18,001.04		3.118%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		3.098%		0.00020		0.00043		$   99,946.77		$   589,533.87																				Feb-10		185,924,895.59		-0.1580%		0.3520%		-0.0051		$   (948,216.97)		$   1,909,473.47		Feb-10																																																																																				Feb-10		0.00071

		Mar-10		$   138,181,378.00		$   16,364.27		7.122%		7.135%		(0.00013)		0.00142		$   (17,987.64)		$   677,628.84		Mar-10		529,868,368.50		$   16,780.56		6.030%		6.034%		(0.00004)		0.00038		$   (21,194.73)		$   603,888.03		$   99,310,397.36						8.140%						$   - 0						Mar-10		201,347,576.77		8.2950%		8.0730%		0.0022		$   446,991.62		$   2,514,855.92		Mar-10																																																																																				Mar-10		(0.00013)

		Apr-10		$   144,058,448.32		$   16,364.27		4.253%		4.262%		(0.00009)		0.00136		$   (13,377.46)		$   693,070.94		Apr-10		538,109,049.05		$   17,032.81		1.555%		1.579%		(0.00024)		0.00038		$   (129,146.17)		$   484,132.32		$   104,979,992.22

viterim: viterim:
SSB MV  $105,095,715.79				5.7090%		5.660%		0.00049				$   51,402.4314						Apr-10		204,263,418.78		1.4480%		1.2120%		0.0024		$   482,061.67		$   3,033,332.70		Apr-10																																																																																				Apr-10		(0.00009)

		May-10		$   133,746,469.80		$   13,176.60		-7.158%

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10		-7.199%		0.00041		0.00118		$   54,554.91		$   698,014.51		May-10		681,199,732.84		$   11,820.89		-7.98%

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		-7.985%		0.00004		0.00021		$   27,247.99		$   472,741.71		$   97,048,849.13				-7.5549%		-7.590%		0.00035				$   34,055.2179		$   81,574.242				May-10		185,329,639.66		-9.2690%		-8.7960%		-0.0047		$   (876,609.20)		$   1,875,563.90		May-10																																																																																				May-10		0.00041

		Jun-10		$   125,112,229.15		$   11,471.95		-6.456%		-6.554%		0.00098		0.00110		$   123,131.27		$   776,084.21		Jun-10		645,632,193.93		$   17,775.94		-5.221%		-5.235%		0.00014		0.00033		$   90,388.51		$   538,448.37		$   89,621,685.51				-7.6530%		-7.750%		0.00097				$   86,919.0018		$   162,250.355				Jun-10		185,675,273.71		0.1860%		-0.7350%		0.0092		$   1,710,069.27		$   3,589,121.72		Jun-10																																																																																				Jun-10		0.00098

		Jul-10		$   133,709,315.50		$   10,933.63		6.872%		6.908%		(0.00036)		0.00098		$   (48,490.86)		$   780,925.87		Jul-10		690,831,847.62		$   10,940.96		7.001%		7.006%		(0.00005)		0.00019		$   (34,541.59)		$   541,603.55		$   95,828,731.00				6.9258%		6.870%		0.00056				$   53,501.0826		$   226,988.621				Jul-10		201,041,135.10		8.2760%		8.3280%		-0.0005		$   (104,541.39)		$   3,781,616.04		Jul-10																																																																																				Jul-10		(0.00036)

		Aug-10		$   127,167,786.83		$   9,928.07		-4.892%		-4.940%		0.00048		0.00094		$   61,016.16		$   803,739.13		Aug-10		659,816,301.57		$   9,525.10		-4.490%		-4.514%		0.00024		0.00017		$   158,355.91		$   675,641.46		$   93,804,071.85

viterim: viterim:
SSB Analytics shows $93,804,071.85				-7.2430%

viterim: $5,000,000 cash inflow		-7.400%		0.00157				$   147,272.3928		$   357,820.228				Aug-10		199,863,596.36		-0.5860%		-1.9420%		0.0136		$   2,710,150.37		$   6,469,606.14		Aug-10																																																																																				Aug-10		0.00048

		Sep-10		$   141,558,618.08		$   9,874.02		11.308%		11.306%		0.00002		0.00153		$   3,320.94		$   897,946.90		Sep-10		718,514,389.40		$   9,156.95		8.896%		8.924%		(0.00028)		0.00031		$   (201,184.03)		$   534,562.49		$   105,579,582.59				12.5533%		12.460%		0.00093				$   98,510.4648		$   501,248.955				Sep-10		222,276,036.56		11.2140%		11.1130%		0.0010		$   224,498.80		$   7,419,606.57		Sep-10																																																																																				Sep-10		0.00002

		Oct-10		$   146,457,699.97		$   9,627.11		3.469%		3.449%		0.00020		0.00142		$   28,638.86		$   957,735.54		Oct-10		745,744,636.61		$   9,439.22		3.790%		3.805%		(0.00015)		0.00026		$   (111,861.70)		$   442,960.72		$   109,955,001.89				4.1442%		4.090%		0.00054				$   59,585.4448		$   581,607.113				Oct-10		229,792,339.46		3.3820%		2.9040%		0.0048		$   1,098,407.38		$   8,768,945.04		Oct-10																																																																																				Oct-10		0.00020

		Nov-10		$   150,631,658.26		$   10,202.40		2.850%		2.970%		(0.00120)		0.00122		$   (180,457.78)		$   804,572.65		Nov-10		745,813,879.28		8,376.6100		0.009%		0.013%		(0.00004)		0.00022		$   (29,832.56)		$   413,168.03		$   113,794,338.49				3.4917%		3.470%		0.00022				$   24,732.4903		$   626,647.779				Nov-10		221,653,403.75		-3.5420%		-2.6400%		-0.0090		$   (1,999,313.70)		$   6,459,035.31		Nov-10																																																																																				Nov-10		(0.00120)

		Dec-10		$   160,504,725.42		$   8,659.36		6.554%		6.554%		0.00001		0.00102		$   1,289.43		$   858,597.34		Dec-10		795,506,022.74		$   9,284.76		6.663%		6.683%		(0.00020)		0.00019		$   (159,101.20)		$   281,596.21		$   122,931,283.10				8.0293%		7.940%		0.00089				$   109,837.9050		$   786,801.421				Dec-10		237,082,134.97		6.9610%		7.1360%		-0.0018		$   (414,893.74)		$   6,493,755.02		Dec-10																																																																																				Dec-10		0.00001

		Jan-11		$   163,729,202.94		$   7,273.97		2.009%		1.998%		0.00011		0.00088		$   17,248.95		$   893,095.18		Jan-11		814,455,807.13

viterim: viterim:
Trades + KG +VM 		$   10,271.77		2.382%		2.370%		0.00012		0.00018		$   97,734.70		$   386,038.53		$   122,644,562.16				-0.2332%		-0.260%		0.00027				$   32,823.6602		$   817,789.971				Jan-11		228,026,250.88		-3.8200%		-2.7130%		-0.0111		$   (2,524,250.60)		$   3,721,442.98		Jan-11																																																																																				Jan-11		0.00011

		Feb-11		$   171,355,273.26

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		$   5,891.78		4.658%		4.654%		0.00004		0.00076		$   6,059.44		$   940,752.61		Feb-11		842,227,334.77

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07		$   10,456.55		3.410%		3.426%		(0.00016)		0.00017		$   (134,756.37)		$   264,446.07		$   129,393,832.12

viterim: viterim:
=129187177.11+172810
=$129,359,987.11				5.5031%		5.480%		0.00023				$   29,907.9738		$   892,701.858				Feb-11		227,882,899.69		-0.0630%		-0.9330%		0.0087		$   1,982,581.23		$   5,701,679.70		Feb-11																																																																																				Feb-11		0.00004

		Mar-11		$   175,580,212.71

viterim: viterim:
=175550485.82+29800.32		$   7,009.69		2.466%		2.450%		0.00016		0.00069		$   27,394.44		$   991,342.27		Mar-11		842,630,817.99		$   11,783.18		0.048%		0.040%		0.00008		0.00016		$   67,410.47		$   331,983.47		$   132,828,900.51				2.6547%		2.590%		0.00065				$   85,991.9634		$   1,002,392.725				Mar-11		239,861,955.54		5.2570%		5.8790%		-0.0062		$   (1,491,941.36)		$   4,509,475.64		Mar-11																																																																																				Mar-11		0.00016

		Apr-11		$   180,315,399.42		$   8,152.78		2.697%		2.715%		(0.00018)		0.00062		$   (32,674.11)		$   985,403.47		Apr-11		867,760,078.90		$   12,171.93		2.982%		2.962%		0.00020		0.00015		$   173,552.02		$   515,435.23		$   136,376,521.85				2.6708%		2.64%		0.00031				$   42,031.7568		$   1,071,196.591				Apr-11		249,031,234.47		3.8230%		3.1020%		0.0072		$   1,795,515.20		$   6,477,388.09		Apr-11																																																																																				Apr-11		(0.00018)

		May-11		$   177,952,062.42

viterim: viterim:
=177873342.62+26950		$   9,620.36		-1.311%		-1.347%		0.00036		0.00061		$   64,652.79		$   1,037,140.89		May-11		857,918,807.58

viterim: viterim:
=857790996.8+31450		$   16,969.16		-1.134%		-1.132%		(0.00002)		0.00016		$   (17,158.38)		$   492,431.82		$   133,884,606.71

viterim: viterim:
=133841924.91+756960				-1.8272%		-1.875%		0.00048				$   63,954.3010		$   1,115,577.648				May-11		241,495,302.53		-3.0260%		-2.6230%		-0.0040		$   (973,226.07)		$   5,308,156.26		May-11																																																																																				May-11		0.00036

		Jun-11		$   174,453,340.45		$   9,724.83		-1.966%		-2.036%		0.00070		0.00061		$   121,936.54		$   1,138,686.17		Jun-11		844,135,942.54		$   14,723.70		-1.607%		-1.667%		0.00060		0.00016		$   506,481.57		$   991,000.01		$   130,933,541.88				-2.2042%		-2.306%		0.00102				$   133,309.5831		$   1,224,297.832				Jun-11		238,392,757.23		-1.2850%		-1.5380%		0.0025		$   603,133.68		$   5,843,080.13		Jun-11																																																																																				Jun-11		0.00070

		Jul-11		$   168,301,587.23		$   10,129.40		-3.526%		-3.530%		0.00004		0.00063		$   6,222.26		$   1,104,754.91		Jul-11		826,683,188.34		$   14,579.27		-2.068%		-2.033%		(0.00035)		0.00017		$   (289,339.12)		$   681,167.01		$   126,239,595.07				-3.5850%		-3.610%		0.00025				$   31,579.8243		$   1,211,986.773				Jul-11		237,717,894.15		-0.2830%		-0.4440%		0.0016		$   382,725.81		$   6,209,270.02		Jul-11																																																																																				Jul-11		0.00004

		Aug-11		$   156,335,243.36		$   8,921.68		-7.110%		-7.120%		0.00010		0.00067		$   15,539.69		$   1,041,745.86		Aug-11		782,162,580.02		$   14,225.59		-5.385%		-5.432%		0.00047		0.00018		$   367,616.41		$   1,012,102.58		$   115,293,730.59				-8.6707%		-8.690%		0.00019				$   22,244.4656		$   1,129,143.425				Aug-11		217,157,755.79		-8.6490%		-8.9360%		0.0029		$   623,242.76		$   6,295,473.01		Aug-11																																																																																				Aug-11		0.00010

		Sep-11		$   139,851,840.21

viterim: viterim:
SSB shows $139,930,581.36
		$   10,169.23		-10.544%		-10.585%		0.00041		0.00075		$   57,862.49		$   989,770.57		Sep-11		727,349,313.45

viterim: viterim:
SSB shows $727,712,723.67		$   12,935.15		-7.008%		-7.030%		0.00022		0.00020		$   160,016.85		$   1,101,191.28		$   102,478,930.16

viterim: viterim:
SSB shows $105,750,469.74				-11.1149%		-11.210%		0.00095				$   97,441.8467		$   1,101,081.937				Sep-11		187,232,907.28		-13.7800%		-14.5790%		0.0080		$   1,495,990.93		$   6,923,947.76		Sep-11																																																																																				Sep-11		0.00041

		Oct-11		$   159,159,577.94		$   9,948.26		13.806%		13.746%		0.00060		0.00066		$   95,259.79		$   1,221,676.62		Oct-11		806,867,016.41		$   12,486.85		10.933%		10.929%		0.00004		0.00018		$   32,274.68		$   1,253,859.20		$   118,130,544.15				15.2730%		15.136%		0.00137				$   161,846.8992		$   1,431,097.156				Oct-11		208,626,993.14		11.4260%		13.2460%		-0.0182		$   (3,797,011.28)		$   3,918,066.76		Oct-11		$   515,436,547.38				 		 				$   - 0																																																																								Oct-11		0.00060

		Nov-11		$   158,676,216.89		$   9,579.57		-0.304%		-0.302%		(0.00002)		0.00066		$   (2,690.93)		$   1,215,275.51		Nov-11		805,204,710.31		$   11,164.34		-0.206%		-0.221%		0.00015		0.00019		$   120,780.71		$   1,372,056.96		$   117,752,354.61				-0.3201%		-0.365%		0.00045				$   52,817.3109		$   1,479,332.874				Nov-11		196,014,574.15		-6.0450%		-6.6650%		0.0062		$   1,215,290.36		$   4,896,509.98		Nov-11		$   516,353,252.58		$   13,625.44		0.1780%		-0.2620%		0.00440		$   2,271,954.31				0.00032		0.190%		(0.00012)																																																																Nov-11		(0.00002)

		Dec-11		$   158,137,706.84		$   11,031.06		-0.339%		-0.374%		0.00035		0.00068		$   54,752.55		$   1,265,903.70		Dec-11		813,545,208.32		$   9,376.70		1.036%		1.023%		0.00013		0.00019		$   105,760.88		$   1,492,032.35		$   118,791,946.29				0.8829%		0.661%		0.00222				$   263,555.0828		$   1,755,948.436				Dec-11		191,930,865.62		-2.0830%		-1.2050%		-0.0088		$   (1,685,153.00)		$   3,109,362.68		Dec-11		$   523,847,415.96		$   11,597.95		1.4510%		0.8360%		0.00615		$   3,221,661.61		$   5,526,581.98		0.00027		1.440%		0.00011																																																																Dec-11		0.00035

		Jan-12		$   168,485,963.86		$   10,154.20		6.544%		6.606%		(0.00062)		0.00065		$   (104,753.78)		$   1,243,988.46		Jan-12		849,999,803.66		$   7,989.88		4.481%		4.482%		(0.00001)		0.00018		$   (8,500.00)		$   1,550,390.32		$   127,251,020.65				7.1209%		7.065%		0.00056				$   71,153.3057		$   1,952,141.350				Jan-12		212,469,613.47		10.7010%		11.3430%		-0.0064		$   (1,364,054.92)		$   2,078,040.66		Jan-12		$   544,667,349.70		$   52,626.78		3.9740%		4.8730%		(0.00899)		$   (4,896,559.47)		$   849,648.87		0.00116		4.050%		(0.00076)																																																																Jan-12		(0.00062)

		Feb-12		$   176,215,126.85		$   8,525.05		4.587%		4.500%		0.00087		0.00064		$   154,051.64		$   1,455,107.11		Feb-12		886,841,971.70		$   11,551.96		4.334%		4.324%		0.00010		0.00017		$   88,684.20		$   1,706,268.43		$   130,310,526.56				2.4043%		2.390%		0.00014				$   18,644.2571		$   2,017,721.089				Feb-12		225,096,801.70		5.9430%		5.9900%		-0.0005		$   (105,795.50)		$   2,095,743.12		Feb-12		$   566,996,021.47		$   53,848.26		4.1000%		4.3880%		(0.00288)		$   (1,632,948.54)		$   (748,464.07)		0.00114		4.110%		(0.00010)																																																																Feb-12		0.00087

		Mar-12		$   179,499,419.06		$   11,273.77		1.864%		1.880%		(0.00016)		0.00065		$   (29,084.33)		$   1,453,143.02		Mar-12		915,407,514.31		$   14,995.40		3.221%		3.291%		(0.00070)		0.00017		$   (640,785.26)		$   1,120,442.08		$   133,829,900.69				2.7008%		2.562%		0.00139				$   185,701.9110		$   2,257,916.797				Mar-12		220,393,946.66		-2.0890%		-3.3380%		0.0125		$   2,752,720.39		$   4,804,683.44		Mar-12		$   583,404,804.87		$   31,414.59		2.8940%		3.1290%		(0.00235)		$   (1,371,001.29)		$   (2,141,125.91)		0.00065		2.880%		0.00014																																																																Mar-12		(0.00016)

		Apr-12		$   179,137,270.87		$   13,247.02		-0.202%		-0.225%		0.00023		0.00068		$   41,641.32		$   1,491,852.56		Apr-12		909,636,869.27		$   11,579.96		-0.630%		-0.628%		(0.00002)		0.00017		$   (18,192.74)		$   1,095,190.56		$   131,815,337.73				-1.5053%		-1.545%		0.00040				$   52,309.5473		$   2,276,237.561				Apr-12		218,117,569.87		-1.0330%		-1.1950%		0.0016		$   353,350.46		$   5,108,401.52		Apr-12		$   576,592,446.37		$   18,008.74		-1.1680%		-0.5800%		(0.00588)		$   (3,390,363.58)		$   (5,506,481.14)		0.00037		-1.000%		(0.00168)																																																																Apr-12		0.00023

		May-12		$   225,506,432.43		$   26,610.37		-6.460%		-6.480%		0.00020		0.00062		$   45,101.29		$   1,440,580.17		May-12		1,075,240,903.35		$   17,436.75		-5.995%		-6.010%		0.00015		0.00014		$   161,286.14		$   1,190,820.02		$   138,653,961.99				-6.5130%		-6.619%		0.00106				$   146,973.1997		$   2,274,959.408				May-12		194,427,713.83		-10.8610%		-11.2140%		0.0035		$   686,329.83		$   5,239,907.86		May-12		$   543,359,695.32		$   20,688.55		-5.7640%		-6.1450%		0.00381		$   2,070,200.44		$   (3,118,887.13)		0.00046		-5.970%		0.00206																																																																May-12		0.00020

		Jun-12		$   229,820,976.44		$   33,208.74		1.913%		1.890%		0.00023		0.00071		$   53,476.38		$   1,521,618.72		Jun-12		1,119,754,795.87		$   23,450.70		4.140%		4.120%		0.00020		0.00014		$   223,950.96		$   1,464,070.92		$   145,792,356.36				5.1484%		4.990%		0.00158				$   230,865.4747		$   2,622,947.807				Jun-12		204,028,821.98		4.9380%		3.8600%		0.0108		$   2,199,430.70		$   7,698,085.22		Jun-12		$   567,561,251.90		$   25,906.00		4.4540%		3.8280%		0.00626		$   3,552,933.44		$   295,131.07		0.00055		4.410%		0.00044																																																																Jun-12		0.00023

		Jul-12		$   229,620,130.93		$   35,818.99		-0.087%		0.045%		(0.00132)		0.00082		$   (303,999.05)		$   1,216,289.90		Jul-12		1,134,714,055.34		$   33,827.98		1.365%		1.389%		(0.00024)		0.00016		$   (272,331.37)		$   1,211,724.12		$   143,869,225.54				-1.3191%		-1.382%		0.00063				$   90,509.6825		$   2,678,858.475				Jul-12		207,587,413.49		1.7440%		1.9510%		-0.0021		$   (429,705.95)		$   7,402,633.88		Jul-12		$   572,240,320.49		$   29,606.00		0.9000%		1.1860%		(0.00286)		$   (1,636,607.32)		$   (1,338,820.06)		0.00062		0.880%		0.00020																																																																Jul-12		(0.00132)

		Aug-12		$   237,674,694.22		$   24,937.50		3.508%		3.481%		0.00027		0.00086		$   63,643.34		$   1,322,597.98		Aug-12		1,160,364,912.69		$   32,025.76		2.261%		2.252%		0.00009		0.00017		$   104,432.84		$   1,343,554.04		$   148,783,342.44

Michael VITERI : Michael VITERI :
$989,820.00				3.4157%		3.335%		0.00081				$   120,043.0927		$   2,890,402.886				Aug-12		208,564,383.28		0.4710%		-0.3330%		0.0080		$   1,676,857.64		$   9,114,357.92		Aug-12		$   585,577,813.42		$   32,750.87		2.3310%		2.4280%		(0.00097)		$   (568,010.48)		$   (1,938,038.44)		0.00067		2.340%		(0.00009)																																																																Aug-12		0.00027

		Sep-12		$   242,332,139.82		$   28,823.56		1.960%		1.940%		0.00020		0.00092		$   47,468.85		$   1,395,984.31		Sep-12		1,190,541,246.61		$   21,363.32		2.601%		2.584%		0.00017		0.00017		$   202,392.01		$   1,580,891.90		$   153,863,198.31				3.4143%		3.280%		0.00134				$   206,582.6478		$   3,195,671.514				Sep-12		220,209,150.32		5.5830%		6.0340%		-0.0045		$   (993,143.27)		$   8,630,069.26		Sep-12		$   602,867,068.88		$   27,182.71		2.9530%		2.5720%		0.00381		$   2,296,923.53		$   301,654.82		0.00054		Dec-99		0.00003																																																																Sep-12		0.00020

		Oct-12		$   240,334,762.22		$   24,201.49		-0.824%		-0.794%		(0.00030)		0.00099		$   (72,656.57)		$   1,311,821.59		Oct-12		1,168,755,718.66		$   18,978.33		-1.830%		-1.846%		0.00016		0.00018		$   187,000.91		$   1,738,962.49		$   150,597,308.59				-2.1226%		-2.169%		0.00046				$   69,887.4551		$   3,197,727.864				Oct-12		219,606,487.45		-0.2740%		-0.6070%		0.0033		$   731,289.60		$   9,337,712.47		Oct-12		$   598,779,839.84		$   26,300.98		-0.6780%		-1.6880%		0.01010		$   6,047,676.38		$   6,347,285.98		0.00057		Jan-70		0.00012																																																																Oct-12		(0.00030)

		Nov-12		$   245,203,316.57		$   22,270.56		2.240%		2.204%		0.00036		0.00102		$   88,273.19		$   1,429,479.59		Nov-12		1,175,586,046.62		$   17,202.73		0.584%		0.580%		0.00004		0.00019		$   47,023.44		$   1,796,141.47		$   151,470,714.94				0.5800%		0.53%		0.00049				$   74,162.2739		$   3,290,435.728				Nov-12		220,893,808.12		0.5860%		1.2700%		-0.0068		$   (1,510,913.65)		$   7,881,517.82		Nov-12		$   601,360,706.58		$   22,065.09		0.3460%		0.79%		(0.00448)		$   (2,694,095.97)		$   3,675,151.63		0.00059		Dec-99		0.00016																																																																Nov-12		0.00036

		Dec-12		$   250,647,696.58		$   21,596.21		2.220%		2.130%		0.00090		0.00104		$   226,468.55		$   1,687,687.63		Dec-12		1,186,128,466.61		$   14,013.24		0.897%		0.911%		(0.00014)		0.00019		$   (166,057.99)		$   1,646,194.88		$   156,724,213.61				3.4683%		3.56%		(0.00092)				$   (143,674.8575)		$   3,260,883.918				Dec-12		231,362,907.13		4.7390%		4.8900%		-0.0015		$   (349,357.99)		$   7,905,664.96		Dec-12		$   611,831,190.20		$   20,867.56		1.7410%		1.04%		0.00704		$   4,307,291.58		$   8,046,427.59		0.00059		1.72%		0.00021																																																																Dec-12		0.00090

		Jan-13		$   268,723,905.00		$   18,232.83		7.212%		7.220%		(0.00008)		0.00100		$   (22,037.68)		$   1,787,362.60		Jan-13		1,247,569,231.94		$   16,897.51		5.180%		5.180%		- 0		0.00019		$   - 0		$   1,731,467.77		$   166,642,533.64				6.3285%		6.26%		0.00070				$   115,846.5154		$   3,583,096.059				Jan-13		235,583,943.46		1.8240%		1.3790%		0.0045		$   1,048,348.55		$   9,098,212.84		Jan-13		$   649,881,476.48		$   26,054.05		6.2190%		5.42%		0.00796		$   5,173,056.55		$   13,719,891.48		0.00052		6.22%		(0.00001)																																																																Jan-13		(0.00008)

		Feb-13		$   271,465,868.98		$   14,539.55		1.020%		0.982%		0.00038		0.00101		$   104,147.18		$   1,909,747.40		Feb-13		1,264,616,377.95		$   44,980.11		1.366%		1.357%		0.00009		0.00021		$   113,815.47		$   1,868,935.09		$   168,565,785.55				1.1541%		1.10%		0.00051				$   86,167.8969		$   3,710,617.121				Feb-13		232,216,865.86		-1.4290%		-1.2560%		-0.0017		$   (401,735.18)		$   8,566,464.20		Feb-13		$   661,549,431.37		$   40,245.22		1.7950%		1.34%		0.00451		$   2,983,587.94		$   16,949,751.47		0.00049		1.79%		0.00005																																																																Feb-13		0.00038

		Mar-13		$   284,269,460.52		$   17,233.34		4.716%		4.783%		(0.00067)		0.00099		$   (189,139.90)		$   1,810,680.06		Mar-13		1,312,490,041.35		$   12,808.94		3.786%		3.750%		0.00036		0.00020		$   472,496.41		$   2,412,189.39		$   176,429,712.02				4.6652%		4.62%		0.00048				$   85,034.3511		$   3,968,759.082				Mar-13		229,154,802.67		-1.3190%		-1.7220%		0.0040		$   923,493.85		$   9,376,966.39		Mar-13		$   690,945,966.70		$   27,315.08		4.4440%		3.86%		0.00583		$   4,028,214.99		$   21,731,213.41		0.00046		4.44%		0.00004																																																																Mar-13		(0.00067)

		Apr-13		$   286,086,139.24		$   15,234.10		0.639%		0.63%		0.00011		0.00099		$   31,667.60		$   1,853,919.16		Apr-13		1,337,776,145.28		$   10,307.67		1.927%		1.927%		- 0		0.00020		$   - 0		$   2,458,672.28		$   175,788,362.08				-0.2100%

VITERI Michael: VITERI Michael:
Moved Cash from SSB to OSTF		

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
				

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)																																				-0.37%		0.00157				$   275,987.7285		$   4,236,412.417				Apr-13		231,006,960.10		0.8080%		0.7540%		0.0005		$   124,743.76		$   9,577,476.04		Apr-13		$   701,997,242.36		$   20,259.73		1.5990%		1.81%		(0.00207)		$   (1,453,134.29)		$   20,625,561.22		0.00045		1.62%		(0.00021)																																																																Apr-13		0.00011

		May-13		$   293,093,916.17		$   18,898.96		2.450%		2.26%		0.00191		0.00094		$   558,443.23		$   2,457,774.77		May-13		1,369,112,036.12		$   9,557.94		2.342%		2.339%		0.00003		0.00019		$   41,073.36		$   2,557,327.75		$   182,917,729.79				4.0557%		4.00%		0.00059				$   107,288.5359		$   4,515,515.181				May-13		224,923,226.63		-2.6340%		-2.5660%		-0.0007		$   (152,947.79)		$   9,172,257.52		May-13		$   720,414,435.51		$   16,881.94		2.6240%		2.22%		0.00400		$   2,881,657.74		$   24,048,433.69		0.00044		2.61%		0.00014						 		 																																																								May-13		0.00191

		Jun-13		$   287,655,791.97		$   16,572.87		-1.855%		-1.85%		(0.00009)		0.00090		$   (27,098.22)		$   2,385,074.50		Jun-13		1,350,974,271.25		$   10,266.59		-1.325%		-1.343%		0.00018		0.00018		$   243,175.37		$   2,766,618.52		$   182,173,724.47				-0.4067%		-0.51%		0.00105				$   191,750.3399		$   4,688,898.973				Jun-13		212,236,681.87		-5.6400%		-6.3660%		0.0073		$   1,540,838.31		$   10,195,780.51		Jun-13		$   712,117,210.26		$   15,179.32		-1.1520%		-1.36%		0.00211		$   1,502,567.31		$   25,273,963.04		0.00043		-1.16%		0.00008						 																																																										Jun-13		(0.00009)

		Jul-13		$   305,579,634.43		$   20,080.15		6.231%		6.20%		0.00035		0.00079		$   106,963.56		$   2,640,652.14		Jul-13		1,419,634,440.29		$   9,685.90		5.082%		5.088%		(0.00006)		0.00015		$   (85,178.07)		$   2,822,040.01		$   194,984,968.65				7.0324%		7.00%		0.00034				$   67,138.1714		$   5,085,780.799				Jul-13		213,129,140.74		0.4210%		1.0450%		-0.0062		$   (1,329,925.84)		$   8,908,778.91		Jul-13		$   749,718,878.83		$   14,713.44		5.2800%		5.35%		(0.00071)		$   (532,300.40)		$   26,076,127.89		0.00039		5.29%		(0.00010)																																																																Jul-13		0.00035

		Aug-13		$   294,234,667.06		$   20,207.14		-3.713%		-3.75%		0.00034		0.00081		$   101,199.53		$   2,643,814.66		Aug-13		1,378,387,536.47		$   9,510.80		-2.905%		-2.896%		(0.00009)		0.00014		$   (124,054.88)		$   2,616,004.87		$   188,933,160.31				-3.1037%		-3.18%		0.00072				$   136,540.6650		$   5,064,472.524				Aug-13		206,864,364.05		-2.9390%		-1.7180%		-0.0122		$   (2,525,813.89)		$   6,121,136.01		Aug-13		$   725,294,931.47		$   15,036.55		-3.2580%		-2.76%		(0.00500)		$   (3,626,474.66)		$   21,600,092.99		0.00038		-3.25%		(0.00008)																																																																Aug-13		0.00034

		Sep-13		$   309,518,349.38		$   19,230.34		5.194%		5.21%		(0.00017)		0.00074		$   (51,425.52)		$   2,729,719.06		Sep-13		1,421,247,563.32		$   8,450.30		3.109%		3.136%		(0.00027)		0.00013		$   (383,736.84)		$   2,313,599.62		$   201,199,987.65				6.4927%		6.38%		0.00113				$   226,714.0919		$   5,620,006.659				Sep-13		219,129,338.14		5.9280%		6.5030%		-0.0058		$   (1,259,993.69)		$   5,224,003.26		Sep-13		$   745,936,830.74		$   16,709.85		2.8460%		3.49%		(0.00641)		$   (4,781,455.09)		$   17,433,376.55		0.00035		2.85%		(0.00004)																																																																Sep-13		(0.00017)

		Oct-13		$   320,879,713.05		$   18,253.54		3.671%		3.72%		(0.00044)		0.00069		$   (142,280.73)		$   2,687,637.01		Oct-13		1,486,430,111.27		$   7,389.79		4.586%		4.597%		(0.00011)		0.00012		$   (163,507.31)		$   2,256,193.99		$   206,231,681.82				2.5008%		2.515%		(0.00014)				$   (29,197.8973)		$   5,731,356.259				Oct-13		230,715,197.53		5.2870%		4.8580%		0.0043		$   989,768.20		$   6,489,964.51		Oct-13		$   780,673,791.85		$   18,383.14		4.6600%		4.40%		0.00258		$   2,014,138.38		$   20,259,910.28		0.00032		4.69%		(0.00030)																																																																Oct-13		(0.00044)

		Nov-13		$   325,094,356.74		$   18,369.57		1.313%		1.32%		(0.00010)		0.00067		$   (30,996.77)		$   2,691,941.42		Nov-13		1,532,057,698.02		$   8,470.13		3.070%		3.047%		0.00023		0.00011		$   352,373.27		$   2,677,832.41		$   214,549,799.85				4.0334%		4.006%		0.00027				$   58,754.7854		$   6,021,278.717				Nov-13		224,507,716.93		-2.6910%		-1.4620%		-0.0123		$   (2,759,199.84)		$   3,556,119.72		Nov-13		$   805,020,034.00		$   17,662.98		3.1160%		2.81%		0.00310		$   2,495,562.11		$   23,386,771.19		0.00031		3.10%		0.00016																																																																Nov-13		(0.00010)

		Dec-13		$   438,212,073.27		$   20,865.26		3.222%		3.09%		0.00133		0.00050		$   582,822.06		$   3,361,497.83		Dec-13		1,571,075,572.55		$   10,583.85		2.547%		2.532%		0.00015		0.00010		$   235,661.34		$   2,981,698.14		$   294,456,171.91				2.0350%

Michael VITERI : Cash inflow of $75,397,230		1.968%		0.00067				$   197,285.6352		$   6,341,097.374				Dec-13		222,245,314.38		-1.0080%		-1.4460%		0.0044		$   973,434.48		$   4,493,708.51		Dec-13		$   1,134,131,764.02		$   17,621.05		2.5100%		2.698%		(0.00188)		$   (2,132,167.72)		$   21,841,611.43		0.00022		2.52%		(0.00010)		Dec-13		$   594,060,133.21																																																												Dec-13		0.00133

		Jan-14		$   428,858,384.73		$   22,015.94		-2.135%		-2.12%		(0.00012)		0.00052		$   (49,369.44)		$   3,240,376.82		Jan-14		1,516,202,558.46		$   7,146.19		-3.493%		-3.457%		(0.00036)		0.00010		$   (545,832.92)		$   2,331,714.50		$   320,703,931.40				-2.6570%

Michael VITERI : Cash Inflow of $35,000,000		

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10														

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089				

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		

viterim: viterim:
SSB Analytics $484,622,812				

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		

viterim: viterim:
=175550485.82+29800.32																						

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		

viterim: viterim:
=177873342.62+26950																																		

viterim: viterim:
SSB MV  $105,095,715.79		

viterim: viterim:
SSB shows $139,930,581.36
																		

viterim: viterim:
Trades + KG +VM 		

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07																

viterim: viterim:
SSB Analytics shows $93,804,071.85		

viterim: viterim:
=857790996.8+31450																				

viterim: $5,000,000 cash inflow		

viterim: viterim:
SSB shows $727,712,723.67																

viterim: viterim:
=129187177.11+172810
=$129,359,987.11		

viterim: viterim:
=133841924.91+756960																																																														

VITERI Michael: M2US Index		

viterim: viterim:
SSB shows $105,750,469.74		

viterim: viterim:
now $15mm less																																																																																		

Michael VITERI : M1WOU
		

Michael VITERI : Michael VITERI :
$989,820.00						-2.768%		0.00111				$   355,981.3639		$   6,528,595.781				Jan-14		209,602,339.16		-5.6890%		-6.4940%		0.0080		$   1,687,298.83		$   5,925,360.26		Jan-14		$   1,088,515,639.00		$   16,446.76		-4.0220%		-3.194%		(0.00828)		$   (9,012,909.49)		$   11,950,232.32		0.00022		-4.05%		0.00028		Jan-14		$   573,782,773.57		$   23,622.87		-3.413%		-3.39%		-0.023%		$   (131,970.04)		$   (131,970.04)		0.00049		-3.433%		0.020%																																				0.0002						Jan-14		(0.00012)

		Feb-14		$   450,198,074.80		$   21,388.79		4.976%		4.89%		0.00091		0.00051		$   409,362.01		$   3,810,977.69		Feb-14		1,585,432,063.27		$   7,729.09		4.566%		4.574%		(0.00008)		0.00007		$   (126,834.57)		$   2,311,346.02		$   336,085,817.63				4.7963%		4.711%		0.00085				$   286,643.0233		$   7,128,369.102				Feb-14		217,332,369.27		3.6880%		3.3130%		0.0038		$   814,996.38		$   6,958,883.94		Feb-14		$   1,135,896,091.00		$   19,727.91		4.3530%		4.747%		(0.00394)		$   (4,475,430.60)		$   7,994,995.34		0.00019		4.37%		(0.00017)		Feb-14		$   603,930,378.00		$   15,802.68		5.254%		4.70%		0.552%		$   3,333,695.69		$   3,194,791.94		0.00031		5.259%		-0.005%																																				(0.0001)						Feb-14		0.00091

		Mar-14		$   451,880,044.22		$   29,925.16		0.374%		0.37%		0.00005		0.00053		$   22,594.00		$   3,847,824.75		Mar-14		1,598,970,993.23		$   9,660.11		0.854%		0.841%		0.00013		0.00007		$   207,866.23		$   2,538,951.15		$   334,121,865.27				-0.5844%		-0.682%		0.00098				$   326,235.3206		$   7,412,949.058				Mar-14		226,329,721.47		4.1400%		3.0700%		0.0107		$   2,421,728.02		$   9,668,709.75		Mar-14		$   1,157,703,199.77		$   33,118.49		1.9200%		0.637%		0.01283		$   14,853,332.05		$   23,001,831.30		0.00019		2.00%		(0.00080)		Mar-14		$   599,932,331.01		$   12,835.68		-0.662%		0.69%		-1.349%		$   (8,093,087.15)		$   (4,919,444.73)		0.00026		-0.688%		0.026%																																				0.0003						Mar-14		0.00005

		Apr-14		$   445,000,457.89		$   27,853.28		-1.522%		-1.56%		0.00040		0.00057		$   176,058.15		$   3,965,302.21		Apr-14		1,611,061,948.54		$   8,652.44		0.756%		0.739%		0.00017		0.00007		$   273,880.53		$   2,832,026.15		$   320,890,392.90				-3.9601%		-3.878%		(0.00082)				$   (263,366.8657)		$   6,856,023.940				Apr-14		228,250,929.33		0.8490%		0.3340%		0.0052		$   1,175,492.29		$   10,926,289.38		Apr-14		$   1,170,352,454.98		$   30,645.15		1.0930%		0.471%		0.00622		$   7,279,592.27		$   30,532,833.59		0.00020		1.12%		(0.00027)		Apr-14		$   601,902,045.78		$   5,053.83		0.328%		0.60%		-0.272%		$   (1,637,173.56)		$   (6,572,754.07)		0.00010		0.326%		0.002%																																				0.0000						Apr-14		0.00040

		May-14		$   452,990,847.80		$   35,518.19		1.796%		1.78%		0.00021		0.00060		$   93,277.11		$   4,129,779.95		May-14		1,648,264,199.10		$   10,740.99		2.341%		2.347%		(0.00006)		0.00007		$   (98,895.85)		$   2,799,428.03		$   323,762,619.10				0.8951%		0.8010%		0.00094				$   304,596.3475		$   7,221,987.197				May-14		235,785,739.87		3.3010%		3.4910%		-0.0019		$   (447,992.91)		$   10,838,973.29		May-14		$   1,193,023,996.80		$   28,865.68		1.9370%		2.298%		(0.00361)		$   (4,306,816.63)		$   26,817,437.95		0.00020		1.88%		0.00057		May-14		$   618,542,780.62		$   4,923.57		2.679%		2.39%		0.289%		$   1,787,588.64		$   (4,961,249.51)		0.00010		2.683%		-0.004%																																				(0.0000)						May-14		0.00021

		Jun-14		$   471,780,449.40		$   34,432.39		4.148%		4.14%		0.00011		0.00061		$   51,418.05		$   4,352,497.10		Jun-14		1,682,312,672.23		$   8,912.64		2.066%		2.066%		- 0		0.00006		$   - 0		$   2,857,264.21		$   341,773,353.92				5.5629%		5.321%		0.00242				$   826,901.8404		$   8,450,644.177				Jun-14		240,908,776.19		2.1730%		2.6570%		-0.0048		$   (1,165,998.48)		$   9,908,505.70		Jun-14		$   1,216,506,701.75		$   23,604.84		1.9680%		2.275%		(0.00307)		$   (3,734,675.57)		$   23,610,529.55		0.00021		1.97%		(0.00002)		Jun-14		$   628,940,239.78		$   5,397.27		1.681%		2.14%		-0.459%		$   (2,886,835.70)		$   (7,931,483.82)		0.00010		1.613%		0.068%																																				0.0007						Jun-14		0.00011

		Jul-14		$   451,645,683.93		$   30,236.20		-4.268%		-4.27%		0.00006		0.00066		$   27,887.68		$   4,194,627.80		Jul-14		1,659,504,607.26		$   9,167.40		-1.356%		-1.379%		0.00023		0.00006		$   381,686.06		$   3,200,205.77		$   320,807,206.48				-6.1345%		Jan-70		(0.00082)				$   (261,515.1723)		$   7,670,722.728				Jul-14		242,472,151.62		0.6490%		1.9340%		-0.0129		$   (3,115,767.15)		$   6,857,044.76		Jul-14		$   1,200,675,194.29		$   23,914.70		-1.3010%		-1.617%		0.00316		$   3,794,133.61		$   27,097,490.18		0.00022		-1.29%		(0.00011)		Jul-14		$   622,188,226.58		$   5,535.83		-1.074%		-1.41%		0.336%		$   2,090,552.44		$   (5,755,747.24)		0.00011		-1.073%		-0.001%																																				(0.0000)						Jul-14		0.00006

		Aug-14		$   474,674,216.64		$   43,540.31		5.099%		5.08%		0.00016		0.00068		$   75,022.26		$   4,483,525.95		Aug-14		1,725,877,147.97		$   9,325.54		4.000%		4.001%		(0.00001)		0.00006		$   (17,258.77)		$   3,310,955.23		$   337,221,393.78				5.1165%		4.959%		0.00158				$   531,214.7056		$   8,594,412.033				Aug-14		247,818,165.62		2.2050%		2.2540%		-0.0005		$   (121,430.90)		$   6,886,811.69		Aug-14		$   1,244,831,004.46		$   20,458.29		3.6780%		4.132%		(0.00454)		$   (5,651,532.76)		$   22,442,603.10		0.00021		3.69%		(0.00012)		Aug-14		$   649,099,073.40		$   5,321.58		4.325%		4.010%		0.315%		$   2,044,662.08		$   (3,960,021.23)		0.00010		4.327%		-0.002%																																				(0.0000)						Aug-14		0.00016

		Sep-14		$   453,146,791.40		$   40,111.43		-4.535%		-4.55%		0.00013		0.00076		$   58,002.63		$   4,338,191.71		Sep-14		1,701,556,532.12		$   9,195.87		-1.409%		-1.402%		(0.00007)		0.00006		$   (119,108.96)		$   3,145,194.91		$   316,793,689.52				-6.0577%		-6.049%		(0.00009)				$   (27,414.3966)		$   8,046,377.917				Sep-14		232,629,969.35		-6.1290%		-7.4120%		0.0128		$   2,984,642.51		$   9,449,361.51		Sep-14		$   1,220,945,852.66		$   18,481.13		-1.9190%		-1.753%		(0.00166)		$   (2,026,770.12)		$   19,985,159.43		0.00022		-1.89%		(0.00029)		Sep-14		$   641,294,004.37		$   4,759.39		-1.202%		-1.560%		0.358%		$   2,295,832.54		$   (1,616,589.24)		0.00009		-1.189%		-0.013%																																				(0.0001)						Sep-14		0.00013

		Oct-14		$   469,365,840.77		$   38,722.83		3.579%		3.564%		0.00015		0.00077		$   71,363.71		$   4,564,828.17		Oct-14		1,743,377,595.86		$   9,215.76		2.458%		2.443%		0.00015		0.00006		$   261,506.64		$   3,484,010.44		$   338,392,352.92				6.8329%		6.592%		0.00241				$   815,172.6960		$   9,411,351.225				Oct-14		233,568,320.25		0.4030%		1.1790%		-0.0078		$   (1,812,490.17)		$   7,674,952.27		Oct-14		$   1,246,247,846.19		$   21,246.91		2.0720%		2.444%		(0.00372)		$   (4,636,041.99)		$   15,763,209.95		0.00022		2.07%		0.00002		Oct-14		$   672,076,461.54		$   5,360.39		2.407%		2.410%		-0.003%		$   (20,162.29)		$   (1,675,662.83)		0.00010		2.424%		-0.017%																																				(0.0002)						Oct-14		0.00015

		Nov-14		$   478,064,509.64		$   32,665.89		1.853%		1.849%		0.00004		0.00079		$   20,466.88		$   4,669,894.15		Nov-14		1,790,424,223.89		$   9,667.27		2.699%		2.689%		0.00010		0.00006		$   179,042.42		$   3,757,086.31		$   338,698,490.18				0.0905%		0.090%		0.00000				$   1,585.5755		$   9,421,451.075				Nov-14		230,363,962.96		-1.3720%		-1.0580%		-0.0031		$   (723,342.84)		$   6,846,309.08		Nov-14		$   1,272,660,298.00		$   22,128.14		2.1190%		2.618%		(0.00499)		$   (6,350,574.89)		$   9,746,657.48		0.00022		2.19%		(0.00071)		Nov-14		$   690,411,025.30		$   4,845.32		2.728%		2.650%		0.078%		$   538,520.60		$   (1,182,854.32)		0.00008		2.764%		-0.036%																																				(0.0004)						Nov-14		0.00004

		Dec-14		$   482,055,511.15		$   25,334.12		0.835%		0.825%		0.00010		0.00079		$   47,361.42		$   4,756,241.01		Dec-14		1,785,994,799.70		$   11,442.87		-0.247%		-0.252%		0.00005		0.00006		$   89,299.74		$   3,837,106.04		$   348,355,913.73				2.8513%		2.850%		0.00001				$   4,645.3626		$   9,694,733.429				Dec-14		216,225,493.04		-6.1370%		-4.6090%		-0.0153		$   (3,303,925.53)		$   3,122,225.56		Dec-14		$   1,275,920,751.02		$   25,031.58		0.2560%		-0.2330%		0.00489		$   6,239,252.47		$   16,010,861.40		0.00022		0.28%		(0.00024)		Dec-14		$   687,624,037.00		$   4,718.63		-0.404%		-0.310%		-0.094%		$   (646,366.59)		$   (1,824,442.18)		0.00008		-0.383%		-0.021%																																				(0.0002)						Dec-14		0.00010

		Jan-15		$   476,896,610.36		$   20,610.77		-1.070%		-1.122%		0.00052		0.00080		$   247,089.12		$   4,952,429.40		Jan-15		1,732,391,359.44		$   13,275.24		-3.001%		-3.002%		0.00001		0.00007		$   17,323.91		$   3,739,278.40		$   337,048,377.68				-3.2460%		-3.217%		(0.00029)				$   (97,650.2655)		$   9,282,394.814				Jan-15		215,534,805.39		-0.3190%		0.5990%		-0.0092		$   (1,978,609.51)		$   1,133,656.15		Jan-15		$   1,230,977,663.22		$   26,081.65		-3.5220%		-2.7470%		(0.00775)		$   (9,540,076.89)		$   5,906,881.97		0.00024		-3.56%		0.00038		Jan-15		$   673,192,239.14		$   5,302.93		-2.099%		-2.820%		0.721%		$   4,853,716.04		$   3,067,568.91		0.00012		-2.109%		0.010%																																				0.0001						Jan-15		0.00052

		Feb-15		$   501,320,237.59		$   20,930.10		5.121%		5.123%		(0.00002)		0.00076		$   (8,184.87)		$   5,197,876.63		Feb-15		1,832,294,369.66		$   14,341.15		5.767%		5.747%		0.00020		0.00007		$   366,458.87		$   4,321,381.46		$   357,574,381.23				6.0899%		5.937%		0.00153				$   546,831.3753		$   10,394,517.351				Feb-15		222,722,169.84		3.3350%		3.0960%		0.0024		$   532,305.99		$   1,703,769.57		Feb-15		$   1,297,422,797.93		$   24,249.16		5.3980%		5.7780%		(0.00380)		$   (4,930,206.63)		$   1,295,528.83		0.00023		5.36%		0.00038		Feb-15		$   712,517,404.10		$   4,584.26		5.842%		5.850%		-0.008%		$   (57,001.39)		$   3,189,774.89		0.00010		5.843%		-0.001%																																				(0.0000)						Feb-15		(0.00002)

		Mar-15		$   507,804,162.89		$   32,932.13		1.293%		1.319%		(0.00026)		0.00075		$   (130,150.47)		$   5,134,953.94		Mar-15		1,803,605,483.63		$   17,421.71		-1.566%		-1.581%		0.00015		0.00007		$   270,540.82		$   4,524,249.45		$   364,276,093.75				1.8742%		Dec-99		0.00132				$   481,627.4650		$   11,070,960.414				Mar-15		217,614,312.13		-2.2930%		-1.4220%		-0.0087		$   (1,895,420.66)		$   (230,718.53)		Mar-15		$   1,276,904,424.94		$   23,496.88		-1.5810%		-1.245%		(0.00336)		$   (4,290,398.87)		$   (3,015,352.35)		0.00023		-1.56%		(0.00021)		Mar-15		$   702,540,106.34		$   5,690.66		-1.400%		-1.440%		0.040%		$   281,016.04		$   3,426,134.08		0.00009		-1.407%		0.007%																																				0.0001						Mar-15		(0.00026)

		Apr-15		$   500,334,247.43		$   40,943.51		-1.471%		-1.491%		0.00020		0.00079		$   99,952.34		$   5,159,369.92		Apr-15		1,821,181,271.30		$   17,556.01		0.974%		0.959%		0.00015		0.00008		$   273,177.19		$   4,841,492.83		$   354,986,192.36				-2.5502%		-2.550%		(0.00000)				$   (839.0419)		$   10,787,785.714				Apr-15		229,694,027.03		5.5510%		7.6920%		-0.0214		$   (4,917,749.12)		$   (5,161,274.83)		Apr-15		$   1,290,382,483.00				1.0560%		0.710%		0.00346		$   4,464,723.39		$   1,417,528.92		0.00020		1.12%		(0.00064)		Apr-15		$   704,053,637.71		$   5,274.30		0.215%		0.910%		-0.695%		$   (4,893,172.78)		$   (1,459,672.51)		0.00009		0.219%		-0.004%																																				(0.0000)						Apr-15		0.00020

		May-15		$   509,287,328.29		$   31,567.96		1.789%		1.778%		0.00011		0.00077		$   58,160.38		$   5,309,853.10		May-15		1,844,485,041.73		$   14,830.25		1.280%		1.286%		(0.00006)		0.00008		$   (110,669.10)		$   4,792,794.84		$   363,280,650.65				2.3366%		2.283%		0.00054				$   194,565.8647		$   11,234,414.450				May-15		220,673,404.46		-3.9270%		-4.0050%		0.0008		$   172,125.26		$   (4,786,466.31)		May-15		$   1,302,066,769.25				0.9050%		1.308%		(0.00403)		$   (5,247,329.08)		$   (3,816,971.53)				0.86%		0.00045		May-15		$   717,571,003.84		$   4,037.25		1.920%		1.330%		0.590%		$   4,233,668.92		$   2,745,970.70		0.00008		1.925%		-0.005%																																				(0.0001)						May-15		0.00011

		Jun-15		$   502,706,379.81		$   25,593.47		-1.292%		-1.318%		0.00026		0.00076		$   129,759.82		$   5,370,999.64		Jun-15		1,808,746,775.94		$   11,117.89		-1.938%		-1.936%		(0.00002)		0.00008		$   (36,174.94)		$   4,663,735.54		$   366,684,179.54				0.9369%		0.749%		0.00188				$   688,951.6022		$   12,028,619.811				Jun-15		216,068,228.05		-2.0870%		-2.5970%		0.0051		$   1,101,947.96		$   (3,584,624.80)		Jun-15		$   1,271,921,041.46				-2.3150%		Jan-70		(0.00439)		$   (5,583,733.37)		$   (9,312,342.01)				-2.28%		(0.00035)		Jun-15		$   707,525,438.38		$   5,049.06		-1.400%		-1.890%		0.490%		$   3,466,874.65		$   6,174,401.76		0.00009		-1.405%		0.005%																																				0.0001						Jun-15		0.00026

		Jul-15		$   503,608,988.73		$   21,473.60		0.180%		0.137%		0.00043		0.00074		$   214,285.24		$   5,594,928.51		Jul-15		$   1,846,479,043.66		$   11,207.05		2.086%		2.095%		(0.00009)		0.00008		$   (164,335.38)		$   4,596,690.35		$   362,315,649.20				-1.1914%		-1.162%		(0.00029)				$   (106,377.5530)		$   11,778,938.037				Jul-15		204,965,585.21		-5.1380%		-6.9320%		0.0179		$   3,677,082.60		$   276,635.82		Jul-15		$   1,278,787,381.59				0.5398%		Dec-99		(0.01388)		$   (17,751,613.33)		$   (27,114,227.09)				0.52%		0.00020		Jul-15		$   725,471,449.69		$   5,829.15		2.536%		2.000%		0.536%		$   3,891,773.47		$   10,222,785.69		0.00008		2.538%		-0.002%																																				(0.0000)						Jul-15		0.00043

		Aug-15		$   475,565,086.99		$   19,508.50		-5.569%		-5.580%		0.00011		0.00074		$   53,137.66		$   5,336,507.74		Aug-15		$   1,735,050,805.61		$   13,414.85		-6.035%		-6.033%		(0.00001)		0.00009		$   (21,744.27)		$   4,297,552.68		$   339,679,011.69				-6.2478%		-6.284%		0.00036				$   123,381.6604		$   11,166,399.096				Aug-15		188,154,991.98		-8.2017%		-9.0400%		0.0084		$   1,577,366.80		$   1,831,313.87		Aug-15		$   1,205,180,312.23				-5.7560%		-6.0153%		0.00259		$   3,125,089.29		$   (22,428,441.46)				-5.75%		(0.00006)		Aug-15		$   683,631,779.68		$   6,698.44		-5.767%		-6.070%		0.303%		$   2,069,772.65		$   11,702,985.89		0.00009		-5.786%		0.018%																																				0.0002						Aug-15		0.00011

		Sep-15		$   460,280,287.18		$   18,071.39		-3.214%		-3.221%		0.00007		0.00071		$   32,086.14		$   5,197,076.97		Sep-15		$   1,692,181,140.05		$   13,911.14		-2.471%		-2.474%		0.00003		0.00009		$   54,120.29		$   4,245,488.96		$   328,174,165.24				-4.8128%		-4.906%		0.00093				$   305,858.3220		$   10,934,840.962																		Sep-15		$   1,176,469,354.36				-2.3823%		-2.7410%		0.00359		$   4,220,047.03		$   (17,674,082.65)				-2.38%		(0.00002)		Sep-15		$   680,906,644.70		$   7,207.39		-1.847%		-2.650%		0.803%		$   5,467,680.36		$   16,954,512.09		0.00009		-1.834%		-0.013%																																				(0.0001)						Sep-15		0.00007

		Oct-15		$   486,318,415.63		$   21,269.76		5.657%		5.634%		0.00023		0.00064		$   111,929.95		$   5,603,006.38		Oct-15		$   1,834,924,154.85		$   15,952.29		8.435%		8.435%		0.00000		0.00009		$   8,171.30		$   4,611,786.16		$   347,017,284.79				5.7418%		5.634%		0.00108				$   374,100.8435		$   11,936,799.015																		Oct-15		$   1,266,383,877.55				7.6427%		8.091%		(0.00448)		$   (5,676,660.88)		$   (24,701,528.15)				7.72%		(0.00077)		Oct-15		$   735,280,695.81		$   10,007.71		7.986%		8.250%		-0.264%		$   (1,944,546.40)		$   16,363,874.51		0.00009		8.156%		-0.170%																																				(0.0017)						Oct-15		0.00023

		Nov-15		$   492,980,105.74		$   20,102.57		1.370%		1.354%		0.00016		0.00061		$   80,013.90		$   5,759,771.43		Nov-15		$   1,841,395,961.00		$   14,434.45		0.3527%		0.2974%		0.00055		0.00009		$   1,018,689.00		$   5,646,741.00		$   358,437,047.90				3.2908%		3.253%		0.00038				$   136,041.5238		$   12,465,660.790																		Nov-15		$   1,268,953,803.69				0.2029%		0.330%		(0.00127)		$   (1,612,406.15)		$   (26,364,062.16)				0.15%		0.00053		Nov-15		$   738,442,392.00		$   15,298.82		0.430%		0.350%		0.080%		$   590,743.07		$   17,024,981.99		0.00011		0.414%		0.016%																																				0.0002						Nov-15		0.00016

		Dec-15		$   472,523,125.94		$   21,518.29		-4.150%		-4.1670%		0.00017		0.00062		$   81,953.20		$   5,602,713.91		Dec-15		$   1,812,021,158.00		$   14,682.54		-1.595%		-1.577%		(0.00018)		0.00010		$   (330,628.85)		$   5,226,032.72		$   340,746,723.96				-4.9354%		-5.021%		0.00086				$   291,658.3975		$   12,142,088.204																		Dec-15		$   1,243,858,896.92				-1.9776%		-1.7990%		(0.00179)		$   (2,221,606.83)		$   (28,064,291.71)				-2.04%		0.00062		Dec-15		$   729,162,185.25		$   10,935.02		-1.257%		-1.680%		0.423%		$   3,086,344.85		$   19,897,369.25		0.00012		-1.261%		0.004%																																				0.0000						Dec-15		0.00017

		Jan-16		$   445,581,823.83		$   23,161.09		-5.702%		-5.691%		(0.00011)		0.00067		$   (47,516.06)		$   5,235,754.42		Jan-16		$   1,722,025,460.82		$   16,148.62		-4.967%		-4.962%		(0.00004)		0.00010		$   (71,842.25)		$   4,894,634.76		$   310,811,142.97				-8.7853%		-8.793%		0.00008				$   25,368.4606		$   11,100,739.249																		Jan-16		$   1,192,259,829.00				-4.1483%		-5.3824%		0.01234		$   14,713,850.58		$   (12,186,248.55)				-4.240%		0.00092		Jan-16		$   695,200,916.00		$   12,240.63		-4.658%		-5.320%		0.662%		$   4,605,190.77		$   23,575,825.30		0.00013		-4.667%		0.010%																																				0.0001						Jan-16		(0.00011)

		Feb-16		$   452,180,241.49		$   23,837.81		1.481%		1.412%		0.00069		0.00066		$   311,345.60		$   5,624,633.92		Feb-16		$   1,720,177,863.30		$   18,302.56		-0.107%		-0.135%		0.00028		0.00010		$   476,624.92		$   5,366,008.12		$   311,714,600.52				0.2907%		-0.004%		0.00295				$   918,552.2804		$   12,051,558.862																		Feb-16		$   1,199,222,363.46				0.5840%		-0.034%		0.00618		$   7,410,929.73		$   (4,846,483.83)				0.610%		(0.00026)		Feb-16		$   691,930,614.78		$   10,342.48		-0.470%		-0.210%		-0.260%		$   (1,801,863.07)		$   21,663,058.96		0.00014		-0.472%		0.002%																																				0.0000						Feb-16		0.00069

		Mar-16		$   490,646,424.18		$   27,589.53		8.507%		8.516%		(0.00009)		0.00060		$   (45,015.87)		$   6,058,095.82		Mar-16		$   1,836,733,355.94		$   21,723.67		6.776%		6.784%		(0.00008)		0.00010		$   (150,952.77)		$   5,578,644.33		$   337,216,267.31				8.1811%		7.981%		0.00200				$   674,752.0166		$   13,712,260.327																		Mar-16		$   1,288,879,177.52				7.4762%		6.966%		0.00510		$   6,576,454.53		$   1,367,635.65				7.470%		0.00006		Mar-16		$   735,788,788.19		$   9,477.84		6.339%		6.850%		-0.511%		$   (3,763,398.66)		$   19,272,778.03		0.00014		6.280%		0.059%																																				0.0006						Mar-16		(0.00009)

		Apr-16		$   496,574,940.56		$   20,484.58		1.208%		1.224%		(0.00016)		0.00055		$   (77,926.20)		$   6,053,370.03		Apr-16		$   1,843,502,386.19		$   16,106.18		0.369%		0.388%		(0.00019)		0.00010		$   (358,812.67)		$   5,240,390.99		$   342,981,990.22				1.7098%		1.569%		0.00141				$   482,917.7996		$   14,429,630.320																		Apr-16		$   1,306,591,614.48				1.3743%		0.544%		0.00830		$   10,847,991.95		$   12,234,422.35				1.350%		0.00024		Apr-16		$   734,671,314.93		$   8,268.76		-0.152%		0.490%		-0.642%		$   (4,715,665.55)		$   14,527,842.11		0.00014		-0.189%		0.037%																																				0.0004						Apr-16		(0.00016)

		May-16		$   508,611,907.64		$   17,317.22		2.424%		2.311%		0.00113		0.00051		$   574,721.75		$   6,774,825.35		May-16		$   1,876,389,754.12		$   14,372.49		1.784%		1.796%		(0.00012)		0.00010		$   (225,894.16)		$   5,107,983.38		$   351,097,220.27				2.3661%		2.252%		0.00114				$   400,533.5267		$   15,171,580.519																		May-16		$   1,318,336,022.15				0.8989%		1.751%		(0.00852)		$   (11,234,090.49)		$   1,110,301.98				0.870%		0.00029		May-16		$   747,175,855.38		$   8,275.90		1.702%		1.830%		-0.128%		$   (955,943.03)		$   13,819,171.55		0.00015		1.705%		-0.003%																																				(0.0000)						May-16		0.00113

		Jun-16		$   510,728,634.90		$   23,264.52		0.416%		0.416%		0.00000		0.00050		$   905.48		$   6,803,926.12		Jun-16		$   1,880,911,502.23		$   17,655.82		0.241%		0.259%		(0.00018)		0.00010		$   (338,916.11)		$   4,781,376.55		$   351,054,452.47				-0.0122%		-0.063%		0.00051				$   178,401.7147		$   15,348,134.155																		Jun-16		$   1,334,599,878.12				1.2337%		0.226%		0.01008		$   13,448,301.82		$   14,572,301.21				1.160%		0.00074		Jun-16		$   748,399,082.31		$   8,070.02		0.164%		0.260%		-0.096%		$   (720,608.10)		$   13,121,187.29		0.00015		0.593%		-0.429%																																				(0.0043)						Jun-16		0.00000

		Jul-16		$   532,986,709.64		$   25,718.91		4.358%		4.292%		0.00066		0.00049		$   352,314.76		$   7,452,762.91		Jul-16		$   1,950,476,052.29		$   15,248.11		3.698%		3.687%		0.00011		0.00010		$   223,307.32		$   5,181,520.64		$   372,630,169.06				6.1460%		5.971%		0.00175				$   652,007.2021		$   16,943,433.745																		Jul-16		$   1,372,191,311.45				2.817%		3.809%		(0.00992)		$   (13,612,137.81)		$   1,370,665.13				2.820%		(0.00003)		Jul-16		$   776,617,111.39		$   7,081.47		3.770%		3.800%		-0.030%		$   (229,473.88)		$   13,386,441.49		0.00015		3.694%		0.076%																																				0.0008						Jul-16		0.00066

		Aug-16		$   535,818,659.23		$   34,318.37		0.531%		0.498%		0.00033		0.00052		$   178,619.83		$   7,670,981.95		Aug-16		$   1,953,375,749.87		$   43,678.30		0.149%		0.140%		0.00009		0.00011		$   169,282.40		$   5,358,506.20		$   379,644,468.71				1.8824%		1.768%		0.00114				$   434,220.9134		$   17,696,593.733																		Aug-16		$   1,371,571,345.63				-0.0452%		0.1330%		(0.00178)		$   (2,443,875.60)		$   (1,073,829.75)				-0.040%		(0.00005)		Aug-16		$   775,948,145.64		$   28,054.60		-0.088%		0.150%		-0.238%		$   (1,846,756.59)		$   11,527,904.84		0.00017		-0.085%		-0.003%																																				(0.0000)						Aug-16		0.00033

		Sep-16		$   532,520,631.93		$   21,246.50		-0.616%		-0.636%		0.00020		0.00053		$   109,103.67		$   7,732,869.81		Sep-16		$   1,953,966,494.60		$   16,129.63		0.030%		0.019%		0.00011		0.00011		$   219,669.75		$   5,579,796.49		$   384,147,677.83				1.1862%		1.114%		0.00072				$   277,219.4712		$   18,183,723.973																		Sep-16		$   1,365,143,880.22				-0.4686%		0.079%		(0.00547)		$   (7,468,982.93)		$   (8,537,780.50)				0.080%		(0.00549)		Sep-16		$   780,650,101.28		$   7,747.96		0.606%		0.110%		0.496%		$   3,871,732.62		$   15,469,492.25		0.00017		0.313%		0.293%																																				0.0029						Sep-16		0.00020

		Oct-16		$   518,160,815.36		$   24,111.08		-2.697%		-2.675%		(0.00022)		0.00055		$   (111,791.58)		$   7,412,555.62		Oct-16		$   1,918,197,555.16		$   30,188.23		-1.805%		-1.824%		0.00019		0.00012		$   364,457.54		$   5,843,538.69		$   367,773,068.91				-4.6350%		-4.754%		0.00119				$   437,649.9520		$   17,778,558.319																		Oct-16																						Oct-16		$   2,108,163,800.15		$   20,462.80		-1.705%		-1.900%		0.195%		$   4,110,919.41		$   19,316,656.82		0.00007		-1.695%		-0.010%																																				(0.0001)						Oct-16		(0.00022)

		Nov-16		$   559,979,009.67		$   25,266.27		8.071%		8.005%		0.00066		0.00051		$   366,814.03		$   8,377,600.32		Nov-16		$   1,989,730,835.25		$   16,399.65		3.729%		3.703%		0.00026		0.00012		$   521,161.00		$   6,582,616.51		$   409,204,044.20				11.2654%		11.151%		0.00114				$   467,982.5396		$   20,249,360.186																		Nov-16																						Nov-16		$   2,179,732,704.54		$   23,241.32		3.389%		3.610%		-0.221%		$   (4,817,209.28)		$   15,154,089.04		0.00007		3.374%		0.015%																																				0.0002						Nov-16		0.00066

		Dec-16		$   572,350,663.46		$   24,112.58		2.209%		2.189%		0.00020		0.00051		$   116,225.54		$   8,678,912.75		Dec-16		$   2,023,980,754.00		$   17,234.65		1.971%		1.977%		(0.00006)		0.00012		$   (121,438.85)		$   6,590,921.03		$   425,359,438.07				2.7360%		2.8020%		(0.00066)				$   (280,737.2291)		$   20,522,645.452																		Dec-16																						Dec-16		$   2,220,619,674.32		$   19,359.42		1.876%		1.870%		0.006%		$   128,331.09		$   15,566,677.36		0.00007		1.650%		0.226%																																				0.0023						Dec-16		0.00020

		Jan-17		$   581,937,900.41		$   20,232.90		1.675%		1.677%		(0.00002)		0.00049		$   (11,269.33)		$   8,813,020.72		Jan-17		$   2,062,425,644.00		$   15,071.39		1.899%		1.897%		0.00002		0.00012		$   50,924.36		$   6,767,037.90		$   426,597,548.19				0.2911%		0.3944%		(0.00103)				$   (440,786.7952)		$   20,141,594.712																		Dec-16																						Jan-17		$   2,266,909,494.94		$   17,820.77		2.084%		2.070%		0.014%		$   317,367.33		$   16,208,454.25		0.00007		2.060%		0.024%																																				0.0002						Jan-17		(0.00002)

		Feb-17		$   597,077,448.74		$   17,626.40		2.602%		2.623%		(0.00021)		0.00047		$   (127,926.51)		$   8,914,371.51		Feb-17		$   2,144,393,172.60		$   10,248.85		3.974%		3.971%		0.00003		0.00011		$   71,332.91		$   7,107,315.00		$   434,997,801.02				1.9691%		1.9300%		0.00039				$   170,207.0218		$   20,708,415.565																																								Feb-17		$   2,366,665,486.06		$   15,756.54		4.401%		3.930%		0.471%		$   11,135,828.02		$   28,057,539.86		0.00007		4.399%		0.002%																																				0.0000						Feb-17		(0.00021)

		Mar-17		$   595,102,508.95		$   18,030.12		-0.331%		-0.387%		0.00056		0.00046		$   334,639.38		$   9,219,525.02		Mar-17		$   2,146,519,540.29		$   9,804.29		0.099%		0.117%		(0.00018)		0.00010		$   (382,951.68)		$   6,731,410.89		$   435,702,681.59				0.1620%		0.1310%		0.00031				$   135,252.2620		$   20,877,224.226																																								Mar-17		$   2,375,583,690.37		$   14,550.44		0.377%		0.140%		0.237%		$   5,625,993.23		$   33,789,261.12		0.00008		0.400%		-0.023%																																				(0.0002)						Mar-17		0.00056

		Apr-17		$   600,695,053.40		$   18,834.21		0.940%		0.836%		0.00104		0.00045		$   623,290.38		$   9,929,456.96		Apr-17		$   2,168,608,441.88		$   9,128.15		1.029%		1.027%		0.00002		0.00010		$   44,600.20		$   6,845,281.12		$   440,558,538.14				1.1145%		1.0970%		0.00017				$   77,047.3524		$   21,186,945.854																																								Apr-17		$   2,407,927,187.63		$   12,314.10		1.361%		1.080%		0.281%		$   6,778,239.33		$   41,027,540.18		0.00008		1.381%		-0.020%																																				(0.0002)						Apr-17		0.00104

		May-17		$   597,795,148.00		$   18,505.72		-0.483%		-0.486%		0.00003		0.00045		$   19,378.55		$   9,900,900.23		May-17		$   2,198,548,390.77		$   9,650.63		1.381%		1.407%		(0.00026)		0.00010		$   (580,274.09)		$   6,359,513.42		$   431,811,636.51				-1.9854%		-2.0340%		0.00049				$   209,809.0822		$   20,976,106.793																																								May-17		$   2,456,500,963.76		$   11,158.22		2.017%		1.360%		0.657%		$   16,145,214.80		$   58,000,380.73		0.00008		2.053%		-0.036%		May-17		$   614,474,715.03		$   27,098.27																														(0.0004)						May-17		0.00003

		Jun-17		$   608,054,346.24		$   23,342.80		1.716%		1.619%		0.00097		0.00045		$   590,863.95		$   10,661,680.75		Jun-17		$   2,213,133,403.01		$   10,270.81		0.663%		0.624%		0.00039		0.00009		$   871,815.73		$   7,273,517.71		$   446,540,278.75				3.4109%		3.4570%		(0.00046)				$   (205,876.6501)		$   21,485,703.156																																								Jun-17		$   2,457,779,029.20		$   11,966.40		0.052%		0.630%		-0.578%		$   (14,205,277.49)		$   43,825,279.61		0.00008		0.322%		-0.270%		Jun-17		$   611,724,377.84		$   10,938.23		-0.331%		0.094%		-0.425%		$   (2,599,828.61)		$   (2,599,828.61)		0.00021		-0.219%																(0.0027)						Jun-17		0.00097

		Jul-17		$   613,619,643.96		$   25,255.41		0.915%		0.882%		0.00033		0.00044		$   204,109.58		$   10,963,372.77		Jul-17		$   2,258,361,623.42		$   10,505.04		2.044%		2.056%		(0.00012)		0.00009		$   (279,397.86)		$   7,142,763.52		$   450,289,544.93				0.8396%		0.7430%		0.00097				$   435,094.6572		$   22,101,197.262																																								Jul-17		$   2,511,583,295.33		$   10,067.09		2.189%		2.040%		0.149%		$   3,745,818.54		$   48,530,495.63		0.00008		2.281%		-0.092%		Jul-17		$   626,573,951.78		$   9,377.48		2.427%		2.980%		-0.553%		$   (3,461,857.27)		$   (6,124,796.57)		0.00018		2.367%																(0.0009)						Jul-17		0.00033

		Aug-17		$   604,429,542.33		$   24,820.04		-1.498%		-1.535%		0.00037		0.00043		$   225,530.80		$   11,024,706.57		Aug-17		$   2,265,389,005.38		$   12,623.51		0.311%		0.306%		0.00005		0.00007		$   117,158.83		$   7,282,148.60		$   444,537,614.82				-1.2774%		-1.2720%		(0.00005)				$   (23,937.3697)		$   21,794,942.562																																								Aug-17		$   2,533,105,305.11		$   14,518.59		0.857%		0.330%		0.527%		$   13,347,186.54		$   62,293,544.87		0.00007		0.855%		0.002%		Aug-17		$   631,674,926.31		$   7,736.78		0.814%		-0.020%		0.834%		$   5,268,836.84		$   (905,822.05)		0.00015		0.846%																0.0000						Aug-17		0.00037

		Sep-17		$   628,107,149.57		$   29,362.42		3.917%		3.915%		0.00002		0.00043		$   14,746.56		$   11,471,329.22		Sep-17		$   2,312,550,017.27		$   13,492.67		2.082%		2.063%		0.00019		0.00007		$   434,905.97		$   7,868,654.80		$   473,278,936.29				6.4654%		6.2410%		0.00224				$   1,062,236.5139		$   24,266,318.437																																								Sep-17		$   2,606,486,207.10		$   13,413.01		2.897%		2.040%		0.857%		$   22,334,336.59		$   86,432,447.78		0.00007		2.900%		-0.003%		Sep-17		$   644,570,238.68		$   3,656.22		0.998%		2.590%		-1.592%		$   (10,261,558.20)		$   (11,176,420.35)		0.00007		0.947%																(0.0000)						Sep-17		0.00002

		Oct-17		$   642,434,956.04		$   30,006.40		2.281%		2.262%		0.00019		0.00043		$   122,760.60		$   11,855,763.30		Oct-17		$   2,366,113,406.37		$   11,032.90		2.316%		2.334%		(0.00018)		0.00006		$   (421,060.14)		$   7,629,848.80		$   476,997,606.49				0.7857%		0.8520%		(0.00066)				$   (316,130.8915)		$   24,140,854.039																																								Oct-17		$   2,705,409,607.72		$   12,762.36		3.801%		2.290%		1.511%		$   40,878,739.17		$   130,596,484.29		0.00007		3.802%		-0.001%		Oct-17		$   653,137,866.59		$   4,423.24		1.329%		1.260%		0.069%		$   451,971.71		$   (10,873,005.63)		0.00008		1.327%																(0.0000)						Oct-17		0.00019

		Nov-17		$   666,285,038.57		$   31,430.48		3.712%		3.677%		0.00035		0.00042		$   236,204.27		$   12,532,106.97		Nov-17		$   2,438,799,192.66		$   19,416.15		3.072%		3.067%		0.00005		0.00006		$   120,685.00		$   7,984,918.83		$   491,162,755.65				2.9696%		2.8820%		0.00088				$   430,493.5895		$   25,288,245.981																																								Nov-17		$   2,800,817,502.65		$   10,839.63		3.521%		3.040%		0.481%		$   13,471,932.19		$   148,666,718.69		0.00006		3.537%		-0.016%		Nov-17		$   661,449,581.20		$   1,325.42		0.976%		1.010%		-0.034%		$   (224,892.86)		$   (11,204,019.02)		0.00002		0.973%																(0.0002)						Nov-17		0.00035

		Dec-17		$   668,108,274.14		$   35,814.70		0.274%		0.218%		0.00056		0.00044		$   371,748.67		$   12,938,148.74		Dec-17		$   2,466,111,960.78		$   7,142.27		1.120%		1.112%		0.00008		0.00006		$   195,486.15		$   8,269,830.24		$   487,934,336.33		$   810.58		-0.6573%		-0.4040%		(0.00253)				$   (1,235,944.1581)		$   23,886,081.846																																								Dec-17		$   2,823,440,365.98		$   7,840.77		0.808%		1.080%		-0.272%		$   (7,687,562.42)		$   142,179,972.40		0.00005		1.014%		-0.206%		Dec-17		$   667,329,502.06		$   2,754.59		0.889%		1.800%		-0.911%		$   (6,079,740.93)		$   (17,383,357.49)		0.00005		0.885%																(0.0021)						Dec-17		0.00056

		Jan-18		$   687,589,487.04		$   33,994.85		2.916%		2.874%		0.00042		0.00045		$   287,939.17		$   13,603,348.37		Jan-18		$   2,607,302,120.37		$   8,242.78		5.725%		5.725%		0.00000		0.00005		$   5,550.40		$   8,748,846.03		$   501,250,886.78		$   1,888.85		2.7292%		2.6130%		0.00116		0.00005		$   582,295.8852		$   25,120,269.165																																								Jan-18		$   2,991,890,563.05		$   6,921.32		5.966%		5.740%		0.226%		$   6,765,640.93		$   157,428,259.07		0.00005		5.970%		-0.004%		Jan-18		$   694,788,411.14		$   5,414.91		4.115%		4.660%		-0.545%		$   (3,788,366.72)		$   (21,887,005.08)		0.00009		4.103%																(0.0000)						Jan-18		0.00042

		Feb-18		$   657,759,891.23		$   34,285.05		-4.338%		-4.432%		0.00094		0.00049		$   616,415.63		$   13,629,611.90		Feb-18		$   2,511,303,405.17		$   9,135.85		-3.682%		-3.686%		0.00004		0.00005		$   102,521.89		$   8,529,242.61		$   481,349,589.67		$   802.10		-3.9703%		-3.8720%		(0.00098)		0.00002		$   (473,294.5122)		$   23,649,617.933																																								Feb-18		$   2,918,339,424.14		$   8,460.64		-2.455%		-3.670%		1.215%		$   35,457,824.00		$   189,021,219.31		0.00005		-2.458%		0.003%		Feb-18		$   664,251,745.74		$   3,493.64		-4.391%		-4.750%		0.359%		$   2,384,663.77		$   (18,541,282.92)		0.00006		-4.407%																0.0000						Feb-18		0.00094

		Mar-18		$   663,166,499.13		$   37,891.75		0.822%		0.929%		(0.00107)		0.00052		$   (709,768.03)		$   13,031,875.58		Mar-18		$   2,447,338,654.00		$   12,837.25		-2.547%		-2.541%		(0.00006)		0.00005		$   (148,646.55)		$   8,163,349.96		$   487,262,445.34		$   21.72		1.2284%		1.2930%		(0.00065)		0.00000		$   (314,814.7536)		$   23,625,312.989																																								Mar-18		$   2,842,041,592.77		$   37,891.75		-2.618%		-2.440%		-0.178%		$   (5,058,834.04)		$   179,013,809.75		0.00006		-2.612%		-0.006%		Mar-18		$   665,021,798.60		$   1,100.23		-1.413%		-1.730%		0.317%		$   2,108,119.10		$   (16,171,175.49)		0.00002		-1.460%																(0.0001)						Mar-18		(0.00107)

		Apr-18		$   661,546,861.71		$   36,436.02		-0.244%		-0.259%		0.00015		0.00055		$   97,724.56		$   13,097,772.67		Apr-18		$   2,456,590,573.95		$   12,400.71		0.378%		0.384%		(0.00006)		0.00006		$   (146,411.89)		$   8,047,798.80		$   492,140,852.44		$   241.03		1.0012%		0.8560%		0.00145		0.00001		$   714,523.3692		$   24,576,369.864																																								Apr-18		$   2,847,419,658.06		$   11,321.00		0.189%		0.400%		-0.211%		$   (6,001,436.30)		$   173,351,125.70		0.00006		-0.039%		0.228%		Apr-18		$   679,554,161.46		$   14,550.00		2.185%		2.300%		-0.115%		$   (779,814.96)		$   (17,304,370.44)		0.00026		2.122%																0.0023						Apr-18		0.00015

		May-18		$   688,635,060.42		$   37,539.65		4.095%		4.127%		(0.00032)		0.00055		$   (222,596.34)		$   13,411,487.65		May-18		$   2,515,512,782.15		$   10,759.98		2.399%		2.408%		(0.00009)		0.00005		$   (238,069.24)		$   8,002,758.90		$   521,854,469.52		$   1,967.66		6.0376%		6.0700%		(0.00032)		0.00005		$   (168,952.5711)		$   25,891,246.241																																								May-18		$   2,930,410,989.15		$   18,459.31		2.915%		2.440%		0.475%		$   13,908,181.05		$   192,311,825.30		0.00006		2.920%		-0.005%		May-18		$   676,534,765.74		$   44,744.91		-0.671%		-1.900%		1.229%		$   8,314,612.27		$   (8,873,645.84)		0.00016		-0.708%																(0.0001)						May-18		(0.00032)

		Jun-18		$   692,207,981.64		$   40,478.89		0.519%		0.421%		0.00098		0.00057		$   677,263.40		$   14,158,335.34		Jun-18		$   2,530,546,537.60		$   14,217.76		0.598%		0.615%		(0.00017)		0.00006		$   (439,257.75)		$   7,611,328.98		$   525,376,894.79		$   1,853.34		0.6750%		0.7170%		(0.00042)		0.00004		$   (220,751.3188)		$   25,845,256.250																																								Jun-18		$   2,925,432,008.00		$   14,491.13		-0.170%		0.680%		-0.850%		$   (24,863,459.15)		$   167,121,614.39		0.00006		-0.301%		0.131%		Jun-18		$   667,526,666.13		$   13,736.31		-1.368%		-1.100%		-0.268%		$   (1,788,971.47)		$   (10,541,225.83)		0.00017		-1.361%																0.0013						Jun-18		0.00098

		Jul-18		$   704,255,088.87		$   38,444.29		1.740%		1.764%		(0.00024)		0.00058		$   (166,286.08)		$   14,238,459.28		Jul-18		$   2,625,724,561.76		$   11,456.24		3.761%		3.721%		0.00040		0.00005		$   1,054,615.50		$   8,952,219.11		$   534,320,921.24		$   698.69		1.7024%		1.7430%		(0.00041)		0.00002		$   (216,923.9274)		$   26,068,322.467																																								Jul-18		$   3,013,459,466.54		$   12,328.00		3.009%		3.590%		-0.581%		$   (17,506,953.69)		$   154,643,419.17		0.00006		3.000%		0.009%		Jul-18		$   684,911,016.77		$   8,126.79		2.609%		2.460%		0.149%		$   1,020,517.41		$   (9,795,729.00)		0.00016		2.612%																						Jul-18		(0.00024)

		Aug-18		$   727,035,052.36		$   30,136.30		3.235%		3.195%		0.00040		0.00057		$   288,038.42		$   14,987,057.50		Aug-18		$   2,711,270,060.32		$   10,348.90		3.258%		3.259%		(0.00001)		0.00005		$   (27,740.16)		$   9,216,140.17		$   557,132,977.86		$   704.53		4.2694%		4.3110%		(0.00042)		0.00002		$   (232,018.3905)		$   26,949,253.288																																								Aug-18		$   3,147,818,649.50		$   11,371.46		4.459%		3.310%		1.149%		$   36,156,972.31		$   197,695,378.35		0.00005		4.472%		-0.013%		Aug-18		$   672,502,533.04		$   8,671.30		-1.823%		-1.890%		0.067%		$   450,576.70		$   (9,166,576.16)		0.00017		-1.775%																						Aug-18		0.00040

		Sep-18		$   719,151,441.14		$   30,654.82		-1.084%		-1.096%		0.00012		0.00058		$   83,774.59		$   14,908,319.79		Sep-18		$   2,727,006,492.00		$   16,298.24		0.580%		0.569%		0.00011		0.00005		$   311,100.27		$   9,580,731.67		$   325,632,840.09		$   872.83		-2.2730%		-2.4050%		0.00132		0.00003		$   429,835.3489		$   26,766,532.110																																								Sep-18		$   3,161,345,914.87		$   18,223.83		0.430%		0.460%		-0.030%		$   (956,794.50)		$   197,588,149.26		0.00005		0.431%		-0.001%		Sep-18		$   691,168,396.29		$   833.06		1.290%		0.780%		0.510%		$   3,524,958.82		$   (5,759,866.17)		0.00016		1.230%																						Sep-18		0.00012

		Oct-18		$   651,146,798.98		$   25,346.48		-9.456%		-9.546%		0.00090		0.00063		$   584,509.28		$   14,083,063.48		Oct-18		$   2,540,783,017.18		$   10,835.36		-6.829%		-6.835%		0.00006		0.00006		$   155,986.10		$   9,082,462.95		$   290,129,499.30		$   12,300.98		-10.903%		-10.862%		(0.00041)		0.00051		$   (118,589.7878)		$   23,729,620.844																																								Oct-18		$   2,926,218,411.57		$   18,872.13		-7.438%		-6.940%		-0.498%		$   (14,560,158.91)		$   168,332,221.69		0.00006		-7.425%		-0.013%		Oct-18		$   688,846,326.66		$   2,932.01		-7.509%		-7.950%		0.441%		$   3,037,812.30		$   (2,289,545.52)		0.00016		-7.587%																						Oct-18		0.00090

		Nov-18		$   671,381,607.21		$   72,894.66		3.108%		3.122%		(0.00014)		0.00068		$   (96,915.78)		$   14,423,788.01		Nov-18		$   2,582,305,177.71		$   9,086.57		2.046%		2.038%		0.00008		0.00005		$   206,584.41		$   9,474,874.56		$   295,041,591.02		$   9,516.16		1.693%		1.589%		0.00104		0.00039		$   307,045.9257		$   24,438,425.551																																								Nov-18		$   2,942,217,355.84		$   17,488.09		0.547%		1.950%		-1.403%		$   (41,286,820.79)		$   127,965,748.41		0.00006		0.560%		-0.013%		Nov-18		$   684,381,374.31		$   12,208.07		-0.667%		-0.090%		-0.577%		$   (3,948,880.53)		$   (6,223,154.78)		0.00017		-0.670%

		Dec-18		$   595,302,519.03		$   25,075.54		-11.332%		-11.316%		(0.00016)		0.00074		$   (93,585.39)		$   12,695,739.26		Dec-18		$   2,321,968,237.52		$   4,906.56		-9.025%		-9.029%		0.00004		0.00006		$   92,878.73		$   8,712,645.86		$   258,955,913.63		$   2,841.87		-12.231%		-11.879%		(0.00352)		0.00013		$   (910,770.3444)		$   20,538,662.579																																								Dec-18		$   2,668,858,504.21		$   11,000.04		-9.291%		-9.010%		-0.281%		$   (7,499,492.40)		$   108,576,958.33		0.00007		-9.267%		-0.024%		Dec-18		$   653,862,118.17		$   4,600.74		-4.458%		-5.170%		0.712%		$   4,655,498.28		$   (1,290,228.26)		0.00018		-4.471%

		Jan-19		$   658,031,984.86		$   24,691.05		10.537%		10.461%		0.00076		0.00066		$   502,800.76		$   14,536,342.09		Jan-19		$   2,508,640,846.67		$   5,486.75		8.039%		8.014%		0.00025		0.00005		$   637,513.13		$   10,050,604.54		$   286,508,356.16		$   6,074.51		10.640%		10.636%		0.00004		0.00013		$   10,944.0001		$   22,734,883.263																																								Jan-19		$   2,893,985,920.43		$   16,142.35		8.435%		8.220%		0.215%		$   6,222,069.73		$   123,957,494.49		0.00007		8.373%		0.062%		Jan-19		$   757,815,612.33		$   2,487.98		8.095%		7.140%		0.955%		$   7,237,139.10		$   5,842,466.86		0.00016		8.079%

		Feb-19		$   686,152,840.25		$   21,164.98		4.273%		4.239%		0.00034		0.00061		$   236,575.20		$   15,394,124.74		Feb-19		$   2,589,232,043.75		$   5,983.40		3.213%		3.211%		0.00002		0.00005		$   39,984.02		$   10,413,468.68		$   298,934,594.41		$   4,595.12		4.337%		4.354%		(0.00017)		0.00014		$   (50,431.9538)		$   23,670,492.624																																								Feb-19		$   2,989,068,059.01		$   13,310.57		3.293%		3.350%		-0.057%		$   (1,703,768.79)		$   126,335,645.99		0.00007		3.284%		0.009%		Feb-19		$   769,000,302.81		$   12,032.46		1.486%		2.570%		-1.084%		$   (8,335,963.28)		$   (2,406,677.37)		0.00016		1.481%

		Mar-19		$   682,065,083.02		$   - 0		-0.596%		-0.569%		(0.00027)		0.00056		$   (182,454.08)		$   15,119,960.12		Mar-19		$   2,558,787,162.51		 		1.945%		1.943%		0.00002		0.00004		$   51,175.74		$   10,667,186.38		$   289,236,515.02		 		-3.244%		-3.331%		0.00087		0.00014		$   251,015.4209		$   23,153,586.496																																								Mar-19		$   3,027,785,131.65		 		1.295%		1.850%		-0.555%		$   (16,795,454.28)		$   111,176,603.56		0.00005		1.272%		0.023%		Mar-19		$   786,358,131.67		 		2.259%		0.510%		1.749%		$   13,753,403.72		$   11,292,359.52		0.00016		2.139%

		Apr-19		$   709,368,045.51		$   - 0		4.003%		4.021%		(0.00018)		0.00049		$   (127,793.15)		$   15,597,416.70		Apr-19		$   2,611,206,986.20				4.082%		4.049%		0.00033		0.00004		$   861,698.31		$   11,964,319.24		$   301,006,698.20				4.069%		3.874%		0.00195				$   588,159.2183		$   24,683,957.158																																								Apr-19		$   3,132,897,405.25				3.472%		4.010%		-0.538%		$   (16,867,845.60)		$   98,168,353.37		0.00005		3.473%		-0.001%		Apr-19		$   786,710,897.40				0.047%		2.830%		-2.783%		$   (21,894,164.27)		$   (10,596,497.35)		0.00014		-0.051%

		May-19		$   653,001,959.80				-7.946%		-7.971%		0.00025		0.00047		$   163,525.90		$   14,521,578.45		May-19		$   2,445,075,687.98				-6.362%		-6.355%		(0.00007)		0.00004		$   (177,063.61)		$   11,026,056.72		$   274,989,108.65				-8.644%		-8.728%		0.00084				$   232,296.7395		$   22,782,689.862																																								May-19		$   2,925,860,814.10				-6.608%		-6.320%		-0.288%		$   (8,426,479.14)		$   83,254,909.43		0.00005		-6.615%		0.007%		May-19		$   769,819,019.32				-2.175%		-4.730%		2.555%		$   19,668,875.94		$   9,302,852.41		0.00009		-2.201%

		Jun-19		$   703,126,433.54				7.676%		7.642%		0.00034		0.00038		$   239,109.62		$   15,875,365.40		Jun-19		$   2,617,566,157.35				7.055%		7.048%		0.00007		0.00003		$   172,930.53		$   11,976,832.17		$   295,527,457.01				7.469%		7.447%		0.00022				$   64,383.9467		$   24,548,664.185																																								Jun-19		$   3,151,114,180.30				7.703%		7.020%		0.683%		$   21,522,109.85		$   111,190,144.96		0.00004		7.719%		-0.016%		Jun-19		$   815,010,712.08				5.774%		5.940%		-0.166%		$   (1,352,917.78)		$   8,487,081.33		0.00006		5.743%

		Jul-19		$   711,341,237.14				1.168%		1.189%		(0.00021)		0.00032		$   (147,068.09)		$   15,913,773.21		Jul-19		$   2,655,400,993.91				1.445%		1.437%		0.00008		0.00002		$   223,596.74		$   12,373,544.50		$   299,008,975.90				1.178%		1.137%		0.00041				$   122,801.5468		$   24,960,666.062																																								Jul-19		$   3,214,055,660.07				1.997%		1.540%		0.457%		$   14,688,234.37		$   128,098,846.52		0.00003		2.010%		-0.013%		Jul-19		$   803,552,273.20				-1.515%		-1.210%		-0.305%		$   (2,450,834.43)		$   5,907,667.61		0.00005		-1.500%

		Aug-19		$   681,439,618.68				-4.204%		-4.195%		(0.00009)		0.00029		$   (58,295.55)		$   15,186,533.49		Aug-19		$   2,511,137,359.38				-1.574%		-1.584%		0.00010		0.00002		$   251,113.74		$   12,429,898.64		$   285,223,068.01				-4.611%		-4.508%		(0.00103)				$   (292,448.1338)		$   23,517,398.150																																								Aug-19		$   3,146,681,930.19				-2.095%		-1.740%		-0.355%		$   (11,170,720.85)		$   114,244,454.83		0.00003		-2.111%		0.016%		Aug-19		$   791,613,571.99				-1.574%		-2.460%		0.886%		$   7,013,696.25		$   12,828,377.17		0.00004		-1.572%

		Sep-19		$   702,779,412.30				3.132%		3.063%		0.00069		0.00024		$   481,931.89		$   16,144,043.09		Sep-19		$   2,558,808,869.05				1.898%		1.871%		0.00027		0.00001		$   701,193.15		$   13,367,061.38		$   295,175,064.00				3.489%		3.370%		0.00119				$   351,841.1226		$   24,689,807.727																																								Sep-19		$   3,207,141,011.88		 		1.914%		1.780%		0.134%		$   4,297,568.96		$   120,728,662.65		0.00002		1.910%		0.004%		Sep-19		$   1,209,673,060.79				2.378%		2.810%		-0.432%		$   (5,225,787.62)		$   7,907,648.36		0.00003		2.390%

		Oct-19		$   665,583,810.00				1.247%		1.130%		0.00117		0.00022		$   778,733.06		$   17,124,092.36		Oct-19		$   2,411,522,946.23				2.233%		2.166%		0.00067		0.00001		$   1,615,720.37		$   15,281,268.23		$   301,237,029.65				2.054%		1.947%		0.00107				$   321,374.3545		$   25,518,232.929																																								Oct-19		$   3,278,534,418.93				2.227%		2.180%		0.047%		$   1,540,911.18		$   124,958,201.15		 		2.234%		-0.007%		Oct-19		$   1,243,501,848.58				2.737%		3.230%		-0.493%		$   (6,130,464.11)		$   1,993,616.58		0.00003		2.707%

		Nov-19		$   685,493,545.78				2.991%		2.975%		0.00016		0.00010		$   109,678.97		$   17,745,952.93		Nov-19		$   2,499,426,019.18				3.645%		3.630%		0.00015		0.00001		$   378,087.06		$   16,216,376.92		$   310,262,764.77				2.996%		3.065%		(0.00069)				$   (214,081.3077)		$   26,068,677.880																																								Nov-19		$   3,403,625,486.93				3.817%		3.760%		0.057%		$   1,940,066.53		$   131,667,922.21				3.806%		0.011%		Nov-19		$   1,261,079,047.22				1.378%		1.250%		0.128%		$   1,614,181.18		$   3,635,269.80		0.00002		1.392%

		Dec-19		$   704,902,490.33				2.831%		2.810%		0.00021		0.00007		$   148,029.52		$   18,396,370.38		Dec-19		$   2,574,874,262.43				3.019%		3.018%		0.00001		0.00000		$   25,748.74		$   16,731,698.08		$   319,541,400.98				2.991%		2.989%		0.00002				$   6,390.8280		$   26,854,782.863																																								Dec-19		$   3,504,194,141.43				2.960%		2.930%		0.030%		$   1,051,258.24		$   136,616,550.95				2.983%		-0.023%		Dec-19		$   1,289,396,992.25				2.251%		3.190%		-0.939%		$   (12,107,437.76)		$   (8,390,338.04)		0.00001		2.214%





				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added				59DX Rtn		S&P 400		59DY		S&P 500		59DZ Rtn		RU2000		US RISK PREMIA		MSCI USA		CUSTOM		INTL RISK PREMIA		MSCI Uworld X-US		CUSTOM

				OST 400 Portfolio		$   704,902,490.33		2.831%		7.23%		26.59%		26.59%		6.20%		9.60%		12.38%		9.35%		13.00%		14.95%		$   15,913,773.21		Feb-09

				S&P 400 Index				2.810%		7.06%		26.20%		26.20%		5.93%		9.26%		12.03%		9.03%		12.73%		14.64%				Mar-09

				Excess				0.02%		0.16%		0.39%		0.39%		0.27%		0.34%		0.35%		0.32%		0.28%		0.31%				Apr-09

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   																										May-09

																														Jun-09

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jul-09		1.0872		1.0874		1.0753		1.0756

				OST 500 Portfolio		$   2,574,874,262.43		3.019%		9.16%		31.73%		31.73%		12.25%		15.36%		14.51%		10.90%		13.62%		15.15%		$   12,373,544.50		Aug-09		1.0440		1.0437		1.0363		1.0361

				S&P 500 Index				3.018%		9.07%		31.49%		31.49%		12.13%		15.27%		14.44%		10.84%		13.56%		15.09%				Sep-09		1.0573		1.0572		1.0372		1.0373

				Excess				0.00%		0.09%		0.24%		0.24%		0.12%		0.09%		0.08%		0.06%		0.06%		0.06%				Oct-09		0.9548		0.9546		0.9816		0.9814

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 																										Nov-09		1.0425		1.0405		1.0600		1.0600

																														Dec-09		1.0645		1.0628		1.0196		1.0193

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jan-10		0.9683		0.9678		0.9645		0.9640

				RU2000/ S&P 600 		$   319,541,400.98		2.991%		8.26%		23.40%		23.40%		4.64%		7.90%		11.47%		8.61%				11.64%		$   24,960,666.062		Feb-10		1.0528		1.0521		1.0312		1.0310

				Russell 2000/S&P 600 Index				2.989%		8.21%		22.82%		22.82%		4.54%		7.81%		11.03%		8.06%				10.93%				Mar-10		1.0712		1.0714		1.0603		1.0603

				Excess				0.00%		0.04%		0.57%		0.57%		0.10%		0.09%		0.43%		0.55%				0.71%				Apr-10		1.0425		1.0426		1.0156		1.0158		1.05709		1.0566

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  																										May-10		0.9284		0.9280		0.9202		0.9202		0.92445		0.9241

																														Jun-10		0.9354		0.9345		0.9478		0.9477		0.92347		0.9225

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jul-10		1.0687		1.0691		1.0700		1.0701		1.06926		1.0687

				RISK PREMIA		$   3,504,194,141.43		2.960%		9.27%		31.32%		31.32%		11.41%		16.43%		15.00%		11.88%				12.85%		$   128,098,846.52		Aug-10		0.9511		0.9506		0.9551		0.9549		0.92757		0.9260

				MSCI Risk Premia Index				2.983%		9.29%		31.23%		31.23%		11.21%		16.53%		15.01%		11.92%				12.88%				Sep-10		1.1131		1.1131		1.0890		1.0892		1.12553		1.1246

				MSCI USA				2.930%		9.13%		31.64%		31.64%		12.12%		15.29%		14.36%		10.72%				11.91%				Oct-10		1.0347		1.0345		1.0379		1.0381		1.04144		1.0409

				Excess				0.03%		0.14%		-0.32%		-0.32%		-0.71%		1.14%		0.65%		1.16%				0.95%				Nov-10		1.0285		1.0297		1.0001		1.0001		1.03492		1.0347

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 																										Dec-10		1.0655		1.0655		1.0666		1.0668		1.08029		1.0794

																														Jan-11		1.0201		1.0200		1.0238		1.0237		0.99767		0.9974

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Feb-11		1.0466		1.0465		1.0341		1.0343		1.05503		1.0548

				INT'L RISK PREMIA		$   1,289,396,992.25		2.251%		6.497%		22.74%		22.74%		3.92%										5.87%		$   5,907,667.61		Mar-11		1.0247		1.0245		1.0005		1.0004		1.02655		1.0259

				MSCI INT'L Risk Premia Index				2.214%		6.442%		22.35%		22.35%		3.62%										5.64%				Apr-11		1.0270		1.0272		1.0298		1.0296		1.02671		1.0264

				MSCI WORLD X-US				3.190%		7.855%		22.49%		22.49%		2.58%										5.86%				May-11		0.9869		0.9865		0.9887		0.9887		0.98173		0.9813

				Excess				-0.939%		-1.357%		0.250%		0.250%		1.345%										0.018%				Jun-11		0.9803		0.9796		0.9839		0.9833		0.97796		0.9769

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 																										Jul-11		0.9647		0.9647		0.9793		0.9797		0.96415		0.9639

				Source: State Street																										Aug-11		0.9289		0.9288		0.9462		0.9457		0.91329		0.9131

						$   8,392,909,287.42		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																				$   181,346,830.29		Sep-11		0.8946		0.8942		0.9299		0.9297		0.88885		0.8879

						 																				 				Oct-11		1.1381		1.1375		1.1093		1.1093		1.15273		1.1514

																														Nov-11		0.9970		0.9970		0.9979		0.9978		0.99680		0.9964

																														Dec-11		0.9966		0.9963		1.0104		1.0102		1.00883		1.0066

																														Jan-12		1.0654		1.0661		1.0448		1.0448		1.07121		1.0707

																								 						Feb-12		1.0459		1.0450		1.0433		1.0432		1.02404		1.0239

																														Mar-12		1.0186		1.0188		1.0322		1.0329		1.02701		1.0256

																														Apr-12		0.9980		0.9978		0.9937		0.9937		0.98495		0.9846

																														May-12		0.9354		0.9352		0.9401		0.9399		0.93487		0.9338

																														Jun-12		1.0191		1.0189		1.0414		1.0412		1.05148		1.0499

																														Jul-12		0.9991		1.0005		1.0137		1.0139		0.98681		0.9862

																														Aug-12		1.0351		1.0348		1.0226		1.0225		1.03416		1.0334

																														Sep-12		1.0196		1.0194		1.0260		1.0258		1.03414		1.0328

																														Oct-12		0.9918		0.9921		0.9817		0.9815		0.97877		0.9783

																														Nov-12		1.0224		1.0220		1.0058		1.0058		1.00580		1.0053

																														Dec-12		1.0222		1.0213		1.0090		1.0091		1.03468		1.0356

																														Jan-13		1.0721		1.0722		1.0518		1.0518		1.06329		1.0626

																														Feb-13		1.0102		1.0098		1.0137		1.0136		1.01154		1.0110

																														Mar-13		1.0472		1.0478		1.0379		1.0375		1.04665		1.0462

																														Apr-13		1.0064		1.0063		1.0193		1.0193		0.99790		0.9963

																														May-13		1.0245		1.0226		1.0234		1.0234		1.04056		1.0400

																														Jun-13		0.9814		0.9815		0.9868		0.9866		0.99593		0.9949

																														Jul-13		1.0623		1.0620		1.0508		1.0509		1.07032		1.0700

																														Aug-13		0.9629		0.9625		0.9710		0.9710		0.96896		0.9682

																														Sep-13		1.0519		1.0521		1.0311		1.0314		1.06493		1.0638

																														Oct-13		1.0367		1.0372		1.0459		1.0460		1.02501		1.0252

																														Nov-13		1.0131		1.0132		1.0307		1.0305		1.04033		1.0401

																														Dec-13		1.0322		1.0309		1.0255		1.0253		1.02035		1.0197																		Date		US RISK PREMIA		MSCI USA		CUSTOM		 		Date		59GX Alpha

																														Jan-14		0.9787		0.9788		0.9651		0.9654		0.97343		0.9723		0.9659		0.96610		0.96567												Jan-14		-0.0341		(0.03390)		(0.03433)				Jan-14		2.0000

																														Feb-14		1.0498		1.0489		1.0457		1.0457		1.04796		1.0471		1.0525		1.04702		1.05259												Feb-14		0.0525		0.04702		0.05259				Feb-14		-0.5000

																														Mar-14		1.0037		1.0037		1.0085		1.0084		0.99416		0.9932		0.9934		1.00687		0.99312												Mar-14		-0.0066		0.00687		(0.00688)				Mar-14		2.6000

																														Apr-14		0.9848		0.9844		1.0076		1.0074		0.96040		0.9612		1.0033		1.00600		1.00326												Apr-14		0.0033		0.00600		0.00326				Apr-14		0.2000

																														May-14		1.0180		1.0178		1.0234		1.0235		1.00895		1.0080		1.0268		1.02390		1.02683												May-14		0.0268		0.02390		0.02683				May-14		-0.4000

																														Jun-14		1.0415		1.0414		1.0207		1.0207		1.05563		1.0532		1.0168		1.02140		1.01613												Jun-14		0.0168		0.02140		0.01613				Jun-14		6.8000

																														Jul-14		0.9573		0.9573		0.9864		0.9862		0.93865		0.9395		0.9893		0.98590		0.98927												Jul-14		-0.0107		(0.01410)		(0.01073)				Jul-14		-0.1000

																														Aug-14		1.0510		1.0508		1.0400		1.0400		1.05117		1.0496		1.0433		1.04010		1.04327												Aug-14		0.0433		0.04010		0.04327				Aug-14		-0.2000

																														Sep-14		0.9546		0.9545		0.9859		0.9860		0.93942		0.9395		0.9880		0.98440		0.98811												Sep-14		-0.0120		(0.01560)		(0.01189)				Sep-14		-1.3000

																														Oct-14		1.0358		1.0356		1.0246		1.0244		1.06833		1.0659		1.0241		1.02410		1.02424												Oct-14		0.0241		0.02410		0.02424				Oct-14		-1.7000

																														Nov-14		1.0185		1.0185		1.0270		1.0269		1.00090		1.0009		1.0273		1.02650		1.02764												Nov-14		0.0273		0.02650		0.02764				Nov-14		-3.6000

																														Dec-14		1.0083		1.0083		0.9975		0.9975		1.02851		1.0285		0.9960		0.99690		0.99617												Dec-14		-0.0040		(0.00310)		(0.00383)				Dec-14		-2.1000

																														Jan-15		0.9893		0.9888		0.9700		0.9700		0.96754		0.9678		0.9790		0.97180		0.97891												Jan-15		-0.0210		(0.02820)		(0.02109)				Jan-15		1.0000

																														Feb-15		1.0512		1.0512		1.0577		1.0575		1.06090		1.0594		1.0584		1.05850		1.05843												Feb-15		0.0584		0.05850		0.05843				Feb-15		-0.1000

																														Mar-15		1.0129		1.0132		0.9843		0.9842		1.01874		1.0174		0.9860		0.98560		0.98593												Mar-15		-0.0140		(0.01440)		(0.01407)				Mar-15		0.7000

																														Apr-15		0.9853		0.9851		1.0097		1.0096		0.97450		0.9745		1.0022		1.00910		1.00219												Apr-15		0.0022		0.00910		0.00219				Apr-15		-0.4000

																														May-15		1.0179		1.0178		1.0128		1.0129		1.02337		1.0228		1.0192		1.01330		1.01925												May-15		0.0192		0.01330		0.01925				May-15		-0.5000

																														Jun-15		0.9871		0.9868		0.9806		0.9806		1.00937		1.0075		0.9860		0.98110		0.98595												Jun-15		-0.0140		(0.01890)		(0.01405)				Jun-15		0.5000

																														Jul-15		1.0018		1.0014		1.0209		1.0210		0.98809		0.9884		1.0254		1.02000		1.02538												Jul-15		0.0254		0.02000		0.02538				Jul-15		-0.1552

																														Aug-15		0.9443		0.9442		0.9397		0.9397		0.93752		0.9372		0.9423		0.93930		0.94214												Aug-15		-0.0577		(0.06070)		(0.05786)				Aug-15		1.8331

																														Sep-15		0.9679		0.9678		0.9753		0.9753		0.95187		0.9509		0.9815		0.97350		0.98166												Sep-15		-0.0185		(0.02650)		(0.01834)				Sep-15		-1.3000

																														Oct-15		1.0566		1.0563		1.0844		1.0844		1.05742		1.0563		1.0799		1.08250		1.08156												Oct-15		0.0799		0.08250		0.08156				Oct-15		-17.0463

																														Nov-15		1.0137		1.0135		1.0035		1.0030		1.03291		1.0325		1.0043		1.00350		1.00414												Nov-15		0.0043		0.00350		0.00414				Nov-15		1.5999

																														Dec-15		0.9585		0.9583		0.9840		0.9842		0.95065		0.9498		0.9874		0.98320		0.98739												Dec-15		-0.0126		(0.01680)		(0.01261)				Dec-15		0.4273

																														Jan-16		0.9430		0.9431		0.9503		0.9504		0.91215		0.9121		0.9534		0.94680		0.95333												Jan-16		-0.0466		(0.05320)		(0.04667)				Jan-16		0.9806

																														Feb-16		1.0148		1.0141		0.9989		0.9987		1.00291		1.0000		0.9953		0.99790		0.99528												Feb-16		-0.0047		(0.00210)		(0.00472)				Feb-16		0.1589

																														Mar-16		1.0851		1.0852		1.0678		1.0678		1.08181		1.0798		1.0634		1.06850		1.06280												Mar-16		0.0634		0.06850		0.06280				Mar-16		5.8522

																														Apr-16		1.0121		1.0122		1.0037		1.0039		1.01710		1.0157		0.9985		1.00490		0.99811												Apr-16		-0.0015		0.00490		(0.00189)				Apr-16		3.7126

																														May-16		1.0242		1.0231		1.0178		1.0180		1.02366		1.0225		1.0170		1.01830		1.01705												May-16		0.0170		0.01830		0.01705				May-16		-0.2941

																														Jun-16		1.0042		1.0042		1.0024		1.0026		0.99988		0.9994		1.0016		1.00260		1.00593												Jun-16		0.0016		0.00260		0.00593				Jun-16		-42.9287

																														Jul-16		1.0436		1.0429		1.0370		1.0369		1.06146		1.0597		1.0377		1.03800		1.03694												Jul-16		0.0377		0.03800		0.03694				Jul-16		7.6452

																														Aug-16		1.0053		1.0050		1.0015		1.0014		1.01882		1.0177		0.9991		1.00150		0.99915												Aug-16		-0.0009		0.00150		(0.00085)				Aug-16		-0.3000

																														Sep-16		0.9938		0.9936		1.0003		1.0002		1.01186		1.0111		1.0061		1.00110		1.00313												Sep-16		0.0061		0.00110		0.00313				Sep-16		29.2963

																														Oct-16		0.9730		0.9733		0.9820		0.9818		0.95365		0.9525		0.9830		0.98100		0.98305												Oct-16		-0.0171		(0.01900)		(0.01695)				Oct-16		-1.0000

																														Nov-16		1.0807		1.0801		1.0373		1.0370		1.11265		1.1115		1.0339		1.03610		1.03374												Nov-16		0.0339		0.03610		0.03374				Nov-16		1.5000

																														Dec-16		1.0221		1.0219		1.0197		1.0198		1.02736		1.0280		1.01876		1.01870		1.01650												Dec-16		0.0188		0.01870		0.01650				Dec-16		22.5779

																														Jan-17		1.0168		1.0168		1.0190		1.0190		1.00291		1.0039		1.02084		1.02070		1.02060												Jan-17		0.0208		0.02070		0.02060				Jan-17		2.4110

																														Feb-17		1.0260		1.0262		1.0397		1.0397		1.01969		1.0193		1.04401		1.03930		1.04399												Feb-17		0.0440		0.03930		0.04399				Feb-17		0.1528

																														Mar-17		0.9967		0.9961		1.0010		1.0012		1.00162		1.0013		1.00377		1.00140		1.00400												Mar-17		0.0038		0.00140		0.00400				Mar-17		-2.3174

																														Apr-17		1.0094		1.0084		1.0103		1.0103		1.01114		1.0110		1.01361		1.01080		1.01381												Apr-17		0.0136		0.01080		0.01381				Apr-17		-1.9503

																														May-17		0.9952		0.9951		1.0138		1.0141		0.98015		0.9797		1.02017		1.01360		1.02053												May-17		0.0202		0.01360		0.02053				May-17		-3.5756

																														Jun-17		1.0172		1.0162		1.0066		1.0062		1.03411		1.0346		1.00052		1.00630		1.00322		0.99669		1.00094		0.99781						Jun-17		0.0005		0.00630		0.00322				Jun-17		-26.9972

																														Jul-17		1.0092		1.0088		1.0204		1.0206		1.00840		1.0074		1.02189		1.02040		1.02281		1.02427		1.02980		1.02367						Jul-17										Jul-17		Dec-99

																														Aug-17		0.9850		0.9847		1.0031		1.0031		0.98723		0.9873		1.00857		1.00330		1.00855		1.00814		0.99980		1.00846

																														Sep-17		1.0392		1.0392		1.0208		1.0206		1.06465		1.0624		1.02897		1.02040		1.02900		1.00998		1.02590		1.00947

																														Oct-17		1.0228		1.0226		1.0232		1.0233		1.00786		1.0085		1.03801		1.02290		1.03802		1.01329		1.01260		1.01327

																														Nov-17		1.0371		1.0368		1.0307		1.0307		1.02970		1.0288		1.03521		1.03040		1.03537		1.00976		1.01010		1.00973

																														Dec-17		1.0027		1.0022		1.0112		1.0111		0.99343		0.9960		1.00808		1.01080		1.01014		1.00889		1.01800		1.00885

																														Jan-18		1.0292		1.0287		1.0573		1.0573		1.02729		1.0261		1.05966		1.05740		1.05970		1.04115		1.04660		1.04103

																														Feb-18		0.9566		0.9557		0.9632		0.9631		0.96030		0.9613		0.97545		0.96330		0.97542		0.95609		0.95250		0.95593

																														Mar-18		1.0082		1.0093		0.9745		0.9746		1.01228		1.0129		0.97382		0.97560		0.97388		0.98587		0.98270		0.98540

																														Apr-18		0.9976		0.9974		1.0038		1.0038		1.01001		1.0086		1.00189		1.00400		0.99961		1.02185		1.02300		1.02122

																														May-18		1.0409		1.0413		1.0240		1.0241		1.06038		1.0607		1.02915		1.02440		1.02920		0.99329		0.98100		0.99292

																														Jun-18		1.0052		1.0042		1.0060		1.0062		1.00675		1.0072		0.99830		1.00680		0.99699		0.98632		0.98900		0.98639

																														Jul-18		1.0174		1.0176		1.0376		1.0372		1.01702		1.0174		1.03009		1.03590		1.03000		1.02609		1.02460		1.02612

																														Aug-18		1.0323		1.0320		1.0326		1.0326		1.04269		1.0431		1.04459		1.03310		1.04472		0.98177		0.98110		0.98225

																														Sep-18		0.9892		0.9890		1.0058		1.0057		0.97727		0.9760		1.00430		1.00460		1.00431		1.01290		1.00780		1.01230

																														Oct-18		0.9054		0.9045		0.9317		0.9317		0.89097		0.8914		0.92562		0.93060		0.92575		0.92491		0.92050		0.92413

																														Nov-18		1.0311		1.0312		1.0205		1.0204		1.01693		1.0159		1.00547		1.01950		1.00560		0.99333		0.99910		0.99330

																														Dec-18		0.8867		0.8868		0.9098		0.9097		0.87769		0.8812		0.90709		0.90990		0.90733		0.95542		0.94830		0.95529

																														Jan-19		1.1054		1.1046		1.0804		1.0801		1.10640		1.1064		1.08435		1.08220		1.08373		1.08095		1.07140		1.08079

																														Feb-19		1.0427		1.0424		1.0321		1.0321		1.04337		1.0435		1.03293		1.03350		1.03284		1.01486		1.02570		1.01481

																														Mar-19		0.9940		0.9943		1.0195		1.0194		0.96756		0.9667		1.01295		1.01850		1.01272		1.02259		1.00510		1.02139

																														Apr-19		1.0400		1.0402		1.0408		1.0405		1.04069		1.0387		1.03472		1.04010		1.03473		1.00047		1.02830		0.99949

																														May-19		0.9205		0.9203		0.9364		0.9365		0.91356		0.9127		0.93392		0.93680		0.93385		0.97825		0.95270		0.97799

																														Jun-19		1.0768		1.0764		1.0705		1.0705		1.07469		1.0745		1.07703		1.07020		1.07719		1.05774		1.05940		1.05743

																														Jul-19		1.0117		1.0119		1.0145		1.0144		1.01178		1.0114		1.01997		1.01540		1.02010		0.98485		0.98790		0.98500

																														Aug-19		0.9580		0.9581		0.9843		0.9842		0.95389		0.9549		0.97905		0.98260		0.97889		0.98426		0.97540		0.98428

																														Sep-19		1.0313		1.0306		1.0190		1.0187		1.03489		1.0337		1.01914		1.01780		1.01910		1.02378		1.02810		1.02390

																														Oct-19		1.0125		1.0113		1.0223		1.0217		1.02054		1.0195		1.02227		1.02180		1.02234		1.02737		1.03230		1.02707

																														Nov-19		1.0299		1.0298		1.0365		1.0363		1.02996		1.0307		1.03817		1.03760		1.03806		1.01378		1.01250		1.01392

																														Dec-19		1.0283		1.0281		1.0302		1.0302		1.02991		1.0299		1.02960		1.02930		1.02983		1.02251		1.03190		1.02214





																														1 mo		2.83%		2.81%		3.02%		3.02%		2.99%		2.99%		2.96%		2.93%		2.98%		2.25%		3.19%		2.21%

																														Qtr		7.23%		7.06%		9.16%		9.07%		8.26%		8.21%		9.27%		9.13%		9.29%		6.50%		7.85%		6.44%

																														YTD		26.59%		26.20%		31.73%		31.49%		23.40%		22.82%		31.32%		31.64%		31.23%		22.74%		22.49%		22.35%

																														1 Year		26.59%		26.20%		31.73%		31.49%		23.40%		22.82%		31.32%		31.64%		31.23%		22.74%		22.49%		22.35%

																														2 Years		6.20%		5.93%		12.25%		12.13%		4.64%		4.54%		11.41%		12.12%		11.21%		3.92%		2.58%		3.62%

																														3 years		9.60%		9.26%		15.36%		15.27%		7.90%		7.81%		16.43%		15.29%		16.53%		ERROR:#NUM!		ERROR:#NUM!		ERROR:#NUM!

																														4 years		12.38%		12.03%		14.51%		14.44%		11.47%		11.03%		15.00%		14.36%		15.01%		N/A		N/A		N/A

																														5 Years		9.35%		9.03%		10.90%		10.84%		8.61%		8.06%		11.88%		10.72%		11.92%

																														10 Years		13.00%		12.73%		13.62%		13.56%		 		 		 		 		 

																														Incep		14.95%		14.64%		15.15%		15.09%		11.64%		10.93%		12.85%		11.91%		12.88%		5.87%		5.86%		5.64%

																														 								 





































		R1000 Value		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

				16.51%		16.49%		0.02%		0.01%		0.02%

		Jun-05		7.14%		7.05%		0.09%		0.01%		0.01%

		Jun-05		22.27%		22.25%		0.02%		0.02%		0.06%

		Jun-05		-0.01%		-0.17%		0.16%		0.02%		0.08%

		Jun-05		-36.74%		-36.85%		0.11%		0.06%		0.11%

		Jun-05		20.16%		19.69%		0.47%		0.16%		0.17%		0.10%						0.03%

		Jul-05





				Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

		R1000 Growth		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation

				6.39%		6.30%		0.09%		0.01%		0.04%

		Jun-05		5.32%		5.26%		0.06%		0.01%		0.04%

		Jun-05		9.17%		9.07%		0.10%		0.02%		0.03%

		Jun-05		11.91%		11.81%		0.10%		0.02%		0.07%

		Jun-05		-38.19%		-38.44%		0.25%		0.04%		0.26%

		Jun-05		37.57%		37.21%		0.36%		0.03%		0.35%		-0.02%						0.00%

		Jul-05





































































59GX Alpha	59DX Monthly Alpha
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Perf Table

				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 400 Portfolio		$   174,453,340.45		-1.97%		-0.64%		39.44%		24.21%

				S&P 400 Index				-2.04%		-0.73%		39.38%		23.72%

				Excess				0.07%		0.09%		0.06%		0.49%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps       Target IR= 0.30



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 500 Portfolio		$   844,135,942.54		-1.61%		0.18%		30.75%		15.97%

				S&P 500 Index				-1.67%		0.10%		30.69%		15.85%

				Excess				0.06%		0.08%		0.05%		0.12%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps           Target IR = 0.50



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				Russell 2000 Synthetic		$   130,933,541.01		-2.20%		-1.43%		38.44%		19.51%

				Russell 2000 Index				-2.31%		-1.61%		37.40%		18.59%

				Excess				0.10%		0.18%		1.04%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps      Target IR = 0.60



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				TEMS		$   238,392,727.06		-1.28%		-0.61%		28.53%		42.47%

				MSCI EM Index				-1.54%		-1.15%		27.80%		40.86%

				Excess				0.26%		0.53%		0.73%		1.61%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps      Target IR  = 0.40

				Source: State Street Bank





				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   139,851,840.21		-10.544%		-19.83%		-12.87%		-1.20%		8.21%		8.21%

				S&P 400 Index				-10.585%		-19.88%		-13.02%		-1.28%		7.83%		7.83%

				Excess				0.04%		0.05%		0.16%		0.08%		0.39%		0.39%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   727,349,313.45		-7.008%		-13.84%		-8.57%		1.23%		5.66%		5.66%

				S&P 500 Index				-7.030%		-13.86%		-8.67%		1.15%		5.56%		5.56%

				Excess				0.02%		0.03%		0.11%		0.08%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   102,478,929.31		-11.115%		-21.73%		-16.64%		-2.94%				-1.48%

				Russell 2000 Index				-11.210%		-21.85%		-17.01%		-3.52%				-2.20%

				Excess				0.10%		0.12%		0.37%		0.59%				0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   187,232,907.28		-13.780%		-21.46%		-21.03%		-15.77%		2.25%		25.79%

				MSCI EM Index				-14.579%		-22.56%		-21.88%		-16.15%		0.40%		23.93%

				Excess				0.80%		1.10%		0.85%		0.38%		1.85%		1.85%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source: State Street Bank





				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   159,159,577.94		13.806%		-5.43%		-0.84%		8.67%		18.15%		14.78%

				S&P 400 Index				13.746%		-5.54%		-1.07%		8.55%		17.70%		14.36%

				Excess				0.06%		0.10%		0.23%		0.13%		0.44%		0.42%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   806,867,016.41		10.933%		-2.40%		1.43%		8.20%		12.32%		10.81%

				S&P 500 Index				10.929%		-2.47%		1.31%		8.09%		12.23%		10.71%

				Excess				0.00%		0.07%		0.12%		0.10%		0.09%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,130,544.15		15.273%		-6.42%		-3.90%		7.44%				7.85%

				Russell 2000 Index				15.136%		-6.65%		-4.45%		6.72%				7.03%

				Excess				0.14%		0.23%		0.54%		0.72%				0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   208,626,993.14		11.426%		-12.24%		-12.00%		-9.21%		8.20%		29.93%

				MSCI EM Index				13.246%		-11.91%		-11.53%		-7.72%		6.78%		28.83%

				Excess				-1.82%		-0.33%		-0.47%		-1.49%		1.42%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   515,436,547.38		0.000%		0.00%		0.00%						0.00%

				RUSSELL 1000				0.000%		0.00%		0.00%						0.00%

				Excess				0.00%		0.00%		0.00%						0.00%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,676,216.89		-0.304%		1.50%		-1.14%		5.34%		15.54%		14.01%

				S&P 400 Index				-0.302%		1.40%		-1.37%		5.10%		15.22%		13.61%

				Excess				-0.00%		0.10%		0.23%		0.24%		0.32%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   805,204,904.38		-0.206%		2.95%		1.22%		7.96%		8.98%		10.27%

				S&P 500 Index				-0.221%		2.90%		1.08%		7.84%		8.88%		10.16%

				Excess				0.02%		0.04%		0.14%		0.12%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   117,752,354.61		-0.320%		2.13%		-4.21%		3.48%				7.24%

				Russell 2000 Index				-0.365%		1.86%		-4.80%		2.76%				6.43%

				Excess				0.04%		0.28%		0.59%		0.72%				0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   196,014,574.15		-6.045%		-9.74%		-17.32%		-11.57%		2.88%		26.12%

				MSCI EM Index				-6.665%		-9.71%		-17.43%		-11.54%		1.01%		24.80%

				Excess				0.62%		-0.02%		0.11%		-0.03%		1.87%		1.33%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   516,353,252.58		0.178%		0.00%		0.00%						0.178%

				RUSSELL 1000				-0.262%		0.00%		0.00%						-0.262%

				Excess				0.44%		0.00%		0.00%						0.44%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,137,706.84		-0.339%		13.08%		-1.47%		-1.47%		11.79%		13.29%

				S&P 400 Index				-0.374%		12.98%		-1.74%		-1.74%		11.55%		12.89%

				Excess				0.03%		0.10%		0.26%		0.26%		0.24%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   813,545,381.10		1.036%		11.85%		2.27%		2.27%		8.49%		10.37%

				S&P 500 Index				1.023%		11.82%		2.12%		2.12%		8.40%		10.27%

				Excess				0.01%		0.03%		0.15%		0.15%		0.09%		0.11%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,791,946.29		0.883%		15.92%		-3.37%		-3.37%				7.42%

				Russell 2000 Index				0.661%		15.47%		-4.17%		-4.17%				6.52%

				Excess				0.22%		0.44%		0.80%		0.80%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   191,930,835.45		-2.083%		2.51%		-19.04%		-19.04%		-0.23%		24.39%

				MSCI EM Index				-1.205%		4.42%		-18.42%		-18.42%		-1.52%		23.50%

				Excess				-0.88%		-1.92%		-0.62%		-0.62%		1.30%		0.89%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   523,847,415.96		1.451%		0.00%		0.00%						1.632%

				RUSSELL 1000				0.836%		0.00%		0.00%						0.572%

				Excess				0.62%		0.00%		0.00%						1.06%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		1.864%		13.51%		13.51%		2.23%		13.97%				17.70%

				S&P 400 Index				1.880%		13.50%		13.50%		1.98%		13.78%				17.32%

				Excess				-0.02%		0.01%		0.01%		0.25%		0.19%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,727,764.30		3.257%		12.56%		12.56%		8.67%		12.08%				14.59%

				S&P 500 Index				3.291%		12.58%		12.58%		8.54%		12.04%				14.50%

				Excess				-0.03%		-0.02%		-0.02%		0.13%		0.04%				0.09%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,793,661.55		2.673%		12.63%		12.63%		0.73%						12.99%

				Russell 2000 Index				2.562%		12.43%		12.43%		-0.17%						12.06%

				Excess				0.11%		0.20%		0.20%		0.90%						0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,916.49		-2.089%		14.83%		14.83%		-8.12%		4.62%		26.88%		27.72%

				MSCI EM Index				-3.120%		14.33%		14.33%		-8.60%		4.05%		25.16%		26.70%

				Excess				1.03%		0.50%		0.50%		0.49%		0.57%		1.72%		1.02%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,796,989.86		2.963%		11.45%		11.45%								13.273%

				RUSSELL 1000				3.129%		12.90%		12.90%								13.546%

				Excess				-0.17%		-1.45%		-1.45%								-0.27%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-0.911%		6.14%		10.36%								12.156%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.33%		-0.89%		-1.89%								-0.73%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				With SSB Error on 59GA

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-1.168%		5.86%		10.07%								11.865%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.59%		-1.17%		-2.18%								-1.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   225,506,432.43		-6.460%		-4.91%		5.96%		-5.84%		11.93%				13.54%

				S&P 400 Index				-6.480%		-4.94%		5.90%		-6.09%		11.74%				13.18%

				Excess				0.02%		0.03%		0.06%		0.26%		0.19%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,075,240,903.35		-5.995%		-3.58%		5.11%		-0.33%		12.04%				10.73%

				S&P 500 Index				-6.010%		-3.53%		5.15%		-0.41%		12.00%				10.66%

				Excess				0.02%		-0.05%		-0.04%		0.08%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   138,653,961.99		-6.513%		-5.43%		3.74%		-7.96%		9.69%				7.76%

				Russell 2000 Index				-6.619%		-5.71%		3.37%		-8.87%		8.73%				6.85%

				Excess				0.11%		0.27%		0.37%		0.91%		0.96%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   194,427,713.83		-10.861%		-13.62%		1.30%		-19.49%		2.43%		9.57%		21.51%

				MSCI EM Index				-11.214%		-15.24%		0.03%		-20.35%		1.30%		7.89%		20.29%

				Excess				0.35%		1.62%		1.27%		0.86%		1.13%		1.68%		1.22%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   543,359,695.32		-5.764%		-4.17%		3.72%								5.417%

				RUSSELL 1000				-6.145%		-3.77%		5.35%								5.950%

				Excess				0.38%		-0.40%		-1.62%								-0.53%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   229,820,976.44		1.913%		-4.86%		1.63%		-2.11%		16.83%				13.89%

				S&P 400 Index				1.890%		-4.93%		1.46%		-2.33%		16.68%				13.53%

				Excess				0.02%		0.06%		0.16%		0.22%		0.15%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,119,754,793.35		4.140%		-2.72%		5.75%		5.49%		17.44%				12.03%

				S&P 500 Index				4.120%		-2.75%		5.77%		5.45%		17.39%				11.95%

				Excess				0.02%		0.03%		-0.03%		0.04%		0.05%				0.08%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   145,792,356.36		5.148%		-3.18%		2.20%		-1.04%		17.05%				9.89%

				Russell 2000 Index				4.990%		-3.47%		1.64%		-2.07%		16.00%				8.92%

				Excess				0.16%		0.29%		0.55%		1.03%		1.05%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   204,028,821.98		4.938%		-7.43%		-4.75%		-14.41%		4.83%		11.46%		22.65%

				MSCI EM Index				3.860%		-8.89%		-7.98%		-15.99%		3.62%		9.76%		21.08%

				Excess				1.08%		1.46%		3.23%		1.57%		1.21%		1.70%		1.57%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   567,561,251.90		4.454%		-2.72%		5.06%								10.113%

				RUSSELL 1000				3.828%		-3.12%		5.18%								10.006%

				Excess				0.63%		0.40%		-0.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		3.508%		5.40%		10.15%		12.97%		17.85%				14.35%

				S&P 400 Index				3.481%		5.48%		10.18%		12.85%		17.76%				14.05%

				Excess				0.03%		-0.09%		-0.03%		0.12%		0.08%				0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,542,902.95		2.276%		7.93%		11.67%		18.00%		18.27%				12.68%

				S&P 500 Index				2.252%		7.94%		11.72%		18.00%		18.25%				12.62%

				Excess				0.02%		-0.01%		-0.05%		0.00%		0.02%				0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.416%		7.31%		9.83%		14.69%		18.73%				10.10%

				Russell 2000 Index				3.335%		6.99%		9.21%		13.39%		17.71%				9.13%

				Excess				0.08%		0.31%		0.62%		1.30%		1.02%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,564,353.11		0.471%		7.27%		7.54%		-3.96%		2.15%		7.97%		22.24%

				MSCI EM Index				-0.330%		5.54%		4.85%		-5.84%		1.34%		6.62%		20.55%

				Excess				0.80%		1.74%		2.69%		1.88%		0.81%		1.35%		1.69%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,655,213.42		2.344%		7.86%		10.32%								13.709%

				RUSSELL 1000				2.428%		7.61%		11.60%								14.013%

				Excess				-0.08%		0.25%		-1.28%								-0.30%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		1.960%		5.44%		13.87%		28.76%		12.79%		14.67%		14.67%

				S&P 400 Index				1.940%		5.54%		13.88%		28.66%		12.70%		14.37%		14.37%

				Excess				0.02%		-0.09%		-0.01%		0.10%		0.09%		0.30%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,364,902.95		2.601%		6.32%		16.38%		30.17%		14.79%		13.27%		13.27%

				S&P 500 Index				2.580%		6.35%		16.43%		30.19%		14.76%		13.20%		13.20%

				Excess				0.02%		-0.03%		-0.05%		-0.02%		0.04%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.414%		5.54%		15.12%		33.44%		13.81%				11.23%

				Russell 2000 Index				3.280%		5.25%		14.22%		31.90%		12.81%				10.23%

				Excess				0.13%		0.29%		0.89%		1.54%		1.00%				1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,609,262.77		5.607%		7.98%		14.78%		17.66%		-0.44%		7.15%		23.52%

				MSCI EM Index				6.030%		7.74%		11.93%		16.88%		-1.00%		5.62%		21.97%

				Excess				-0.42%		0.24%		2.85%		0.78%		0.56%		1.53%		1.55%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,577,813.42		2.953%		6.30%		15.17%								17.051%		17.000%

				RUSSELL 1000				2.570%		6.31%		16.28%								16.944%

				Excess				0.38%		-0.01%		-1.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   245,203,316.57		2.240%		3.38%		15.46%		15.07%		10.10%		15.38%		14.35%

				S&P 400 Index				2.204%		3.36%		15.47%		15.03%		9.95%		15.15%		14.06%

				Excess				0.04%		0.02%		-0.01%		0.03%		0.14%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,175,586,046.62		0.584%		1.31%		14.92%		16.11%		11.96%		11.31%		12.08%

				S&P 500 Index				0.580%		1.27%		14.95%		16.12%		11.90%		11.25%		12.01%

				Excess				0.00%		0.04%		-0.03%		-0.02%		0.06%		0.06%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   151,470,715.94		0.580%		1.81%		13.33%		14.33%		8.77%				9.84%

				Russell 2000 Index				0.531%		1.58%		12.34%		13.08%		7.80%				8.88%

				Excess				0.05%		0.23%		0.99%		1.24%		0.97%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,893,808.12		0.586%		5.91%		15.09%		12.69%		-0.17%		6.05%		22.47%

				MSCI EM Index				1.270%		6.72%		12.66%		11.30%		-0.77%		4.33%		21.13%

				Excess				-0.68%		-0.81%		2.43%		1.39%		0.60%		1.72%		1.35%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   601,360,706.58		0.346%		2.61%		14.79%		16.45%						15.285%		15.217%

				RUSSELL 1000				0.794%		1.64%		15.22%		16.19%						14.576%

				Excess				-0.45%		0.97%		-0.44%		0.27%						0.71%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   268,723,905.00		7.212%		12.05%		7.21%		18.76%		10.55%		17.76%		16.75%

				S&P 400 Index				7.220%		11.92%		7.22%		18.60%		10.37%		17.58%		16.44%

				Excess				-0.01%		0.13%		-0.01%		0.16%		0.18%		0.18%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,247,569,300.70		5.180%		6.74%		5.18%		16.72%		10.37%		14.17%		13.45%

				S&P 500 Index				5.180%		6.75%		5.18%		16.77%		10.32%		14.14%		13.39%

				Excess				-0.00%		-0.01%		-0.00%		-0.05%		0.05%		0.03%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   166,638,630.71		6.326%		10.65%		6.33%		16.39%		9.89%				12.98%

				Russell 2000 Index				6.260%		10.63%		6.26%		15.46%		8.98%				12.06%

				Excess				0.07%		0.02%		0.07%		0.92%		0.90%				0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   235,583,913.29		1.824%		7.28%		1.82%		10.88%		1.64%		8.15%		23.41%

				MSCI EM Index				1.380%		7.69%		1.38%		7.60%		0.23%		7.16%		22.02%

				Excess				0.44%		-0.41%		0.44%		3.28%		1.42%		1.00%		1.39%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   649,881,476.48		6.219%		8.44%		6.22%		19.31%						20.364%		20.283%

				RUSSELL 1000				5.420%		7.36%		5.42%		17.03%						18.344%

				Excess				0.80%		1.08%		0.80%		2.28%						2.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   271,464,997.72		1.020%		10.71%		8.31%		14.71%		8.61%		16.15%		16.65%

				S&P 400 Index				0.980%		10.58%		8.27%		14.61%		8.41%		15.99%		16.34%

				Excess				0.04%		0.13%		0.03%		0.10%		0.20%		0.17%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,264,616,365.85		1.366%		7.57%		6.62%		13.40%		9.28%		13.52%		13.55%

				S&P 500 Index				1.360%		7.58%		6.61%		13.45%		9.21%		13.50%		13.49%

				Excess				0.01%		-0.01%		0.01%		-0.05%		0.06%		0.02%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   168,581,312.58		1.163%		11.30%		7.57%		14.98%		7.61%				13.04%

				Russell 2000 Index				1.100%		11.25%		7.43%		14.01%		6.70%				12.11%

				Excess				0.06%		0.04%		0.14%		0.97%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   232,216,835.69		-1.429%		5.13%		0.37%		3.16%		0.95%		7.69%		22.45%

				MSCI EM Index				-1.260%		5.00%		0.10%		0.24%		0.06%		6.58%		21.15%

				Excess				-0.17%		0.13%		0.27%		2.93%		0.88%		1.11%		1.30%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   661,549,431.37		1.795%		10.01%		8.13%		16.66%						20.58%

				RAFI LC Index				1.790%		9.98%		8.12%		16.46%						20.50%

				RUSSELL 1000				1.340%		7.95%		6.84%		13.62%						18.28%

				Excess				0.46%		2.06%		1.29%		3.05%						2.29%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   293,093,916.17		2.450%		7.97%		16.93%		30.24%		10.74%		17.73%		17.87%

				S&P 400 Index				2.259%		7.82%		16.74%		29.99%		10.49%		17.52%		17.54%

				Excess				0.19%		0.14%		0.19%		0.25%		0.26%		0.21%		0.34%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,369,111,366.15		2.342%		8.26%		15.43%		27.33%		12.66%		16.92%		15.03%

				S&P 500 Index				2.339%		8.22%		15.37%		27.27%		12.58%		16.87%		14.96%

				Excess				0.00%		0.04%		0.05%		0.06%		0.07%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   182,917,729.79		4.056%		8.68%		16.89%		32.13%		10.28%		16.71%		14.93%

				Russell 2000 Index				3.997%		8.40%		16.45%		31.07%		9.29%		15.72%		13.97%

				Excess				0.06%		0.28%		0.44%		1.06%		0.99%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   224,923,196.46		-2.634%		-3.14%		-2.78%		15.68%		-3.49%		6.67%		20.14%

				MSCI EM Index				-2.570%		-3.53%		-3.43%		14.09%		-4.68%		5.39%		18.83%

				Excess				-0.06%		0.39%		0.65%		1.60%		1.18%		1.27%		1.31%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   720,414,435.51		2.624%		8.90%		17.75%		32.57%						23.54%

				RAFI LC Index				2.610%		8.90%		17.75%		32.43%						23.47%

				RUSSELL 1000				2.240%		8.11%		15.50%		27.64%						21.00%

				Excess				0.38%		0.79%		2.25%		4.93%						2.54%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   293,093,916.17		-1.855%		1.19%		14.76%		25.43%		10.81%		19.63%		16.86%		$   2,456,146.95

				S&P 400 Index				-1.846%		1.00%		14.59%		25.23%		10.59%		19.46%		16.53%

				Excess				-0.01%		0.19%		0.18%		0.20%		0.21%		0.17%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,369,111,366.15		-1.325%		2.93%		13.90%		20.65%		12.82%		18.50%		14.27%		$   2,200,224.50

				S&P 500 Index				-1.343%		2.91%		13.82%		20.59%		12.77%		18.45%		14.19%

				Excess				0.02%		0.02%		0.07%		0.06%		0.05%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   182,917,729.79		-0.407%		3.41%		16.42%		25.15%		11.29%		19.69%		14.37%		$   4,515,500.340

				Russell 2000 Index				-0.512%		3.08%		15.86%		24.20%		10.29%		18.67%		13.41%

				Excess				0.11%		0.33%		0.56%		0.95%		1.00%		1.02%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   224,923,196.46		-5.640%		-7.37%		-8.27%		4.02%		-5.65%		4.56%		18.16%		$   9,301,915.02

				MSCI EM Index				-6.366%		-8.09%		-9.58%		2.85%		-7.04%		3.36%		16.69%

				Excess				0.73%		0.72%		1.31%		1.17%		1.40%		1.19%		1.47%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   720,414,435.51		-1.152%		3.06%		16.39%		25.46%						21.40%		$   23,931,954.70

				RAFI LC Index				-1.160%		3.06%		16.38%		25.37%						21.33%

				RUSSELL 1000				-1.363%		2.67%		13.93%		21.26%						18.87%

				Excess				0.21%		0.40%		2.47%		4.20%						2.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   309,518,349.38		5.194%		7.60%		23.49%		27.99%		28.37%		17.64%		17.86%		$   2,456,146.95

				S&P 400 Index				5.211%		7.54%		23.23%		27.61%		28.13%		17.47%		17.54%

				Excess				-0.02%		0.06%		0.26%		0.38%		0.24%		0.18%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,421,247,563.32		3.109%		5.20%		19.82%		19.38%		24.66%		16.30%		14.77%		$   2,200,224.50

				S&P 500 Index				3.136%		5.24%		19.79%		19.34%		24.65%		16.26%		14.71%

				Excess				-0.03%		-0.04%		0.03%		0.04%		0.01%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   201,199,987.65		6.493%		10.44%		28.58%		30.97%		32.20%		19.26%		16.54%		$   4,515,500.340

				Russell 2000 Index				6.380%		10.21%		27.69%		30.05%		30.97%		18.28%		15.56%

				Excess				0.11%		0.23%		0.89%		0.92%		1.23%		0.98%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   206,864,364.05		5.929%		3.25%		-5.29%		-0.49%		8.18%		-0.47%		17.92%		$   9,292,149.53

				MSCI EM Index				6.503%		5.76%		-4.36%		0.97%		8.64%		-0.35%		17.13%

				Excess				-0.57%		-2.52%		-0.93%		-1.46%		-0.45%		-0.13%		0.78%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   745,936,830.74		2.846%		4.75%		21.92%		23.63%						21.26%		$   23,931,954.70

				RAFI LC Index				2.850%		4.77%		21.93%		23.58%						21.22%

				RUSSELL 1000				3.487%		6.02%		20.78%		20.93%						19.82%

				Excess				-0.64%		-1.27%		1.14%		2.70%						1.44%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   438,212,073.27		3.222%		8.42%		2.46%		33.88%		25.70%		15.90%		18.97%		$   3,238,552.88

				S&P 400 Index				3.089%		8.33%		2.44%		33.50%		25.47%		15.65%		18.64%

				Excess				0.13%		0.08%		0.02%		0.38%		0.23%		0.24%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,571,075,572.55		2.547%		10.54%		2.37%		32.45%		23.93%		16.24%		16.56%		$   1,943,412.88

				S&P 500 Index				2.532%		10.51%		2.37%		32.39%		23.92%		16.18%		16.49%

				Excess				0.01%		0.03%		0.00%		0.07%		0.01%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   294,456,171.91		2.035%		8.81%		2.84%		39.90%		28.08%		16.60%		17.99%		$   6,528,578.491

				Russell 2000 Index				1.968%		8.72%		2.77%		38.82%		27.08%		15.67%		17.03%

				Excess				0.07%		0.09%		0.07%		1.08%		0.99%		0.93%		0.95%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   222,245,314.38		-1.008%		1.42%		-0.33%		-3.94%		7.61%		-2.13%		17.27%		$   5,879,102.66

				MSCI EM Index				-1.446%		1.83%		-0.22%		-2.60%		7.28%		-2.08%		16.62%

				Excess				0.44%		-0.41%		-0.11%		-1.34%		0.33%		-0.05%		0.64%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,134,131,764.02		2.510%		10.63%		34.88%		34.88%		25.51%				24.26%		$   11,825,469.02

				RAFI LC Index				2.520%		10.66%		34.93%		34.93%		25.47%				24.23%

				RUSSELL 1000				2.698%		10.23%		33.13%		33.13%		24.50%				22.74%

				Excess				-0.19%		0.40%		1.74%		1.74%		1.01%				1.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   594,060,133.21		N/A												N/A		 

				RAFI LC Index				N/A												N/A

				RUSSELL 1000				N/A												N/A

				Excess				N/A												N/A

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 





				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   428,858,384.73		-2.135%		2.35%		-2.13%		22.21%		20.47%		14.31%		17.98%		$   3,238,552.88

				S&P 400 Index				-2.123%		2.24%		-2.12%		21.87%		20.22%		14.07%		17.67%

				Excess				-0.01%		0.11%		-0.01%		0.34%		0.25%		0.23%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,516,202,558.46		-3.493%		2.00%		-3.49%		21.53%		19.10%		13.97%		15.26%		$   1,943,412.88

				S&P 500 Index				-3.457%		2.00%		-3.46%		21.52%		19.12%		13.93%		15.21%

				Excess				-0.04%		-0.00%		-0.04%		0.02%		-0.01%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,703,931.40		-2.657%		3.33%		-2.66%		28.08%		22.09%		15.65%		16.74%		$   6,528,578.491

				Russell 2000 Index				-2.768%		3.12%		-2.77%		27.03%		21.11%		14.69%		15.78%

				Excess				0.11%		0.21%		0.11%		1.05%		0.98%		0.95%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   209,450,682.35		-5.757%		-9.22%		-5.76%		-11.09%		-0.71%		-2.79%		15.58%		$   5,879,102.66

				MSCI EM Index				-6.490%		-9.19%		-6.49%		-10.17%		-1.69%		-3.36%		14.77%

				Excess				0.73%		-0.03%		0.73%		-0.93%		0.97%		0.57%		0.80%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,088,515,639.00		-4.022%		1.46%		-38.90%		21.87%		20.58%				21.03%		$   11,825,469.02

				RAFI LC Index				-4.050%		1.42%		-39.11%		21.88%		20.49%				20.99%

				RUSSELL 1000				-3.194%		2.21%		-32.26%		22.25%		19.61%				20.07%

				Excess				-0.83%		-0.75%		-6.64%		-0.38%		0.97%				0.97%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   573,782,773.57		-3.413%												-3.413%		 

				RAFI LC Index				-3.387%												-3.387%

				RUSSELL 1000				-3.390%												-3.390%

				Excess				-0.023%												-0.023%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   451,880,044.22		0.374%		3.12%		3.12%		21.73%		19.81%		13.64%		18.63%		$   3,845,902.89

				S&P 400 Index				0.369%		3.04%		3.04%		21.25%		19.55%		13.38%		18.31%

				Excess				0.01%		0.08%		0.08%		0.48%		0.26%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,598,970,993.23		0.854%		1.78%		1.78%		21.83%		17.86%		14.70%		16.02%		$   2,128,464.88

				S&P 500 Index				0.841%		1.81%		1.81%		21.86%		17.84%		14.66%		15.97%

				Excess				0.01%		-0.03%		-0.03%		-0.03%		0.02%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   334,121,865.27		-0.584%		1.42%		1.42%		26.03%		21.52%		14.16%		17.18%		$   7,412,931.044

				Russell 2000 Index				-0.682%		1.12%		1.12%		24.90%		20.52%		13.19%		16.21%

				Excess				0.10%		0.30%		0.30%		1.13%		1.00%		0.97%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   217,332,369.27		4.140%		1.84%		1.84%		-1.23%		1.34%		-1.92%		16.78%		$   9,777,462.52

				MSCI EM Index				3.070%		-0.43%		-0.43%		-1.42%		0.25%		-2.88%		15.66%

				Excess				1.07%		2.26%		2.26%		0.19%		1.08%		0.96%		1.12%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,157,703,199.77		1.920%		2.08%		2.08%		21.92%		20.16%				22.53%		$   22,866,306.98

				RAFI LC Index				2.000%		2.15%		2.15%		22.05%		20.12%				22.54%

				RUSSELL 1000				0.637%		2.05%		2.05%		22.43%		18.36%				21.18%

				Excess				1.28%		0.03%		0.03%		-0.52%		1.79%				1.36%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   599,932,331.01		-0.662%												0.658%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.693%												0.571%

				RUSSELL 1000				0.687%												1.228%

				Excess				-1.349%												-0.570%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   41,250,685.64



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,000,457.89		-1.522%		3.76%		1.55%		19.11%		19.02%		12.06%		17.87%		$   4,127,853.37

				S&P 400 Index				-1.562%		3.63%		1.43%		18.61%		18.75%		11.78%		17.54%

				Excess				0.04%		0.14%		0.12%		0.51%		0.27%		0.28%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,611,061,948.54		0.756%		6.26%		2.55%		20.43%		18.68%		13.87%		15.90%		$   2,378,979.92

				S&P 500 Index				0.739%		6.23%		2.56%		20.44%		18.65%		13.82%		15.84%

				Excess				0.02%		0.02%		-0.02%		-0.01%		0.03%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,890,392.90		-3.960%		0.06%		-2.60%		21.30%		19.99%		11.65%		15.65%		$   7,221,084.317

				Russell 2000 Index				-3.878%		-0.04%		-2.80%		20.50%		19.08%		10.74%		14.74%

				Excess				-0.08%		0.09%		0.20%		0.80%		0.91%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   228,250,929.33		0.849%		8.90%		2.70%		-1.19%		2.30%		-2.86%		16.68%		$   10,549,175.52

				MSCI EM Index				0.334%		6.84%		-0.09%		-1.83%		1.03%		-3.75%		15.47%

				Excess				0.51%		2.06%		2.80%		0.64%		1.27%		0.89%		1.21%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,170,352,454.98		1.093%		7.52%		3.19%		21.31%		21.52%				22.24%		$   26,658,530.75

				RAFI LC Index				1.120%		7.65%		3.29%		21.45%		21.40%				22.26%

				RUSSELL 1000				0.471%		5.91%		2.53%		20.83%		18.99%				20.63%

				Excess				0.62%		1.61%		0.67%		0.48%		2.54%				1.61%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   601,902,045.78		0.328%		4.90%										1.320%		$   (4,780,382.68)

				MSCI Risk Premia Index				0.326%		4.88%										1.275%

				MSCI USA				0.600%		6.05%										2.459%

				Excess				-0.272%		-1.153%										-1.139%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,155,241.19



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,990,847.80		1.796%		0.62%		3.37%		18.35%		24.16%		13.22%		17.98%		$   4,127,853.37

				S&P 400 Index				1.775%		0.55%		3.23%		18.05%		23.88%		12.95%		17.65%

				Excess				0.02%		0.07%		0.14%		0.31%		0.28%		0.27%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,648,264,199.00		2.341%		4.00%		4.95%		20.43%		23.83%		15.19%		16.17%		$   2,378,979.86

				S&P 500 Index				2.347%		3.97%		4.97%		20.45%		23.81%		15.14%		16.12%

				Excess				-0.01%		0.02%		-0.02%		-0.02%		0.02%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   323,762,619.10		0.895%		-3.67%		-1.73%		17.61%		24.66%		12.67%		15.57%		$   7,221,969.742

				Russell 2000 Index				0.801%		-3.77%		-2.02%		16.79%		23.72%		11.73%		14.64%

				Excess				0.09%		0.10%		0.30%		0.82%		0.93%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   235,785,739.87		3.301%		8.49%		6.09%		4.83%		10.12%		-0.79%		17.11%		$   10,952,177.03

				MSCI EM Index				3.491%		7.02%		3.39%		4.27%		9.07%		-1.78%		15.95%

				Excess				-0.19%		1.47%		2.70%		0.56%		1.05%		0.99%		1.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,193,023,996.80		1.937%		5.03%		5.19%		20.50%		26.39%				22.35%		$   26,675,009.94

				RAFI LC Index				1.880%		5.08%		5.23%		20.59%		26.37%				22.35%

				RUSSELL 1000				2.298%		3.43%		4.88%		20.90%		24.22%				20.96%

				Excess				-0.36%		1.59%		0.31%		-0.40%		2.17%				1.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   618,542,781.00		2.765%		2.42%										4.121%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.683%		2.31%										3.992%

				MSCI USA				2.380%		3.70%										4.897%

				Excess				0.385%		-1.282%										-0.776%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,575,607.26



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   471,780,449.40		4.148%		4.40%		7.66%		25.59%		25.51%		15.53%		18.64%		$   4,350,490.60

				S&P 400 Index				4.137%		4.33%		7.50%		25.24%		25.23%		15.28%		18.32%

				Excess				0.01%		0.07%		0.16%		0.35%		0.28%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,682,312,672.27		2.066%		5.24%		7.11%		24.56%		22.59%		16.60%		16.36%		$   2,423,361.40

				S&P 500 Index				2.066%		5.23%		7.14%		24.61%		22.58%		16.58%		16.31%

				Excess				-0.00%		0.01%		-0.02%		-0.04%		0.01%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   341,773,353.92		5.563%		2.29%		3.74%		24.66%		24.90%		15.58%		16.72%		$   8,450,625.751

				Russell 2000 Index				5.321%		2.05%		3.19%		23.64%		23.92%		14.57%		15.74%

				Excess				0.24%		0.24%		0.55%		1.02%		0.98%		1.01%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   240,908,776.19		2.173%		6.44%		8.40%		13.51%		8.66%		0.35%		17.29%		$   10,023,541.48

				MSCI EM Index				2.657%		6.60%		6.14%		14.32%		8.44%		-0.41%		16.25%

				Excess				-0.48%		-0.15%		2.26%		-0.81%		0.22%		0.76%		1.04%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,216,506,701.75		1.993%		5.10%		7.29%		24.33%		24.89%				22.49%		$   23,773,234.68

				RAFI LC Index				1.970%		5.05%		7.30%		24.40%		24.89%				22.47%

				RUSSELL 1000				2.275%		5.12%		7.27%		25.36%		23.29%				21.26%

				Excess				-0.28%		-0.01%		0.02%		-1.03%		1.60%				1.22%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   628,931,869.81		1.680%		4.83%										4.868%		$   (4,780,382.68)

				MSCI Risk Premia Index				1.613%		4.68%										4.703%

				MSCI USA				2.150%		5.21%										5.926%

				Excess				-0.470%		-0.375%										-1.057%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   44,240,871.22



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.69%		$   4,336,264.46

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		15.75%		$   2,699,659.78

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		13.78%		$   8,046,360.838

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%				20.53%		$   20,141,523.85

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%				20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%				19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%				0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%										6.131%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		-3.30%										1.695%

				MSCI USA				-1.560%		1.26%										6.554%

				Excess				0.358%		0.703%										-0.423%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   39,980,615.81



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.24%		16.69%		16.69%		$   4,562,726.09

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.03%		16.38%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.21%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		17.16%		15.75%		15.75%		$   3,024,244.62

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		17.12%		15.70%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.03%		0.05%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		15.42%		N/A		13.78%		$   9,359,367.172

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		14.52%		N/A		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.90%		N/A		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		1.14%		5.37%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		0.80%		4.41%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.34%		0.96%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%		N/A		N/A		N/A		20.53%		$   15,928,204.66

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%		N/A		N/A		N/A		20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%		N/A		N/A		N/A		19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%		N/A		N/A		N/A		0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%		7.86%		N/A		N/A		N/A		N/A		N/A		7.861%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		1.98%		7.76%		N/A		N/A		N/A		N/A		N/A		7.763%

				MSCI USA				-1.560%		0.95%		8.17%		N/A		N/A		N/A		N/A		N/A		8.175%

				Excess				0.358%		1.010%		-0.314%		N/A		N/A		N/A		N/A		N/A		-0.314%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   37,631,349.43



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   469,365,840.77		3.579%		3.92%		7.11%		12.01%		19.79%		18.92%		16.27%		18.61%		17.20%		$   4,667,860.93

				S&P 400 Index				3.564%		3.88%		6.90%		11.66%		19.45%		18.68%		16.06%		18.29%		16.89%

				Excess				0.02%		0.04%		0.21%		0.36%		0.34%		0.24%		0.21%		0.32%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,743,377,595.86		2.458%		5.05%		11.00%		17.32%		19.57%		19.79%		16.78%		16.74%		16.02%		$   3,277,691.83

				S&P 500 Index				2.443%		5.05%		10.99%		17.27%		19.54%		19.77%		16.74%		16.69%		15.97%

				Excess				0.01%		0.01%		0.01%		0.05%		0.03%		0.02%		0.04%		0.05%		0.054%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,392,352.92		6.833%		5.50%		2.73%		9.04%		17.06%		19.22%		16.16%		N/A		15.16%		$   9,474,789.392

				Russell 2000 Index				6.592%		5.11%		1.90%		8.06%		16.26%		18.18%		15.20%		N/A		14.20%

				Excess				0.24%		0.39%		0.83%		0.98%		0.80%		1.04%		0.96%		N/A		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   233,568,319.88		0.412%		-3.67%		5.09%		1.24%		2.78%		3.84%		0.41%		5.56%		15.59%		$   7,781,555.28

				MSCI EM Index				1.180%		-4.21%		3.64%		0.65%		2.63%		3.23%		0.37%		4.63%		14.76%

				Excess				-0.77%		0.53%		1.45%		0.58%		0.15%		0.61%		0.04%		0.93%		0.82%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,246,247,846.19		2.072%		3.80%		9.91%		16.18%		21.36%		N/A		N/A		N/A		20.73%		$   9,941,739.42

				RAFI LC Index				2.070%		3.84%		9.98%		16.25%		21.39%		N/A		N/A		N/A		20.73%

				RUSSELL 1000				2.444%		4.81%		10.61%		16.78%		19.97%		N/A		N/A		N/A		19.91%

				Excess				-0.37%		-1.01%		-0.70%		-0.60%		1.39%		N/A		N/A		N/A		0.81%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   672,076,461.54		2.407%		5.55%		10.46%		N/A		N/A		N/A		N/A		N/A		9.364%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.424%		5.59%		10.37%		N/A		N/A		N/A		N/A		N/A		9.291%

				MSCI USA				2.410%		4.85%		10.78%		N/A		N/A		N/A		N/A		N/A		9.653%

				Excess				-0.003%		0.697%		-0.324%		N/A		N/A		N/A		N/A		N/A		-0.289%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,703,028,417.16		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,363,254.17



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   478,064,509.64		1.853%		0.71%		9.09%		12.61%		22.19%		19.77%		15.98%		18.06%		17.32%		$   4,667,860.93

				S&P 400 Index				1.849%		0.68%		8.87%		12.23%		21.84%		19.53%		15.74%		17.78%		17.01%

				Excess				0.00%		0.03%		0.22%		0.37%		0.35%		0.24%		0.24%		0.27%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,790,424,339.15		2.699%		3.74%		14.00%		16.90%		23.43%		20.94%		17.56%		16.01%		16.34%		$   3,277,691.83

				S&P 500 Index				2.689%		3.72%		13.98%		16.86%		23.39%		20.92%		17.51%		15.95%		16.29%

				Excess				0.01%		0.02%		0.02%		0.04%		0.03%		0.02%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,698,489.00		0.090%		0.45%		2.82%		4.91%		22.00%		19.38%		15.19%		N/A		14.90%		$   9,421,431.598

				Russell 2000 Index				0.090%		0.23%		1.99%		4.00%		21.09%		18.36%		14.25%		N/A		13.95%

				Excess				0.00%		0.22%		0.83%		0.92%		0.91%		1.03%		0.94%		N/A		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   230,253,930.76		-1.419%		-7.09%		3.60%		2.56%		2.10%		5.51%		0.96%		4.45%		15.07%		$   6,844,467.69

				MSCI EM Index				-1.060%		-7.31%		2.55%		1.06%		2.35%		5.25%		0.78%		3.54%		14.33%

				Excess				-0.36%		0.22%		1.06%		1.50%		-0.25%		0.26%		0.18%		0.92%		0.73%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,272,660,298.00		2.119%		2.24%		12.24%		15.06%		24.11%		N/A		N/A		N/A		20.93%		$   9,919,759.90

				RAFI LC Index				2.190%		2.33%		12.39%		15.22%		24.20%		N/A		N/A		N/A		20.97%

				RUSSELL 1000				2.618%		3.28%		13.50%		16.57%		23.57%		N/A		N/A		N/A		20.33%

				Excess				-0.50%		-1.05%		-1.26%		-1.51%		0.54%		N/A		N/A		N/A		0.60%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   690,411,025.30		2.728%		3.94%		13.47%		N/A		N/A		N/A		N/A		N/A		13.471%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.764%		4.00%		13.43%		N/A		N/A		N/A		N/A		N/A		13.426%

				MSCI USA				2.670%		3.50%		13.74%		N/A		N/A		N/A		N/A		N/A		13.740%

				Excess				0.058%		0.432%		-0.269%		N/A		N/A		N/A		N/A		N/A		-0.269%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,800,512,591.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,350,829.27



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   482,055,511.15		0.835%		6.38%		10.01%		12.61%		21.36%		20.24%		14.40%		16.78%		17.21%		$   4,950,400.96

				S&P 400 Index				0.825%		6.35%		9.77%		12.23%		21.06%		20.00%		14.15%		16.55%		16.90%

				Excess				0.01%		0.03%		0.24%		0.37%		0.30%		0.23%		0.24%		0.24%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,785,994,821.54		-0.247%		4.96%		13.72%		16.90%		22.73%		20.42%		15.60%		15.50%		16.01%		$   3,262,873.02

				S&P 500 Index				-0.252%		4.93%		13.69%		16.86%		22.68%		20.41%		15.55%		15.45%		15.95%

				Excess				0.00%		0.03%		0.03%		0.04%		0.05%		0.01%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   348,355,913.73		2.851%		9.98%		5.75%		4.91%		21.63%		20.16%		13.79%		N/A		15.30%		$   9,282,376.662

				Russell 2000 Index				2.850%		9.73%		4.90%		4.00%		20.67%		19.21%		12.88%		N/A		14.37%

				Excess				0.00%		0.25%		0.86%		0.92%		0.96%		0.95%		0.91%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,225,493.04		-6.137%		-3.69%		0.81%		6.31%		-1.60%		5.29%		-1.41%		3.05%		14.31%		$   9,498,842.29

				MSCI EM Index				-4.609%		-4.51%		-2.18%		1.06%		-2.39%		4.03%		-2.11%		1.77%		13.21%

				Excess				-1.53%		0.81%		2.99%		5.25%		0.80%		1.26%		0.70%		1.28%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,275,920,751.02		0.256%		4.50%		12.53%		15.06%		23.20%		N/A		N/A		N/A		20.43%		$   16,186,874.91

				RAFI LC Index				0.280%		4.60%		12.71%		15.22%		23.32%		N/A		N/A		N/A		20.47%

				RUSSELL 1000				-0.233%		4.88%		13.24%		16.57%		22.78%		N/A		N/A		N/A		19.66%

				Excess				0.49%		-0.38%		-0.71%		-1.51%		0.41%		N/A		N/A		N/A		0.77%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   687,624,037.00		-0.404%		4.78%		13.01%		13.01%		N/A		N/A		N/A		N/A		11.866%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.383%		4.85%		12.99%		12.99%		N/A		N/A		N/A		N/A		11.847%

				MSCI USA				-0.310%		4.82%		13.39%		13.39%		N/A		N/A		N/A		N/A		12.206%

				Excess				-0.094%		-0.042%		-0.374%		-0.374%		N/A		N/A		N/A		N/A		-0.340%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,796,176,527.48		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   38,400,985.17



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   501,320,237.59		5.121%		4.86%		4.00%		11.36%		18.92%		17.50%		13.65%		17.25%		17.48%		$   5,195,744.50

				S&P 400 Index				5.123%		4.80%		3.94%		11.14%		18.61%		17.26%		13.40%		17.03%		17.17%

				Excess				-0.00%		0.06%		0.05%		0.21%		0.31%		0.24%		0.25%		0.22%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,832,294,369.66		5.767%		2.34%		2.59%		15.61%		20.39%		18.01%		14.70%		16.22%		16.03%		$   3,813,264.91

				S&P 500 Index				5.747%		2.31%		2.57%		15.51%		20.34%		18.00%		14.64%		16.18%		15.97%

				Excess				0.02%		0.02%		0.02%		0.10%		0.05%		0.02%		0.06%		0.03%		0.058%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   357,574,381.23		6.090%		5.57%		2.65%		6.41%		18.82%		17.52%		13.07%		N/A		15.35%		$   10,394,432.815

				Russell 2000 Index				5.937%		5.45%		2.53%		5.63%		17.89%		16.58%		12.15%		N/A		14.43%

				Excess				0.15%		0.12%		0.12%		0.78%		0.94%		0.94%		0.92%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		3.335%		-3.32%		3.00%		6.18%		-0.31%		0.83%		0.31%		4.42%		14.45%		$   10,207,394.36

				MSCI EM Index				3.100%		-1.06%		3.72%		5.02%		-0.65%		-0.35%		-0.29%		3.63%		13.50%

				Excess				0.23%		-2.25%		-0.71%		1.17%		0.33%		1.19%		0.61%		0.79%		0.94%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,297,422,797.95		5.398%		1.95%		1.69%		14.25%		19.47%		N/A		N/A		N/A		19.91%		$   1,465,976.25

				RAFI LC Index				5.360%		1.89%		1.61%		14.36%		19.55%		N/A		N/A		N/A		19.92%

				RUSSELL 1000				5.778%		2.63%		2.87%		14.88%		20.48%		N/A		N/A		N/A		19.60%

				Excess				-0.38%		-0.69%		-1.19%		-0.63%		-1.01%		N/A		N/A		N/A		0.31%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   712,517,404.10		5.842%		3.20%		3.62%		15.19%		N/A		N/A		N/A		N/A		13.208%		$   5,078,846.69

				MSCI Risk Premia Index				5.843%		3.21%		3.61%		15.18%		N/A		N/A		N/A		N/A		13.183%

				MSCI USA				5.850%		2.55%		2.87%		15.31%		N/A		N/A		N/A		N/A		12.852%

				Excess				-0.008%		0.656%		0.755%		-0.117%		N/A		N/A		N/A		N/A		0.356%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,923,851,360.37		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   36,155,659.52



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   507,804,162.89		1.293%		5.34%		5.34%		12.38%		16.96%		17.28%		13.32%		15.95%		17.47%		$   5,132,794.23

				S&P 400 Index				1.319%		5.31%		5.31%		12.20%		16.63%		17.05%		13.08%		15.73%		17.17%

				Excess				-0.03%		0.03%		0.03%		0.18%		0.33%		0.23%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,803,605,483.63		-1.566%		0.99%		0.99%		12.83%		17.24%		16.16%		14.23%		14.50%		15.43%		$   4,028,868.04

				S&P 500 Index				-1.581%		0.95%		0.95%		12.73%		17.21%		16.11%		14.17%		14.46%		15.37%

				Excess				0.02%		0.04%		0.04%		0.10%		0.04%		0.05%		0.06%		0.04%		0.060%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   364,276,093.75		1.874%		4.57%		4.57%		9.04%		17.23%		17.21%		12.86%		15.51%		15.51%		$   11,070,874.294

				Russell 2000 Index				1.742%		4.32%		4.32%		8.21%		16.26%		16.27%		11.92%		14.56%		14.56%

				Excess				0.13%		0.26%		0.26%		0.83%		0.97%		0.94%		0.94%		0.94%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		0.000%		3.00%		3.00%		1.96%		0.35%		1.54%		-0.96%		2.77%		14.24%		$   10,207,394.36

				MSCI EM Index				0.000%		3.72%		3.72%		1.89%		0.22%		0.80%		-1.71%		2.03%		13.31%

				Excess				0.00%		-0.71%		-0.71%		0.07%		0.13%		0.75%		0.75%		0.73%		0.93%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,276,904,424.94		-1.581%		0.08%		0.08%		10.32%		15.97%		N/A		N/A		N/A		18.83%		$   (2,853,628.43)

				RAFI LC Index				0.000%		1.61%		1.61%		12.11%		16.98%		N/A		N/A		N/A		19.39%

				RUSSELL 1000				-1.245%		1.59%		1.59%		12.73%		17.48%		N/A		N/A		N/A		18.64%

				Excess				-0.34%		-1.51%		-1.51%		-2.41%		-1.51%		N/A		N/A		N/A		0.18%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   702,540,106.34		-1.400%		2.17%		2.17%		14.33%		N/A		N/A		N/A		N/A		11.120%		$   219,943.02

				MSCI Risk Premia Index				-1.407%		2.15%		2.15%		14.34%		N/A		N/A		N/A		N/A		11.092%

				MSCI USA				-1.440%		1.38%		1.38%		12.87%		N/A		N/A		N/A		N/A		10.762%

				Excess				0.040%		0.785%		0.785%		1.463%		N/A		N/A		N/A		N/A		0.359%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,877,852,441.39		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   27,806,245.52



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   502,706,379.81		-1.292%		-1.00%		4.28%		6.56%		15.68%		18.84%		13.22%		18.04%		16.45%		$   5,157,241.98

				S&P 400 Index				-1.318%		-1.06%		4.20%		6.40%		15.44%		18.61%		12.99%		17.83%		16.15%

				Excess				0.03%		0.06%		0.09%		0.16%		0.25%		0.23%		0.23%		0.20%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,808,746,775.94		-1.938%		0.28%		1.27%		7.52%		15.73%		17.36%		14.27%		17.39%		14.78%		$   4,841,492.83

				S&P 500 Index				-1.936%		0.28%		1.23%		7.42%		15.70%		17.31%		14.22%		17.34%		14.72%

				Excess				-0.00%		0.01%		0.04%		0.09%		0.03%		0.05%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   366,684,591.65		0.937%		0.66%		5.26%		7.30%		15.66%		18.74%		13.45%		18.06%		14.86%		$   10,787,701.790

				Russell 2000 Index				0.749%		0.42%		4.75%		6.49%		14.74%		17.81%		12.49%		17.08%		13.92%

				Excess				0.19%		0.24%		0.51%		0.82%		0.91%		0.93%		0.96%		0.97%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,068,228.05		-2.087%		-0.71%		-0.07%		-10.31%		0.90%		1.93%		-2.43%		3.08%		12.49%		$   (5,161,274.83)

				MSCI EM Index				-2.597%		0.69%		2.95%		-5.12%		4.14%		3.72%		-1.60%		3.69%		12.64%

				Excess				0.51%		-1.40%		-3.02%		-5.19%		-3.24%		-1.79%		-0.83%		-0.61%		-0.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,271,921,041.46		-2.315%		-0.39%		-0.31%		4.56%		14.00%		17.70%		N/A		N/A		17.30%		$   1,417,528.92

				RAFI LC Index				-2.280%		-0.34%		-0.31%		4.71%		14.13%		17.76%		N/A		N/A		17.35%

				RUSSELL 1000				-1.876%		0.11%		1.71%		7.37%		16.01%		17.73%		N/A		N/A		17.30%

				Excess				-0.44%		-0.50%		-2.02%		-2.81%		-2.01%		-0.03%		N/A		N/A		0.01%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   707,525,438.38		-1.400%		0.71%		2.89%		9.93%		N/A		N/A		N/A		N/A		10.58%		$   (4,681,957.92)

				MSCI Risk Premia Index				-1.405%		0.71%		2.88%		10.01%		N/A		N/A		N/A		N/A		10.56%

				MSCI USA				-1.890%		0.33%		1.72%		7.64%		N/A		N/A		N/A		N/A		9.98%

				Excess				0.490%		0.380%		1.18%		2.29%		N/A		N/A		N/A		N/A		0.60%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,873,652,455.29		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   12,360,732.77



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   503,608,988.73		0.180%		0.65%		4.47%		11.51%		12.34%		18.95%		14.29%		16.52%		16.23%		$   5,157,241.98

				S&P 400 Index				0.137%		0.57%		4.34%		11.30%		12.09%		18.65%		14.05%		16.30%		15.93%

				Excess				0.04%		0.08%		0.13%		0.20%		0.24%		0.30%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,846,479,043.66		2.086%		1.39%		3.39%		11.27%		14.07%		17.63%		15.46%		16.29%		14.96%		$   4,841,492.83

				S&P 500 Index				2.095%		1.41%		3.35%		11.21%		14.04%		17.58%		15.41%		16.24%		14.90%

				Excess				-0.01%		-0.02%		0.03%		0.06%		0.03%		0.05%		0.06%		0.05%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   362,315,649.20		-1.191%		2.06%		4.01%		12.95%		11.13%		18.79%		14.15%		16.21%		14.36%		$   10,787,701.790

				Russell 2000 Index				-1.162%		1.85%		3.54%		12.03%		10.28%		17.90%		13.20%		15.27%		13.44%

				Excess				-0.03%		0.21%		0.47%		0.92%		0.84%		0.89%		0.95%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   204,965,585.21		-5.138%		-10.77%		-5.21%		-15.47%		-1.93%		-0.42%		-3.64%		0.39%		11.41%		$   (5,161,274.83)

				MSCI EM Index				-6.932%		-12.98%		-4.19%		-13.38%		-0.05%		0.61%		-3.24%		0.58%		11.23%

				Excess				1.79%		2.21%		-1.02%		-2.09%		-1.88%		-1.03%		-0.40%		-0.20%		0.18%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,278,787,381.59		0.540%		-0.90%		0.23%		6.51%		11.41%		17.56%		N/A		N/A		17.06%		$   1,417,528.92

				RAFI LC Index				0.520%		-0.93%		0.21%		6.63%		11.52%		17.62%		N/A		N/A		17.09%

				RUSSELL 1000				1.928%		1.32%		3.67%		11.24%		14.11%		18.02%		N/A		N/A		17.48%

				Excess				-1.39%		-2.22%		-3.44%		-4.73%		-2.71%		-0.46%		N/A		N/A		-0.42%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   725,471,449.69		2.536%		3.04%		5.50%		13.94%		N/A		N/A		N/A		N/A		11.75%		$   (4,681,957.92)

				MSCI Risk Premia Index				2.538%		3.04%		5.49%		14.02%		N/A		N/A		N/A		N/A		11.73%

				MSCI USA				2.000%		1.40%		3.75%		11.35%		N/A		N/A		N/A		N/A		10.81%

				Excess				0.536%		1.639%		1.752%		2.590%		N/A		N/A		N/A		N/A		0.94%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   475,565,086.99		-5.569%		-6.62%		-1.35%		0.19%		11.25%		15.37%		14.76%		16.35%		14.87%		$   5,334,485.14

				S&P 400 Index				-5.580%		-6.70%		-1.48%		0.01%		11.02%		15.08%		14.52%		16.15%		14.57%

				Excess				0.01%		0.08%		0.14%		0.18%		0.23%		0.29%		0.24%		0.21%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,735,050,805.61		-6.035%		-5.93%		-2.85%		0.53%		12.21%		14.36%		15.27%		15.91%		13.53%		$   4,297,552.68

				S&P 500 Index				-6.033%		-5.92%		-2.88%		0.48%		12.18%		14.31%		15.22%		15.87%		13.47%

				Excess				-0.00%		-0.01%		0.03%		0.05%		0.03%		0.05%		0.04%		0.04%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   339,679,011.69		-6.248%		-6.50%		-2.49%		0.74%		9.31%		14.97%		14.90%		16.46%		12.77%		$   11,166,326.916

				Russell 2000 Index				-6.284%		-6.68%		-2.97%		0.03%		8.50%		14.12%		13.94%		15.55%		11.87%

				Excess				0.04%		0.18%		0.48%		0.71%		0.81%		0.85%		0.96%		0.91%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   188,154,991.98		-8.202%		-14.74%		-12.98%		-24.07%		-4.63%		-3.37%		-3.52%		-1.20%		9.82%		$   1,831,313.87

				MSCI EM Index				-9.040%		-17.54%		-12.85%		-22.94%		-3.85%		-2.41%		-3.27%		-0.92%		9.49%

				Excess				0.84%		2.81%		-0.13%		-1.13%		-0.78%		-0.97%		-0.25%		-0.28%		0.33%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,205,180,312.23		-5.756%		-7.44%		-5.54%		-3.19%		9.96%		14.38%		N/A		N/A		14.87%		$   (22,428,441.46)

				RAFI LC Index				-5.750%		-7.42%		-5.56%		-3.08%		10.07%		14.44%		N/A		N/A		14.90%

				RUSSELL 1000				-6.015%		-6.00%		-2.57%		0.40%		12.19%		14.68%		N/A		N/A		15.19%

				Excess				0.26%		-1.44%		-2.97%		-3.58%		-2.23%		-0.30%		N/A		N/A		-0.32%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   683,631,779.68		-5.767%		-4.73%		-0.58%		2.92%		N/A		N/A		N/A		N/A		7.24%		$   5,668,735.08

				MSCI Risk Premia Index				-5.786%		-4.75%		-0.61%		2.97%		N/A		N/A		N/A		N/A		7.21%

				MSCI USA				-6.060%		-5.99%		-2.54%		0.57%		N/A		N/A		N/A		N/A		6.18%

				Excess				0.293%		1.262%		1.955%		2.348%		N/A		N/A		N/A		N/A		1.06%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,627,261,988.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   486,318,415.63		5.657%		-3.43%		0.88%		3.61%		7.73%		15.80%		14.89%		13.62%		14.85%		$   5,334,485.14

				S&P 400 Index				5.634%		-3.47%		0.72%		3.43%		7.46%		15.50%		14.67%		13.41%		14.56%

				Excess				0.02%		0.04%		0.17%		0.19%		0.27%		0.30%		0.22%		0.20%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,834,924,154.85		8.435%		-0.63%		2.74%		5.25%		11.12%		16.24%		15.98%		14.38%		14.19%		$   4,297,552.68

				S&P 500 Index				8.435%		-0.63%		2.70%		5.20%		11.07%		16.20%		15.95%		14.33%		14.13%

				Excess				0.00%		0.00%		0.04%		0.05%		0.05%		0.04%		0.03%		0.05%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   347,017,284.79		5.742%		-5.64%		-1.85%		1.04%		4.96%		14.75%		14.39%		12.96%		12.50%		$   11,166,326.916

				Russell 2000 Index				5.634%		-5.86%		-2.53%		0.34%		4.13%		13.90%		13.44%		12.06%		11.58%

				Excess				0.11%		0.22%		0.68%		0.70%		0.83%		0.85%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		-8.20%		-12.98%		-19.44%		-9.69%		-5.02%		-2.55%		-3.92%		9.57%		$   1,831,313.87

				MSCI EM Index				0.000%		-9.04%		-12.85%		-17.75%		-9.01%		-4.10%		-2.46%		-3.54%		9.25%

				Excess				0.00%		0.84%		-0.13%		-1.70%		-0.68%		-0.92%		-0.09%		-0.38%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,266,383,877.55		7.643%		-0.97%		-0.75%		1.62%		7.13%		12.37%		N/A		N/A		15.63%		$   (22,428,441.46)

				RAFI LC Index				7.720%		-0.89%		-0.69%		1.77%		7.23%		12.43%		N/A		N/A		15.69%

				RUSSELL 1000				8.091%		-1.20%		2.43%		4.86%		8.76%		12.67%		N/A		N/A		15.95%

				Excess				-0.45%		0.23%		-3.17%		-3.25%		-1.63%		-0.30%		N/A		N/A		-0.33%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   735,280,695.81		7.986%		-0.12%		5.38%		7.82%		N/A		N/A		N/A		N/A		10.00%		$   5,668,735.08

				MSCI Risk Premia Index				8.156%		0.03%		5.52%		8.03%		N/A		N/A		N/A		N/A		10.07%

				MSCI USA				8.120%		-1.12%		2.59%		5.00%		N/A		N/A		N/A		N/A		8.60%

				Excess				-0.134%		1.006%		2.794%		2.818%		N/A		N/A		N/A		N/A		1.40%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   492,980,106.00		1.370%		3.66%		2.27%		3.12%		7.76%		15.47%		15.37%		13.29%		14.89%		$   5,334,485.14

				S&P 400 Index				1.354%		3.62%		2.08%		2.92%		7.48%		15.17%		15.14%		13.06%		14.60%

				Excess				0.02%		0.05%		0.19%		0.20%		0.28%		0.30%		0.23%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,841,395,961.00		0.353%		6.13%		3.10%		2.85%		9.65%		16.15%		16.15%		14.46%		14.05%		$   4,297,552.68

				S&P 500 Index				0.297%		6.07%		3.01%		2.75%		9.58%		16.09%		16.10%		14.40%		13.98%

				Excess				0.06%		0.06%		0.09%		0.10%		0.07%		0.06%		0.05%		0.06%		0.068%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   358,437,048.00		3.291%		3.96%		1.38%		4.27%		4.59%		15.77%		15.41%		12.92%		12.94%		$   11,166,326.916

				Russell 2000 Index				3.253%		3.72%		0.64%		3.51%		3.75%		14.92%		14.46%		12.02%		12.04%

				Excess				0.04%		0.25%		0.74%		0.76%		0.84%		0.86%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		0.00%		-12.98%		-18.32%		-8.45%		-5.21%		-1.02%		-3.22%		9.44%		$   1,831,313.87

				MSCI EM Index				0.000%		0.00%		-12.85%		-16.87%		-8.34%		-4.50%		-0.76%		-3.02%		9.13%

				Excess				0.00%		0.00%		-0.13%		-1.45%		-0.11%		-0.70%		-0.25%		-0.21%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,268,953,803.69		0.203%		5.29%		-0.54%		-0.29%		7.10%		15.37%		N/A		N/A		15.34%		$   (22,428,441.46)

				RAFI LC Index				0.150%		5.31%		-0.54%		-0.26%		7.20%		15.44%		N/A		N/A		15.38%

				RUSSELL 1000				0.330%		5.48%		2.77%		2.53%		9.32%		16.10%		N/A		N/A		15.70%

				Excess				-0.13%		-0.18%		-3.31%		-2.82%		-2.22%		-0.74%		N/A		N/A		-0.35%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   738,442,392.00		0.430%		6.45%		5.83%		5.41%		N/A		N/A		N/A		N/A		9.79%		$   5,668,735.08

				MSCI Risk Premia Index				0.414%		6.61%		5.96%		5.55%		N/A		N/A		N/A		N/A		9.85%

				MSCI USA				0.350%		5.62%		2.95%		2.63%		N/A		N/A		N/A		N/A		8.40%

				Excess				0.080%		0.828%		2.888%		2.779%		N/A		N/A		N/A		N/A		1.39%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,700,209,310.69		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   472,523,125.94		-4.150%		2.66%		-1.98%		-1.98%		3.84%		13.02%		14.25%		10.92%		13.90%		$   5,334,485.14

				S&P 400 Index				-4.167%		2.60%		-2.17%		-2.17%		3.63%		12.76%		14.03%		10.68%		13.62%

				Excess				0.02%		0.06%		0.20%		0.20%		0.22%		0.26%		0.22%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,812,021,158.00		-1.595%		7.08%		1.46%		1.46%		7.41%		15.18%		15.38%		12.63%		13.55%		$   4,297,552.68

				S&P 500 Index				-1.577%		7.04%		1.38%		1.38%		7.36%		15.13%		15.35%		12.57%		13.49%

				Excess				-0.02%		0.04%		0.07%		0.07%		0.05%		0.06%		0.04%		0.06%		0.063%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   340,746,723.96		-4.935%		3.83%		-3.63%		-3.63%		0.95%		12.55%		13.71%		10.07%		11.76%		$   11,166,326.916

				Russell 2000 Index				-5.021%		3.59%		-4.41%		-4.41%		0.13%		11.65%		12.81%		9.19%		10.85%

				Excess				0.09%		0.24%		0.79%		0.79%		0.82%		0.90%		0.90%		0.88%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,243,858,896.92		-1.978%		5.73%		-2.51%		-2.51%		4.73%		13.94%		14.65%		N/A		14.46%		$   (22,428,441.46)

				RAFI LC Index				-2.040%		5.68%		-2.57%		-2.57%		4.79%		14.00%		14.67%		N/A		14.49%

				RUSSELL 1000				-1.799%		6.50%		0.92%		0.92%		6.90%		15.01%		15.36%		N/A		14.86%

				Excess				-0.18%		-0.77%		-3.43%		-3.43%		-2.17%		-1.07%		-0.71%		N/A		-0.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   729,162,185.25		-1.257%		7.09%		4.50%		4.50%		N/A		N/A		N/A		N/A		8.67%		$   5,668,735.08

				MSCI Risk Premia Index				-1.261%		7.23%		4.62%		4.62%		N/A		N/A		N/A		N/A		8.73%

				MSCI USA				-1.680%		6.68%		1.22%		1.22%		N/A		N/A		N/A		N/A		7.13%

				Excess				0.423%		0.411%		3.287%		3.287%		N/A		N/A		N/A		N/A		1.55%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,598,312,090.07		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,581,823.83		-5.702%		-8.38%		-5.70%		-6.57%		1.93%		8.29%		10.82%		9.19%		12.66%		$   5,334,485.14

				S&P 400 Index				-5.691%		-8.40%		-5.69%		-6.69%		1.72%		8.04%		10.59%		8.96%		12.38%

				Excess				-0.01%		0.02%		-0.01%		0.13%		0.21%		0.25%		0.23%		0.22%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,722,025,460.82		-4.967%		-6.15%		-4.97%		-0.60%		6.59%		11.35%		12.68%		10.97%		12.46%		$   4,297,552.68

				S&P 500 Index				-4.962%		-6.18%		-4.96%		-0.67%		6.52%		11.30%		12.65%		10.91%		12.39%

				Excess				-0.00%		0.03%		-0.00%		0.07%		0.07%		0.05%		0.04%		0.06%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   310,811,142.97		-8.785%		-10.43%		-8.79%		-9.15%		-2.28%		6.94%		9.23%		8.11%		9.84%		$   11,166,326.916

				Russell 2000 Index				-8.793%		-10.56%		-8.79%		-9.92%		-3.02%		6.11%		8.37%		7.25%		8.96%

				Excess				0.01%		0.12%		0.01%		0.78%		0.74%		0.83%		0.86%		0.86%		0.88%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,192,259,829.00		-4.148%		-5.85%		-4.15%		-3.14%		4.66%		10.11%		12.34%		N/A		13.03%		$   (22,428,441.46)

				RAFI LC Index				-4.240%		-6.05%		-4.24%		-3.25%		4.69%		10.13%		12.31%		N/A		13.03%

				RUSSELL 1000				-5.382%		-6.78%		-5.38%		-1.82%		5.69%		10.94%		12.43%		N/A		13.07%

				Excess				1.23%		0.92%		1.23%		-1.33%		-1.03%		-0.83%		-0.09%		N/A		-0.04%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   695,200,916.00		-4.658%		-5.45%		-4.66%		1.77%		N/A		N/A		N/A		N/A		5.86%		$   5,668,735.08

				MSCI Risk Premia Index				-4.667%		-5.48%		-4.67%		1.89%		N/A		N/A		N/A		N/A		5.91%

				MSCI USA				-5.310%		-6.57%		-5.31%		-1.38%		N/A		N/A		N/A		N/A		4.07%

				Excess				0.652%		1.124%		0.652%		3.149%		N/A		N/A		N/A		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,365,879,172.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35

				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,180,241.49		1.481%		-8.28%		-4.31%		-9.80%		0.22%		8.45%		9.98%		8.51%		12.74%		$   5,334,485.14

				S&P 400 Index				1.412%		-8.34%		-4.36%		-9.99%		0.02%		8.19%		9.76%		8.28%		12.46%

				Excess				0.07%		0.07%		0.05%		0.19%		0.20%		0.26%		0.22%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,720,177,863.30		-0.107%		-6.58%		-5.07%		-6.12%		4.18%		10.81%		11.46%		10.20%		12.27%		$   4,297,552.68

				S&P 500 Index				-0.135%		-6.59%		-5.09%		-6.19%		4.09%		10.75%		11.42%		10.13%		12.20%

				Excess				0.03%		0.00%		0.02%		0.07%		0.09%		0.06%		0.04%		0.07%		0.065%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   311,714,600.52		0.291%		-13.04%		-8.52%		-14.11%		-4.40%		6.64%		8.66%		7.02%		9.74%		$   11,166,326.916

				Russell 2000 Index				-0.004%		-13.38%		-8.80%		-14.97%		-5.23%		5.72%		7.74%		6.11%		8.83%

				Excess				0.29%		0.34%		0.28%		0.86%		0.83%		0.92%		0.93%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,199,222,363.46		0.584%		-5.50%		-3.59%		-7.57%		2.75%		9.67%		11.38%		N/A		12.92%		$   (22,428,441.46)

				RAFI LC Index				0.610%		-5.62%		-3.66%		-7.61%		2.79%		9.70%		11.36%		N/A		12.92%

				RUSSELL 1000				-0.034%		-7.12%		-5.41%		-7.21%		3.25%		10.43%		11.22%		N/A		12.79%

				Excess				0.62%		1.62%		1.83%		-0.36%		-0.50%		-0.76%		0.16%		N/A		0.12%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   691,930,614.78		-0.470%		-6.30%		-5.11%		-4.30%		4.99%		N/A		N/A		N/A		5.40%		$   5,668,735.08

				MSCI Risk Premia Index				-0.472%		-6.31%		-5.12%		-4.19%		5.05%		N/A		N/A		N/A		5.44%

				MSCI USA				-0.220%		-7.11%		-5.52%		-7.03%		3.54%		N/A		N/A		N/A		3.81%

				Excess				-0.250%		0.807%		0.412%		2.735%		1.459%		N/A		N/A		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,375,225,683.55		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   496,574,940.56		1.208%		11.44%		5.09%		-0.75%		5.64%		9.95%		12.13%		9.45%		14.01%		$   6,051,258.08

				S&P 400 Index				1.224%		11.40%		5.06%		-0.94%		5.46%		9.67%		11.91%		9.21%		13.73%

				Excess				-0.02%		0.05%		0.03%		0.19%		0.17%		0.28%		0.22%		0.23%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,843,502,386.19		0.369%		7.05%		1.74%		1.23%		6.99%		11.29%		12.69%		11.07%		13.12%		$   5,240,390.99

				S&P 500 Index				0.388%		7.05%		1.74%		1.21%		6.93%		11.26%		12.64%		11.02%		13.06%

				Excess				-0.02%		0.00%		-0.00%		0.02%		0.06%		0.04%		0.05%		0.06%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   342,982,063.66		1.710%		10.35%		0.66%		-4.81%		2.63%		8.51%		10.97%		7.95%		11.20%		$   14,429,636.300

				Russell 2000 Index				1.569%		9.67%		0.03%		-5.94%		1.58%		7.53%		9.98%		6.98%		10.23%

				Excess				0.14%		0.68%		0.63%		1.14%		1.05%		0.98%		0.99%		0.97%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,306,591,614.48		1.374%		9.59%		5.04%		1.26%		5.66%		10.64%		13.31%		N/A		14.57%		$   12,234,422.35

				RAFI LC Index				1.350%		9.59%		4.94%		1.09%		5.63%		10.66%		13.24%		N/A		14.57%

				RUSSELL 1000				0.544%		7.51%		1.72%		0.34%		6.48%		11.06%		12.56%		N/A		14.12%

				Excess				0.83%		2.08%		3.32%		0.92%		-0.82%		-0.42%		0.76%		N/A		0.45%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   734,671,314.93		-0.152%		5.68%		0.76%		2.84%		8.37%		N/A		N/A		N/A		7.74%		$   (8,473,348.58)

				MSCI Risk Premia Index				-0.189%		5.58%		0.65%		2.86%		8.39%		N/A		N/A		N/A		7.73%

				MSCI USA				0.490%		7.14%		1.45%		0.36%		6.60%		N/A		N/A		N/A		6.74%

				Excess				-0.642%		-1.460%		-0.693%		2.478%		1.772%		N/A		N/A		N/A		1.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,724,322,319.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,482,359.14



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   535,818,659.23		0.531%		5.35%		13.40%		12.67%		6.25%		11.72%		14.69%		14.34%		14.55%		$   7,450,496.10

				S&P 400 Index				0.498%		5.25%		13.12%		12.33%		5.99%		11.46%		14.39%		14.08%		14.25%

				Excess				0.03%		0.10%		0.27%		0.34%		0.26%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,375,749.87		0.149%		4.10%		7.80%		12.58%		6.39%		12.34%		13.92%		14.72%		13.40%		$   5,181,520.64

				S&P 500 Index				0.140%		4.10%		7.82%		12.55%		6.34%		12.30%		13.87%		14.69%		13.34%

				Excess				0.01%		0.00%		-0.01%		0.03%		0.04%		0.03%		0.04%		0.04%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   379,644,468.71		1.882%		8.13%		11.42%		10.12%		5.33%		9.58%		13.73%		13.93%		12.35%		$   16,943,355.208

				Russell 2000 Index				1.768%		7.78%		10.23%		8.59%		4.22%		8.53%		12.71%		12.85%		11.35%

				Excess				0.11%		0.35%		1.18%		1.52%		1.10%		1.05%		1.02%		1.08%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,345.63		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   775,948,145.64		-0.088%		3.85%		6.41%		11.86%		7.29%		N/A		N/A		N/A		8.95%		$   (899,590.45)

				MSCI Risk Premia Index				-0.085%		4.22%		6.69%		12.31%		7.54%		N/A		N/A		N/A		9.09%

				MSCI USA				0.150%		4.22%		7.66%		11.80%		6.04%		N/A		N/A		N/A		8.26%

				Excess				-0.238%		-0.367%		-1.246%		0.052%		1.256%		N/A		N/A		N/A		0.69%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,016,358,369.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,046,446.63



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   532,520,632		-0.616%		4.27%		12.70%		15.69%		8.40%		9.63%		13.96%		16.77%		14.26%		$   7,450,496.10

				S&P 400 Index				-0.636%		4.14%		12.40%		15.33%		8.14%		9.35%		13.66%		16.51%		13.96%

				Excess				0.02%		0.12%		0.29%		0.37%		0.27%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,966,495		0.030%		3.88%		7.83%		15.47%		7.16%		11.21%		13.20%		16.41%		13.23%		$   5,181,520.64

				S&P 500 Index				0.019%		3.85%		7.84%		15.43%		7.11%		11.16%		13.15%		16.37%		13.17%

				Excess				0.01%		0.03%		-0.00%		0.04%		0.05%		0.04%		0.04%		0.04%		0.056%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   384,147,678		1.186%		9.43%		12.74%		17.06%		9.31%		7.73%		13.12%		16.92%		12.39%		$   16,943,433.745

				Russell 2000 Index				1.114%		9.05%		11.46%		15.47%		8.12%		6.71%		12.12%		15.82%		11.39%

				Excess				0.07%		0.38%		1.28%		1.59%		1.19%		1.02%		1.00%		1.10%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   1,370,665.13

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   (899,590.45)

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		ERROR:#REF!		0.606%		4.31%		7.06%		14.65%		8.27%		N/A		N/A		N/A		8.90%		Dec-69

				MSCI Risk Premia Index				0.313%		3.93%		7.02%		14.76%		8.35%		N/A		N/A		N/A		8.93%

				MSCI USA				0.110%		4.06%		7.78%		14.97%		6.93%		N/A		N/A		N/A		8.04%

				Excess				0.496%		0.247%		-0.719%		-0.327%		1.337%		N/A		N/A		N/A		0.87%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   518,160,815.36		-2.697%		-2.78%		9.66%		6.55%		5.07%		7.33%		13.41%		13.17%		13.64%		$   8,375,847.21

				S&P 400 Index				-2.675%		-2.81%		9.40%		6.26%		4.83%		7.06%		13.11%		12.93%		13.35%

				Excess				-0.02%		0.03%		0.26%		0.29%		0.24%		0.28%		0.30%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,918,197,555.16		-1.805%		-1.63%		5.89%		4.57%		4.91%		8.89%		13.20%		13.60%		12.78%		$   6,581,367.16

				S&P 500 Index				-1.824%		-1.67%		5.87%		4.51%		4.85%		8.84%		13.16%		13.57%		12.72%

				Excess				0.02%		0.04%		0.02%		0.06%		0.05%		0.05%		0.04%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   367,773,068.91		-4.635%		-1.69%		7.51%		5.57%		3.28%		5.16%		12.38%		12.57%		11.42%		$   19,951,802.055

				Russell 2000 Index				-4.754%		-1.99%		6.16%		4.11%		2.21%		4.12%		11.37%		11.51%		10.42%

				Excess				0.12%		0.30%		1.35%		1.46%		1.07%		1.04%		1.01%		1.06%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,108,163,800.15		-1.704%		-1.20%		5.23%		4.36%		6.07%		N/A		N/A		N/A		7.97%		$   (617,394.27)

				MSCI Risk Premia Index				-1.695%		-1.47%		5.21%		4.31%		6.15%		N/A		N/A		N/A		8.00%

				MSCI USA				-1.890%		-1.63%		5.74%		4.33%		4.66%		N/A		N/A		N/A		7.07%

				Excess				0.186%		0.439%		-0.507%		0.030%		1.411%		N/A		N/A		N/A		0.90%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,912,295,239.58		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,662,287.28



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 400 Portfolio		$   518,160,815.36		8.071%		4.51%		18.51%		13.59%		8.23%		9.67%		15.00%		15.01%		14.71%

				S&P 400 Index				8.005%		4.45%		18.15%		13.23%		7.95%		9.36%		14.69%		14.75%		14.41%

				Excess				0.07%		0.06%		0.35%		0.36%		0.28%		0.31%		0.31%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 500 Portfolio		$   1,918,197,555.16		3.729%		1.89%		9.84%		8.08%		5.43%		9.12%		14.08%		14.49%		13.19%

				S&P 500 Index				3.703%		1.83%		9.79%		8.06%		5.37%		9.07%		14.03%		14.45%		13.13%

				Excess				0.03%		0.06%		0.05%		0.03%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				Russell 2000 Synthetic		$   367,773,068.91		11.265%		7.37%		19.62%		13.72%		8.89%		7.55%		15.26%		15.07%		13.06%

				Russell 2000 Index				11.151%		7.05%		18.00%		12.08%		7.71%		6.46%		14.20%		13.98%		12.04%

				Excess				0.11%		0.32%		1.62%		1.64%		1.18%		1.09%		1.06%		1.09%		1.02%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RISK PREMIA		$   2,108,163,800.15		3.395%		2.25%		8.81%		7.44%		6.42%		N/A		N/A		N/A		8.98%

				MSCI Risk Premia Index				3.374%		1.94%		8.76%		7.39%		6.47%		N/A		N/A		N/A		9.00%

				MSCI USA				3.610%		1.76%		9.56%		7.72%		5.14%		N/A		N/A		N/A		8.17%

				Excess				-0.215%		0.485%		-0.751%		-0.278%		1.277%		N/A		N/A		N/A		0.81%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   572,350,663.46		2.209%		7.48%		21.13%		21.13%		8.96%		9.31%		14.99%		15.59%		14.87%		$   8,375,218.71

				S&P 400 Index				2.189%		7.42%		20.74%		20.74%		8.68%		9.04%		14.70%		15.34%		14.57%

				Excess				0.02%		0.06%		0.39%		0.39%		0.28%		0.27%		0.29%		0.25%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,023,980,754.00		1.971%		3.86%		12.00%		12.00%		6.60%		8.92%		14.38%		14.70%		13.34%		$   6,582,616.51

				S&P 500 Index				1.977%		3.82%		11.96%		11.96%		6.54%		8.87%		14.33%		14.66%		13.28%

				Excess				-0.01%		0.04%		0.04%		0.04%		0.06%		0.05%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   425,359,438.07		2.736%		9.01%		22.90%		22.90%		8.83%		7.79%		15.05%		15.49%		13.34%		$   20,249,360.186

				Russell 2000 Index				2.802%		8.83%		21.31%		21.31%		7.68%		6.74%		13.99%		14.46%		12.34%

				Excess				-0.07%		0.18%		1.59%		1.59%		1.15%		1.05%		1.06%		1.03%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,220,619,674.32		1.876%		3.54%		10.85%		10.85%		7.63%		9.39%		N/A		N/A		9.39%		$   (635,489.67)

				MSCI Risk Premia Index				1.650%		3.30%		10.55%		10.55%		7.55%		9.33%		N/A		N/A		9.33%

				MSCI USA				1.870%		3.55%		11.61%		11.61%		6.28%		8.60%		N/A		N/A		8.60%

				Excess				0.006%		-0.013%		-0.759%		-0.759%		1.34%		0.79%		N/A		N/A		0.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,242,310,529.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   581,937,900.41		1.675%		12.31%		1.68%		30.60%		10.47%		10.71%		13.48%		14.52%		14.95%		$   8,375,218.71

				S&P 400 Index				1.677%		12.22%		1.68%		30.17%		10.21%		10.44%		13.19%		14.25%		14.66%

				Excess				-0.00%		0.09%		-0.00%		0.43%		0.26%		0.27%		0.29%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,062,425,644.00		1.899%		7.78%		1.90%		20.09%		9.26%		10.91%		13.48%		14.13%		13.47%		$   6,582,616.51

				S&P 500 Index				1.897%		7.76%		1.90%		20.04%		9.20%		10.85%		13.42%		14.09%		13.41%

				Excess				0.00%		0.02%		0.00%		0.05%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   426,597,548.19		0.291%		14.64%		0.29%		35.12%		10.80%		8.87%		13.38%		13.98%		13.22%		$   20,249,360.186

				Russell 2000 Index				0.394%		14.72%		0.39%		33.53%		9.67%		7.89%		12.39%		12.99%		12.25%

				Excess				-0.10%		-0.07%		-0.10%		1.60%		1.13%		0.98%		1.00%		0.98%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,266,909,494.94		2.085%		7.53%		2.08%		18.69%		9.90%		11.43%		N/A		N/A		9.86%		$   (635,489.67)

				MSCI Risk Premia Index				2.060%		7.24%		2.06%		18.35%		9.81%		11.37%		N/A		N/A		9.79%

				MSCI USA				2.070%		7.73%		2.07%		20.31%		8.93%		10.61%		N/A		N/A		9.08%

				Excess				0.015%		-0.202%		0.015%		-1.619%		0.98%		0.82%		N/A		N/A		0.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,337,870,587.54		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   597,077,448.74		2.602%		6.62%		4.32%		32.04%		9.13%		9.87%		13.92%		14.08%		15.17%		$   8,911,832.11

				S&P 400 Index				2.623%		6.63%		4.34%		31.73%		8.89%		9.64%		13.65%		13.84%		14.88%

				Excess				-0.02%		-0.00%		-0.02%		0.32%		0.24%		0.23%		0.27%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,144,393,172.60		3.974%		8.04%		5.95%		25.00%		8.33%		10.70%		14.20%		14.05%		13.90%		$   7,107,315.00

				S&P 500 Index				3.971%		8.04%		5.94%		24.98%		8.28%		10.64%		14.15%		14.01%		13.84%

				Excess				0.00%		-0.00%		0.01%		0.02%		0.05%		0.07%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   434,997,801.02		1.969%		5.06%		2.27%		37.39%		8.63%		7.88%		13.61%		13.88%		13.37%		$   20,708,415.565

				Russell 2000 Index				1.930%		5.20%		2.33%		36.11%		7.58%		6.93%		12.61%		12.89%		12.40%

				Excess				0.04%		-0.14%		-0.07%		1.28%		1.05%		0.96%		1.00%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,366,665,486.06		4.401%		8.58%		6.58%		24.50%		9.15%		11.13%		N/A		N/A		11.09%		$   11,480,064.02

				MSCI Risk Premia Index				4.399%		8.31%		6.55%		24.14%		9.06%		11.06%		N/A		N/A		11.02%

				MSCI USA				3.930%		8.07%		6.08%		25.31%		7.93%		10.34%		N/A		N/A		10.17%

				Excess				0.471%		0.511%		0.495%		-0.814%		1.22%		0.79%		N/A		N/A		0.93%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,543,133,908.42		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.331%		3.98%		3.98%		21.29%		8.25%		9.61%		12.52%		13.58%		14.94%		$   8,911,832.11

				S&P 400 Index				-0.387%		3.94%		3.94%		20.92%		7.97%		9.36%		12.22%		13.33%		14.64%

				Excess				0.06%		0.03%		0.03%		0.37%		0.29%		0.25%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		0.099%		6.05%		6.05%		17.18%		9.24%		10.43%		13.17%		13.35%		13.75%		$   7,107,315.00

				S&P 500 Index				0.117%		6.07%		6.07%		17.17%		9.21%		10.37%		13.14%		13.30%		13.70%

				Excess				-0.02%		-0.01%		-0.01%		0.01%		0.03%		0.06%		0.04%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		0.162%		2.43%		2.43%		27.20%		7.71%		8.15%		12.37%		13.31%		13.22%		$   20,708,415.565

				Russell 2000 Index				0.131%		2.47%		2.47%		26.21%		6.72%		7.22%		11.39%		12.35%		12.27%

				Excess				0.03%		-0.03%		-0.03%		0.99%		0.99%		0.94%		0.98%		0.96%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		0.377%		6.98%		6.98%		17.52%		10.13%		11.52%		N/A		N/A		10.92%		$   11,480,064.02

				MSCI Risk Premia Index				0.400%		6.98%		6.98%		17.28%		10.06%		11.47%		N/A		N/A		10.86%

				MSCI USA				0.140%		6.23%		6.23%		17.44%		8.80%		10.14%		N/A		N/A		9.94%

				Excess				0.237%		0.749%		0.749%		0.075%		1.34%		1.38%		N/A		N/A		0.98%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.483%		2.04%		4.45%		17.53%		8.34%		9.69%		11.79%		15.26%		14.66%		$   8,911,832.11

				S&P 400 Index				-0.486%		1.93%		4.30%		17.16%		8.02%		9.42%		11.51%		14.99%		14.36%

				Excess				0.00%		0.11%		0.15%		0.37%		0.33%		0.27%		0.28%		0.27%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		1.381%		4.91%		8.62%		17.49%		9.32%		10.18%		12.66%		15.46%		13.79%		$   7,107,315.00

				S&P 500 Index				1.407%		4.94%		8.66%		17.47%		9.31%		10.14%		12.63%		15.42%		13.74%

				Excess				-0.03%		-0.03%		-0.04%		0.02%		0.02%		0.04%		0.03%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		-1.985%		0.92%		1.52%		21.08%		7.38%		8.97%		11.07%		14.99%		12.76%		$   20,708,415.565

				Russell 2000 Index				-2.034%		0.81%		1.48%		20.36%		6.38%		8.00%		10.14%		14.04%		11.82%

				Excess				0.05%		0.10%		0.03%		0.72%		0.99%		0.96%		0.93%		0.95%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		2.017%		6.21%		10.62%		19.67%		10.81%		11.66%		N/A		N/A		11.45%		$   11,480,064.02

				MSCI Risk Premia Index				2.053%		6.27%		10.68%		19.53%		10.76%		11.63%		N/A		N/A		11.41%

				MSCI USA				1.360%		4.93%		8.84%		17.58%		8.90%		9.94%		N/A		N/A		10.21%

				Excess				0.657%		1.277%		1.785%		2.082%		1.92%		1.71%		N/A		N/A		1.24%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   628,107,149.57		3.917%		3.30%		9.74%		17.95%		16.82%		11.50%		11.65%		14.74%		14.72%		$   11,468,657.86

				S&P 400 Index				3.915%		3.22%		9.40%		17.52%		16.42%		11.18%		11.34%		14.42%		14.40%

				Excess				0.00%		0.08%		0.34%		0.43%		0.40%		0.32%		0.31%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,312,550,017.27		2.082%		4.49%		14.26%		18.67%		17.06%		10.87%		13.03%		14.27%		13.90%		$   7,868,654.80

				S&P 500 Index				2.063%		4.48%		14.24%		18.61%		17.01%		10.81%		12.98%		14.22%		13.84%

				Excess				0.02%		0.01%		0.02%		0.06%		0.05%		0.06%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   473,278,936.29		6.465%		5.99%		11.27%		21.29%		19.16%		13.17%		10.97%		14.71%		13.54%		$   24,266,318.437

				Russell 2000 Index				6.241%		5.67%		10.94%		20.74%		18.08%		12.18%		10.06%		13.79%		12.59%

				Excess				0.22%		0.32%		0.32%		0.55%		1.08%		0.99%		0.91%		0.91%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,606,486,207.10		2.897%		6.05%		17.38%		21.53%		18.04%		12.52%		N/A		N/A		12.14%		$   36,068,174.48

				MSCI Risk Premia Index				2.900%		6.15%		17.86%		21.75%		18.20%		12.65%		N/A		N/A		12.21%

				MSCI USA				2.040%		4.47%		14.41%		18.48%		16.71%		10.65%		N/A		N/A		10.73%

				Excess				0.857%		1.585%		2.963%		3.053%		1.33%		1.87%		N/A		N/A		1.41%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   644,570,238.68		0.998%		4.292%														3.94%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				0.947%		4.211%														3.98%

				MSCI WORLD X-US				2.590%		5.626%														5.73%

				Excess				-1.592%		-1.334%														-1.782%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   642,434,956.04		2.281%		4.70%		12.24%		23.98%		14.94%		11.03%		11.27%		15.45%		14.87%		$   11,468,657.86

				S&P 400 Index				2.262%		4.63%		11.88%		23.48%		14.55%		10.71%		10.95%		15.11%		14.56%

				Excess				0.02%		0.06%		0.37%		0.50%		0.39%		0.32%		0.33%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,366,113,406.37		2.316%		4.77%		16.90%		23.65%		13.71%		10.82%		12.41%		15.22%		14.07%		$   7,868,654.80

				S&P 500 Index				2.334%		4.76%		16.91%		23.63%		13.67%		10.77%		12.36%		15.18%		14.01%

				Excess				-0.02%		0.01%		-0.00%		0.02%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   476,997,589.06		0.786%		5.93%		12.14%		28.19%		16.33%		10.99%		10.50%		15.38%		13.49%		$   24,266,318.437

				Russell 2000 Index				0.852%		5.78%		11.89%		27.85%		15.37%		10.13%		9.61%		14.49%		12.57%

				Excess				-0.07%		0.15%		0.25%		0.34%		0.96%		0.86%		0.89%		0.89%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,705,409,607.72		3.795%		7.72%		21.83%		28.33%		15.73%		13.03%		N/A		N/A		12.95%		$   36,068,174.48

				MSCI Risk Premia Index				3.802%		7.73%		22.34%		28.56%		15.80%		13.15%		N/A		N/A		13.02%

				MSCI USA				2.160%		4.59%		16.88%		23.37%		13.45%		10.56%		N/A		N/A		11.10%

				Excess				1.635%		3.129%		4.946%		4.961%		2.28%		2.47%		N/A		N/A		1.85%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,147,601.21		1.331%		3.175%														5.33%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				1.327%		3.152%														5.36%

				MSCI WORLD X-US				1.260%		3.862%														7.06%

				Excess				0.071%		-0.687%														-1.731%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,844,103,160.40		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   79,671,805.57



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   666,285,038.57		3.712%		10.23%		16.41%		18.98%		16.26%		11.70%		11.93%		15.78%		15.22%		$   12,529,273.23

				S&P 400 Index				3.677%		10.17%		15.99%		18.53%		15.85%		11.37%		11.59%		15.44%		14.91%

				Excess				0.04%		0.06%		0.42%		0.45%		0.41%		0.33%		0.34%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,438,799,192.66		3.072%		7.65%		20.50%		22.87%		15.24%		10.95%		12.41%		15.78%		14.34%		$   7,984,918.83

				S&P 500 Index				3.067%		7.65%		20.49%		22.88%		15.23%		10.91%		12.37%		15.74%		14.28%

				Excess				0.00%		0.01%		0.00%		-0.01%		0.01%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   491,162,755.65		2.970%		10.49%		15.47%		18.63%		16.15%		12.04%		10.22%		15.92%		13.77%		$   25,288,245.981

				Russell 2000 Index				2.882%		10.23%		15.11%		18.34%		15.16%		11.14%		9.31%		15.02%		12.84%

				Excess				0.09%		0.25%		0.36%		0.29%		0.98%		0.90%		0.91%		0.91%		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,800,817,502.65		3.527%		10.57%		26.13%		28.49%		17.50%		13.32%		N/A		N/A		13.66%		$   59,428,815.27

				MSCI Risk Premia Index				3.537%		10.59%		26.67%		28.76%		17.59%		13.43%		N/A		N/A		13.73%

				MSCI USA				3.040%		7.41%		20.44%		22.69%		14.96%		10.69%		N/A		N/A		11.70%

				Excess				0.487%		3.155%		5.690%		5.803%		2.54%		2.63%		N/A		N/A		1.96%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   661,449,581.20		0.976%		3.339%														5.27%		$   231,490.09

				MSCI INT'L Risk Premia Index				0.973%		3.282%														5.30%

				MSCI WORLD X-US				1.010%		4.932%														6.74%

				Excess				-0.034%		-1.593%														-1.471%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,058,514,070.73		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   105,231,253.32



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   668,082,445.68		0.270%		6.36%		16.73%		16.73%		18.91%		11.49%		11.12%		15.34%		15.10%		$   12,911,750.43

				S&P 400 Index				0.218%		6.25%		16.25%		16.25%		18.47%		11.15%		10.80%		15.01%		14.77%

				Excess				0.05%		0.11%		0.48%		0.48%		0.43%		0.35%		0.32%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,466,111,962.57		1.120%		6.64%		21.84%		21.84%		16.82%		11.46%		12.02%		15.83%		14.34%		$   8,269,832.06

				S&P 500 Index				1.112%		6.65%		21.83%		21.83%		16.79%		11.41%		11.98%		15.79%		14.28%

				Excess				0.01%		-0.01%		0.01%		0.01%		0.03%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   486,647,936.33		-0.919%		2.82%		14.41%		14.41%		18.58%		10.66%		9.41%		14.92%		13.48%		$   22,548,532.818

				Russell 2000 Index				-0.404%		3.34%		14.65%		14.65%		17.93%		9.96%		8.67%		14.12%		12.64%

				Excess				-0.52%		-0.51%		-0.24%		-0.24%		0.65%		0.70%		0.74%		0.80%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,823,300,271.56		0.803%		8.32%		27.14%		27.14%		18.72%		13.78%		13.58%		N/A		13.58%		$   142,281,537.79

				MSCI Risk Premia Index				1.014%		8.56%		27.95%		27.95%		18.93%		13.96%		13.72%		N/A		13.72%

				MSCI USA				1.080%		6.54%		21.89%		21.89%		16.64%		11.29%		11.80%		N/A		11.80%

				Excess				-0.277%		1.780%		5.246%		5.246%		2.08%		2.49%		1.78%		N/A		1.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,324,111.21		0.888%		3.227%														5.16%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				0.885%		3.218%														5.18%

				MSCI WORLD X-US				1.800%		4.124%														7.10%

				Excess				-0.912%		-0.897%														-1.944%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,111,466,727.35		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   186,011,653.09



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   661,546,861.71		-0.244%		-3.79%		-1.70%		10.13%		15.42%		9.76%		10.42%		12.11%		14.34%		$   12,938,148.74

				S&P 400 Index				-0.259%		-3.79%		-1.94%		9.77%		14.99%		9.41%		10.12%		11.77%		14.02%

				Excess				0.01%		0.01%		0.24%		0.36%		0.43%		0.34%		0.30%		0.34%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,456,590,573.95		0.378%		-5.78%		1.76%		13.28%		15.59%		10.59%		11.21%		12.99%		13.69%		$   8,269,830.24

				S&P 500 Index				0.384%		-5.77%		1.76%		13.27%		15.57%		10.57%		11.17%		12.96%		13.64%

				Excess				-0.01%		-0.01%		0.00%		0.01%		0.02%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   492,140,852.44		1.001%		-1.82%		0.48%		11.71%		18.85%		10.38%		10.44%		12.53%		13.05%		$   23,886,081.846

				Russell 2000 Index				0.856%		-1.80%		0.87%		11.53%		18.37%		9.64%		9.65%		11.74%		12.19%

				Excess				0.15%		-0.02%		-0.40%		0.18%		0.49%		0.74%		0.79%		0.79%		0.85%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,847,419,658.06		0.189%		-4.83%		4.04%		18.25%		18.77%		13.20%		13.45%		N/A		12.70%		$   142,429,823.91

				MSCI Risk Premia Index				0.039%		-4.97%		4.19%		18.81%		18.97%		13.34%		13.56%		N/A		12.78%

				MSCI USA				0.400%		-5.64%		2.05%		13.26%		15.67%		10.36%		11.06%		N/A		10.79%

				Excess				-0.211%		0.816%		1.990%		4.992%		3.10%		2.84%		2.39%		N/A		1.91%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   679,554,161.46		2.185%		-3.686%														3.38%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.122%		-3.804%														3.33%

				MSCI WORLD X-US				2.300%		-4.245%														4.57%

				Excess				-0.115%		0.559%														-1.184%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,137,252,107.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   688,635,060.42		4.095%		4.69%		2.79%		15.20%		16.36%		10.58%		11.04%		12.46%		14.72%		$   12,938,148.74

				S&P 400 Index				4.127%		4.82%		2.73%		14.86%		16.01%		10.25%		10.75%		12.18%		14.41%

				Excess				-0.03%		-0.13%		0.06%		0.34%		0.35%		0.33%		0.28%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,515,512,782.15		2.399%		0.17%		2.61%		14.42%		15.94%		11.00%		11.22%		13.01%		13.86%		$   8,269,830.24

				S&P 500 Index				2.408%		0.19%		2.62%		14.38%		15.92%		10.98%		11.18%		12.98%		13.81%

				Excess				-0.01%		-0.02%		-0.01%		0.03%		0.03%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   521,854,469.52		6.038%		8.41%		5.18%		20.85%		20.97%		11.69%		11.82%		12.96%		13.72%		$   23,886,081.846

				Russell 2000 Index				6.070%		8.36%		5.35%		20.75%		20.56%		10.97%		11.06%		12.18%		12.87%

				Excess				-0.03%		0.05%		-0.17%		0.10%		0.41%		0.72%		0.77%		0.78%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,930,410,989.15		2.915%		0.41%		3.84%		19.87%		19.48%		13.57%		13.52%		N/A		13.18%		$   142,429,823.91

				MSCI Risk Premia Index				2.920%		0.27%		3.90%		20.40%		19.68%		13.70%		13.62%		N/A		13.26%

				MSCI USA				2.440%		0.34%		2.75%		14.70%		16.02%		10.76%		11.07%		N/A		11.18%

				Excess				0.47%		0.07%		1.09%		5.17%		3.46%		2.81%		2.44%		N/A		2.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   676,534,765.74		-0.671%		0.065%		0.41%		6.87%										6.87%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-0.708%		-0.081%		0.26%		6.72%										6.72%

				MSCI WORLD X-US				-1.900%		-1.380%		0.07%		8.23%										8.23%

				Excess				1.229%		1.445%		0.339%		-1.355%										-1.355%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,332,948,066.98		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   692,207,981.64		0.000%		4.38%		3.33%		13.84%		16.42%		11.25%		10.06%		13.00%		14.64%		$   12,938,148.74

				S&P 400 Index				0.421%		4.29%		3.18%		13.50%		16.01%		10.89%		9.75%		12.69%		14.32%

				Excess				-0.42%		0.08%		0.15%		0.34%		0.41%		0.36%		0.31%		0.31%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,530,546,537.60		0.598%		3.40%		3.22%		14.34%		16.15%		11.95%		10.82%		13.44%		13.80%		$   8,269,830.24

				S&P 500 Index				0.615%		3.43%		3.24%		14.37%		16.12%		11.93%		10.79%		13.42%		13.75%

				Excess				-0.02%		-0.03%		-0.02%		-0.03%		0.03%		0.02%		0.04%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   525,376,894.79		0.675%		7.82%		5.94%		17.65%		21.38%		11.60%		10.51%		13.20%		13.66%		$   23,886,081.846

				Russell 2000 Index				0.717%		7.74%		6.16%		17.56%		21.03%		10.96%		9.82%		12.46%		12.83%

				Excess				-0.04%		0.08%		-0.21%		0.10%		0.35%		0.63%		0.68%		0.74%		0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,925,431,613.32		-0.170%		2.93%		3.80%		19.03%		19.28%		14.04%		13.00%		N/A		12.88%		$   142,429,823.91

				MSCI Risk Premia Index				-0.301%		2.65%		3.74%		19.08%		19.14%		14.13%		13.08%		N/A		12.92%

				MSCI USA				0.680%		3.55%		3.43%		14.52%		16.26%		11.72%		10.68%		N/A		11.13%

				Excess				-0.85%		-0.61%		0.37%		4.50%		3.02%		2.32%		2.32%		N/A		1.75%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,549,286.15		-1.367%		0.112%		-0.76%		5.77%										4.99%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.361%		0.019%		-0.90%		5.50%										4.85%

				MSCI WORLD X-US				-1.100%		-0.748%		-0.87%		6.94%										6.48%

				Excess				-0.267%		0.860%		0.115%		-1.171%										-1.493%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,341,112,313.50		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   704,255,088.87		1.740%		6.46%		4.97%		14.77%		14.95%		11.83%		11.75%		12.03%		14.72%		$   12,938,148.74

				S&P 400 Index				1.764%		6.41%		4.83%		14.50%		14.59%		11.49%		11.44%		11.73%		14.40%

				Excess				-0.02%		0.05%		0.13%		0.27%		0.36%		0.34%		0.30%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,625,724,561.76		3.761%		6.88%		6.68%		16.27%		16.18%		12.55%		12.23%		13.16%		14.14%		$   8,269,830.24

				S&P 500 Index				3.721%		6.87%		6.66%		16.24%		16.14%		12.52%		12.19%		13.13%		14.09%

				Excess				0.04%		0.01%		0.01%		0.03%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   534,320,921.24		1.702%		8.57%		7.65%		18.66%		18.81%		12.67%		12.74%		12.05%		13.75%		$   23,886,081.846

				Russell 2000 Index				1.743%		8.69%		7.91%		18.72%		18.59%		12.04%		12.04%		11.33%		12.93%

				Excess				-0.04%		-0.12%		-0.26%		-0.06%		0.23%		0.64%		0.71%		0.72%		0.82%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,013,459,466.54		3.009%		5.83%		6.61%		19.98%		18.84%		14.22%		14.15%		N/A		13.36%		$   142,429,823.91

				MSCI Risk Premia Index				3.000%		5.69%		6.54%		19.91%		18.74%		14.30%		14.23%		N/A		13.40%

				MSCI USA				3.590%		6.84%		6.75%		16.26%		16.14%		12.30%		12.05%		N/A		11.77%

				Excess				-0.58%		-1.01%		-0.13%		3.72%		2.70%		1.92%		2.09%		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   684,911,016.77		2.601%		0.519%		1.48%		5.94%										6.95%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.612%		0.499%		1.34%		5.75%										6.84%

				MSCI WORLD X-US				2.460%		-0.592%		1.24%		6.40%										8.23%

				Excess				0.141%		1.112%		0.242%		-0.452%										-1.284%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,562,671,055.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   727,035,052.36		3.235%		5.58%		8.06%		20.28%		16.48%		15.20%		11.25%		13.60%		14.98%		$   12,938,148.74

				S&P 400 Index				3.195%		5.46%		7.89%		20.00%		16.12%		14.84%		10.94%		13.30%		14.66%

				Excess				0.04%		0.12%		0.18%		0.29%		0.36%		0.36%		0.31%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,711,270,060.32		3.258%		7.78%		9.87%		19.68%		17.97%		16.15%		12.03%		14.56%		14.41%		$   8,269,830.24

				S&P 500 Index				3.259%		7.76%		9.86%		19.66%		17.94%		16.11%		11.99%		14.52%		14.36%

				Excess				-0.00%		0.02%		0.01%		0.02%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   557,132,977.86		4.269%		6.76%		11.85%		25.33%		20.20%		16.74%		12.52%		13.71%		14.17%		$   23,886,081.846

				Russell 2000 Index				4.311%		6.89%		12.17%		25.44%		20.06%		16.11%		11.86%		13.00%		13.36%

				Excess				-0.04%		-0.13%		-0.31%		-0.11%		0.14%		0.63%		0.65%		0.71%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,147,818,649.50		4.459%		7.42%		10.94%		24.27%		21.52%		18.21%		14.18%		N/A		14.17%		$   142,429,823.91

				MSCI Risk Premia Index				4.472%		7.28%		10.88%		24.22%		21.42%		18.30%		14.27%		N/A		14.21%

				MSCI USA				3.310%		7.75%		10.00%		19.72%		17.96%		15.92%		11.86%		N/A		12.33%

				Excess				1.15%		-0.33%		0.95%		4.55%		3.56%		2.29%		2.32%		N/A		1.84%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   672,502,533.04		-1.823%		-0.643%		-0.14%		3.18%										4.92%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.775%		-0.581%		-0.24%		3.00%										4.85%

				MSCI WORLD X-US				-1.890%		-0.582%		-0.44%		4.41%										6.03%

				Excess				0.067%		-0.061%		0.305%		-1.230%										-1.115%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,815,759,273.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   719,151,441.14		-1.084%		3.89%		7.11%		14.50%		16.21%		16.04%		12.24%		12.21%		14.69%		$   12,938,148.74

				S&P 400 Index				-1.096%		3.86%		6.92%		14.21%		15.85%		15.68%		11.93%		11.91%		14.38%

				Excess				0.01%		0.03%		0.19%		0.28%		0.36%		0.36%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,727,006,492.00		0.580%		7.76%		10.58%		17.92%		18.30%		17.35%		12.59%		13.99%		14.34%		$   8,269,830.24

				S&P 500 Index				0.569%		7.71%		10.55%		17.91%		18.26%		17.31%		12.55%		13.95%		14.29%

				Excess				0.01%		0.05%		0.02%		0.01%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   325,632,840.09		-2.273%		3.63%		9.72%		15.04%		18.13%		17.77%		13.63%		11.77%		13.71%		$   23,886,081.846

				Russell 2000 Index				-2.405%		3.58%		9.90%		15.23%		17.95%		17.12%		12.93%		11.07%		12.90%

				Excess				0.13%		0.06%		-0.18%		-0.19%		0.17%		0.65%		0.70%		0.70%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,161,345,914.87		0.430%		8.06%		11.51%		21.29%		21.40%		19.11%		14.65%		N/A		14.00%		$   142,179,972.40

				MSCI Risk Premia Index				0.431%		8.07%		11.38%		21.14%		21.44%		19.18%		14.71%		N/A		14.03%

				MSCI USA				0.460%		7.51%		10.58%		17.86%		18.16%		17.14%		12.43%		N/A		12.21%

				Excess				-0.03%		0.55%		0.93%		3.42%		3.24%		1.97%		2.21%		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   691,168,396.29		1.290%		2.038%		1.02%		3.48%										5.62%		$   (11,204,019.02)

				MSCI INT'L Risk Premia Index				1.230%		2.030%		0.86%		3.29%										5.50%

				MSCI WORLD X-US				0.780%		1.308%		0.25%		2.57%										6.26%

				Excess				0.510%		0.730%		0.776%		0.918%										-0.640%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   187,523,884.74

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,302,519.03		-11.332%		-17.22%		-10.90%		-10.90%		1.99%		8.00%		5.42%		6.32%		11.96%		$   12,695,739.26

				S&P 400 Index				-11.316%		-17.28%		-11.08%		-11.08%		1.67%		7.66%		5.12%		6.03%		11.65%

				Excess				-0.02%		0.06%		0.19%		0.19%		0.32%		0.34%		0.30%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,321,968,237.52		-9.025%		-13.50%		-4.35%		-4.35%		7.95%		9.29%		7.27%		8.53%		12.15%		$   8,712,645.86

				S&P 500 Index				-9.029%		-13.52%		-4.38%		-4.38%		7.93%		9.26%		7.23%		8.49%		12.10%

				Excess				0.00%		0.02%		0.03%		0.03%		0.02%		0.03%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   258,955,913.63		-12.231%		-20.48%		-11.26%		-11.26%		0.89%		7.75%		4.79%		4.98%		10.37%		$   - 0

				Russell 2000/S&P 600 Index				-11.879%		-20.20%		-11.02%		-11.02%		1.00%		7.36%		4.29%		4.41%		9.64%

				Excess				-0.35%		-0.27%		-0.24%		-0.24%		-0.11%		0.39%		0.50%		0.57%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,668,858,504.21		-9.291%		-15.58%		-5.48%		-5.48%		9.63%		10.03%		8.62%		9.49%		9.49%		$   108,579,394.58

				MSCI Risk Premia Index				-9.267%		-15.53%		-5.75%		-5.75%		9.82%		10.06%		8.68%		9.53%		9.53%

				MSCI USA				-9.010%		-13.67%		-4.50%		-4.50%		7.89%		9.12%		7.11%		8.33%		8.33%

				Excess				-0.28%		-1.90%		-0.98%		-0.98%		1.73%		0.91%		1.51%		1.15%		1.15%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,862,118.17		-7.509%		-12.222%		-12.00%		-12.00%										-3.56%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				-7.587%		-12.310%		-12.25%		-12.25%										-3.71%

				MSCI WORLD X-US				-7.950%		-12.788%		-14.09%		-14.09%										-3.46%

				Excess				0.441%		0.566%		2.089%		2.089%										-0.097%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,498,947,292.56		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   129,987,779.70



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   658,031,984.86		10.537%		1.06%		10.54%		-4.30%		6.34%		13.88%		8.38%		8.94%		13.05%		$   12,695,739.26

				S&P 400 Index				10.461%		1.02%		10.46%		-4.52%		5.97%		13.49%		8.07%		8.63%		12.74%

				Excess				0.08%		0.04%		0.08%		0.23%		0.37%		0.39%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,508,640,846.67		8.039%		0.30%		8.04%		-2.26%		11.16%		14.06%		10.20%		11.01%		12.97%		$   8,712,645.86

				S&P 500 Index				8.014%		0.26%		8.01%		-2.31%		11.12%		14.02%		10.16%		10.96%		12.91%

				Excess				0.03%		0.04%		0.03%		0.06%		0.04%		0.04%		0.05%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   286,508,356.16		10.640%		-1.25%		10.64%		-4.43%		5.97%		14.91%		8.36%		7.70%		11.53%		$   - 0

				Russell 2000/S&P 600 Index				10.636%		-0.96%		10.64%		-4.07%		6.03%		14.50%		7.83%		7.14%		10.81%

				Excess				0.00%		-0.29%		0.00%		-0.36%		-0.06%		0.41%		0.52%		0.56%		0.73%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,893,985,920.43		8.437%		-1.10%		8.44%		-3.27%		12.99%		14.85%		11.43%		12.05%		11.08%		$   108,604,926.57

				MSCI Risk Premia Index				8.373%		-1.12%		8.37%		-3.61%		13.16%		14.87%		11.48%		12.08%		11.11%

				MSCI USA				8.220%		0.39%		8.22%		-2.26%		11.10%		14.09%		10.03%		10.82%		9.89%

				Excess				0.22%		-1.49%		0.22%		-1.01%		1.89%		0.77%		1.40%		1.23%		1.19%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   757,815,612.33		8.095%		2.587%		8.10%		-8.64%										1.23%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				8.079%		2.555%		8.08%		-8.90%										1.07%

				MSCI WORLD X-US				7.140%		1.509%		7.14%		-12.06%										0.79%

				Excess				0.955%		1.078%		0.955%		3.417%										0.442%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,104,982,720.45		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   130,013,311.69



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   682,065,083.02		-0.596%		14.57%		14.57%		2.85%		7.06%		11.61%		7.65%		8.58%		13.23%		$   15,119,960.12

				S&P 400 Index				-0.569%		14.49%		14.49%		2.59%		6.70%		11.24%		7.33%		8.29%		12.92%

				Excess				-0.03%		0.09%		0.09%		0.26%		0.36%		0.36%		0.32%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,558,787,162.51		1.945%		13.68%		13.68%		9.57%		11.77%		13.54%		10.50%		10.96%		13.33%		$   10,667,186.38

				S&P 500 Index				1.943%		13.65%		13.65%		9.50%		11.72%		13.51%		10.46%		10.91%		13.28%

				Excess				0.00%		0.03%		0.03%		0.07%		0.05%		0.03%		0.04%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   289,236,515.02		-3.244%		11.69%		11.69%		-0.75%		5.35%		12.18%		6.53%		7.02%		11.43%		$   - 0

				Russell 2000/S&P 600 Index				-3.331%		11.61%		11.61%		-0.61%		5.41%		11.93%		6.06%		6.49%		10.71%

				Excess				0.09%		0.09%		0.09%		-0.14%		-0.05%		0.25%		0.46%		0.53%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,027,785,131.65		1.295%		13.46%		13.46%		6.55%		12.90%		14.42%		11.51%		12.07%		11.67%		$   111,302,702.55

				MSCI Risk Premia Index				1.272%		13.36%		13.36%		6.13%		13.05%		14.44%		11.54%		12.10%		11.69%

				MSCI USA				1.850%		13.91%		13.91%		9.48%		11.73%		13.60%		10.28%		10.79%		10.63%

				Excess				-0.55%		-0.45%		-0.45%		-2.93%		1.17%		0.82%		1.23%		1.28%		1.04%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   786,358,131.67		2.259%		12.174%		12.17%		0.58%										3.18%		$   11,252,742.19

				MSCI INT'L Risk Premia Index				2.139%		12.026%		12.03%		0.25%										2.97%

				MSCI WORLD X-US				0.510%		10.454%		10.45%		-3.14%										2.41%

				Excess				1.749%		1.720%		1.720%		3.723%										0.778%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,344,232,023.87		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   137,089,849.06



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   653,001,959.80		-7.946%		-4.83%		9.69%		-5.17%		4.52%		8.69%		6.41%		7.59%		12.48%		$   14,521,578.45

				S&P 400 Index				-7.971%		-4.82%		9.60%		-5.44%		4.22%		8.37%		6.10%		7.31%		12.18%

				Excess				0.03%		-0.02%		0.09%		0.26%		0.30%		0.32%		0.31%		0.28%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,445,075,687.98		-6.362%		-0.64%		10.79%		3.89%		9.03%		11.78%		9.18%		9.72%		12.79%		$   11,026,056.72

				S&P 500 Index				-6.355%		-0.67%		10.74%		3.78%		8.95%		11.72%		9.13%		9.66%		12.73%

				Excess				-0.01%		0.03%		0.06%		0.11%		0.07%		0.05%		0.04%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   274,989,108.65		-8.644%		-8.01%		6.19%		-11.89%		3.19%		8.84%		5.26%		6.62%		10.60%		$   22,782,689.862

				Russell 2000/S&P 600 Index				-8.728%		-8.35%		5.81%		-11.92%		3.13%		8.58%		4.75%		6.03%		9.86%

				Excess				0.08%		0.34%		0.38%		0.02%		0.06%		0.26%		0.52%		0.59%		0.74%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,925,860,814.10		-6.607%		-2.11%		9.64%		-0.14%		9.14%		12.54%		9.97%		10.64%		10.59%		$   83,407,005.76

				MSCI Risk Premia Index				-6.615%		-2.14%		9.53%		-0.32%		9.25%		12.57%		10.00%		10.67%		10.61%

				MSCI USA				-6.320%		-0.76%		10.99%		3.71%		8.96%		11.76%		8.96%		9.56%		9.76%

				Excess				-0.29%		-1.35%		-1.35%		-3.86%		0.18%		0.78%		1.01%		1.08%		0.83%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   769,819,019.32		-2.175%		0.082%		9.79%		-3.01%		1.81%								1.81%		$   9,264,078.55

				MSCI INT'L Risk Premia Index				-2.201%		-0.160%		9.50%		-3.36%		1.56%								1.56%

				MSCI WORLD X-US				-4.730%		-1.534%		8.21%		-5.45%		1.16%								1.16%

				Excess				2.555%		1.616%		1.578%		2.434%		0.654%								0.654%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   681,439,618.68		-4.204%		4.35%		14.47%		-6.27%		6.18%		8.34%		9.41%		7.50%		14.34%		$   15,913,773.21

				S&P 400 Index				-4.195%		4.35%		14.37%		-6.43%		5.96%		8.06%		9.11%		7.23%		14.04%

				Excess				-0.01%		0.00%		0.10%		0.16%		0.22%		0.29%		0.30%		0.27%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,511,137,359.38		-1.574%		6.89%		18.43%		3.03%		11.04%		12.77%		12.72%		10.17%		14.48%		$   12,373,544.50

				S&P 500 Index				-1.584%		6.87%		18.34%		2.92%		10.98%		12.70%		12.67%		10.11%		14.42%

				Excess				0.01%		0.03%		0.09%		0.11%		0.07%		0.06%		0.06%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   285,223,068.01		-4.611%		3.72%		10.14%		-14.40%		3.58%		7.34%		8.03%		6.53%		10.73%		$   24,960,666.062

				Russell 2000/S&P 600 Index				-4.508%		3.77%		9.80%		-14.49%		3.57%		7.22%		7.56%		6.01%		10.02%

				Excess				-0.10%		-0.05%		0.34%		0.09%		0.01%		0.12%		0.46%		0.52%		0.71%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,146,681,930.19		-2.095%		7.55%		17.92%		-0.02%		11.46%		13.86%		13.36%		11.19%		11.52%		$   128,098,846.52

				MSCI Risk Premia Index				-2.111%		7.56%		17.82%		-0.05%		11.38%		13.76%		13.40%		11.23%		11.54%

				MSCI USA				-1.740%		6.78%		18.52%		2.78%		10.93%		12.67%		12.49%		9.99%		10.58%

				Excess				-0.36%		0.78%		-0.60%		-2.81%		0.54%		1.20%		0.87%		1.20%		0.94%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   791,613,571.99		-1.574%		2.532%		12.57%		0.09%		1.62%								2.75%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				-1.572%		2.520%		12.26%		-0.35%		1.32%								2.51%

				MSCI WORLD X-US				-2.460%		2.084%		10.46%		-2.91%		0.68%								1.96%

				Excess				0.886%		0.448%		2.109%		2.999%		0.943%								0.788%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   181,346,830.29

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016









				OST Internally Managed Portfolios																												Primary PM						Backup PM

				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   702,779,412		3.132%		-0.05%		18.05%		-2.28%		5.78%		9.69%		11.16%		9.17%		12.87%		12.87%		$   15,913,773.21

				S&P 400 Index				3.063%		-0.09%		17.87%		-2.49%		5.53%		9.38%		10.84%		8.88%		12.56%		12.56%

				Excess (net)				0.07%		0.04%		0.18%		0.22%		0.25%		0.31%		0.32%		0.29%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,558,808,869		1.898%		1.74%		20.68%		4.38%		10.95%		13.46%		13.96%		10.90%		13.30%		13.30%		$   12,373,544.50

				S&P 500 Index				1.871%		1.70%		20.55%		4.25%		10.87%		13.39%		13.90%		10.84%		13.24%		13.24%

				Excess (net)				0.03%		0.05%		0.12%		0.13%		0.07%		0.07%		0.06%		0.06%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   295,175,064		3.489%		-0.12%		13.99%		-9.35%		2.11%		8.14%		10.30%		8.61%		N/A		11.03%		$   24,960,666.062

				Russell 2000/S&P 600 Index				3.370%		-0.17%		13.46%		-9.46%		2.15%		8.00%		9.82%		8.05%		N/A		10.31%

				Excess (net)				0.12%		0.05%		0.53%		0.11%		-0.04%		0.14%		0.48%		0.56%		N/A		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,207,141,012		1.914%		1.77%		20.17%		1.45%		10.93%		14.35%		14.43%		11.88%		N/A		11.72%		$   128,098,846.52

				MSCI Risk Premia Index				1.910%		1.76%		20.06%		1.41%		10.84%		14.36%		14.46%		11.92%		N/A		11.74%

				MSCI USA				1.780%		1.55%		20.63%		4.14%		10.79%		13.29%		13.75%		10.73%		N/A		10.76%

				Excess (net)				0.13%		0.22%		-0.46%		-2.69%		0.14%		1.06%		0.68%		1.15%		N/A		0.95%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   1,209,673,061		2.378%		-0.760%		15.24%		1.16%		2.32%		N/A		N/A		N/A		N/A		3.69%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				2.390%		-0.731%		14.94%		0.79%		2.04%		N/A		N/A		N/A		N/A		3.46%

				MSCI WORLD X-US				2.810%		-0.933%		13.57%		-0.95%		0.84%		N/A		N/A		N/A		N/A		3.11%

				Excess (net)				-0.432%		0.172%		1.674%		2.113%		1.476%		N/A		N/A		N/A		N/A		0.58%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		 

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		N/A		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		N/A		8.87%

				Excess (net)				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		N/A		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		N/A		14.46%

				Excess (net)				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016













				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   704,902,490.33		2.831%		7.23%		26.59%		26.59%		6.20%		9.60%		12.38%		9.35%		13.00%		14.95%		$   15,913,773.21

				S&P 400 Index				2.810%		7.06%		26.20%		26.20%		5.93%		9.26%		12.03%		9.03%		12.73%		14.64%

				Excess				0.02%		0.16%		0.39%		0.39%		0.27%		0.34%		0.35%		0.32%		0.28%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,574,874,262.43		3.019%		9.16%		31.73%		31.73%		12.25%		15.36%		14.51%		10.90%		13.62%		15.15%		$   12,373,544.50

				S&P 500 Index				3.018%		9.07%		31.49%		31.49%		12.13%		15.27%		14.44%		10.84%		13.56%		15.09%

				Excess				0.00%		0.09%		0.24%		0.24%		0.12%		0.09%		0.08%		0.06%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   319,541,400.98		2.991%		8.26%		23.40%		23.40%		4.64%		7.90%		11.47%		8.61%				11.64%		$   24,960,666.062

				Russell 2000/S&P 600 Index				2.989%		8.21%		22.82%		22.82%		4.54%		7.81%		11.03%		8.06%				10.93%

				Excess				0.00%		0.04%		0.57%		0.57%		0.10%		0.09%		0.43%		0.55%				0.71%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,504,194,141.43		2.960%		9.27%		31.32%		31.32%		11.41%		16.43%		15.00%		11.88%				12.85%		$   128,098,846.52

				MSCI Risk Premia Index				2.983%		9.29%		31.23%		31.23%		11.21%		16.53%		15.01%		11.92%				12.88%

				MSCI USA				2.930%		9.13%		31.64%		31.64%		12.12%		15.29%		14.36%		10.72%				11.91%

				Excess				0.03%		0.14%		-0.32%		-0.32%		-0.71%		1.14%		0.65%		1.16%				0.95%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   1,289,396,992.25		2.251%		6.497%		22.74%		22.74%		3.92%										5.87%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				2.214%		6.442%		22.35%		22.35%		3.62%										5.64%

				MSCI WORLD X-US				3.190%		7.855%		22.49%		22.49%		2.58%										5.86%

				Excess				-0.939%		-1.357%		0.250%		0.250%		1.345%										0.018%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 





sp600 vs ru2000

						Average Excess Return of the S&P 600 Versus the Russell 2000
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				July		0.59%

				August		0.24%

				September		0.05%

				October		0.30%

				November		-0.12%

				December		-0.01%



								Period Ending 9/30/18		YTD		1 year		3 years		5 years		10 Years		Inception

								S&P 600 Index		14.52%		19.05%		19.35%		13.28%		12.83%		11.18%

								Russell 2000 Index		11.51%		15.27%		17.12%		11.07%		11.10%		9.27%

								Excess		3.01%		3.78%		2.23%		2.21%		1.73%		1.91%

								Inception Date of S&P 600 is Jan 1, 1994    



Average Excess Return of the S&P 600 Versus the Russell 2000
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Annual Reconstitution Effect



Factor Box Chart 2018
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Factor Box Chart 2019
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2018 Annual Review



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year

				TOTAL PUBLIC EQUITY		$   28,025,260,000.00		3.12%		19.21%																		9.79%		19.46%																																																		Portfolio		EQ				Portfolio		EQ				Portfolio		EQ				Portfolio		EQ*				Portfolio		EQ*				Portfolio		EQ*

				MSCI ACWI IMI Net				3.04%		17.11%																		8.69%		18.53%																																																		Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS

				Excess				0.08%		2.10%																		1.10%		0.93%																																																		Analysis Date		9/30/15				Analysis Date		9/30/16				Analysis Date		9/29/17				Analysis Date		9/29/17				Analysis Date		9/28/18				Analysis Date		9/28/19



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year																																																				Exposure						Exposure						Exposure						Exposure						Exposure						Exposure

				U.S. Equity		$   13,254,769,000.00		1.78%		23.68%																		14.17%		22.46%												 																																						Size		-0.25				Size		-0.25				Size		-0.34				Size		-0.20				Size		-0.14				Size		-0.19

				Russell 3000 Index				1.81%		22.61%																		14.61%		21.93%												Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Dividend Yield		-0.08				Dividend Yield		-0.07				Dividend Yield		-0.06				Dividend Yield		-0.03				Dividend Yield		0.00				Dividend Yield		0.05

				Excess				-0.03%		1.07%																		-0.44%		0.53%												OPERF Total Public Equity		$   29,203,480,930.00		24.17%		11.21%		15.68%																														Leverage		-0.06				Leverage		-0.06				Leverage		-0.06				Leverage		-0.05				Leverage		-0.07				Leverage		-0.02

																																										MSCI ACWI IMI Net				23.35%		10.37%		14.77%																														Growth		-0.04				Growth		-0.03				Growth		-0.06				Growth		-0.08				Growth		-0.10				Growth		-0.11

				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year												Excess				0.81%		0.84%		0.90%																														Liquidity		-0.03				Liquidity		-0.04				Liquidity		-0.06				Liquidity		-0.03				Liquidity		-0.02				Liquidity		-0.03

				Non-U.S. Equity		$   13,829,083,000.00		1.78%		14.53%																		6.20%		17.30%																																																		Market		-0.01				Market		0.00				Market		-0.02				Market		0.02				Market		0.03				Market		-0.02

				MSCI ACWI Ex-US IMI Net				1.81%		12.80%																		4.32%		16.16%												Active Risk (Realized)				0.98%		0.93%		0.87%																														Profitability		-0.01				Profitability		-0.01				Profitability		0.05				Profitability		0.01				Profitability		0.06				Profitability		0.05

				Excess				-0.03%		1.73%																		1.88%		1.14%												Information Ratio				0.83		0.90		1.03																														Reversal		-0.01				Reversal		0.04				Reversal		0.02				Reversal		0.04				Reversal		0.00				Reversal		0.05

																																																																																Sentiment		0.00				Sentiment		-0.01				Sentiment		0.00				Sentiment		0.01				Sentiment		0.04				Sentiment		0.05

																																										 																																						Emerging		0.01				Emerging		0.08				Emerging		0.02				Emerging		-0.01				Emerging		-0.06				Emerging		-0.02

																																										Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Momentum		0.02				Momentum		0.03				Momentum		0.09				Momentum		0.08				Momentum		0.07				Momentum		0.03

				Period Ending  9/30/14		Market Value		1 year		3 year																		5 year														OPERF Domestic Equity		$   13,437,002,272.00		24.75%		15.71%		19.38%																														Oil		0.02				Oil		0.03				Oil		0.01				Oil		0.00				Oil		0.02				Oil		-0.04

				TOTAL PUBLIC EQUITY		$   28,000,000,000.00		24.17%		11.21%																		15.68%														RUSSELL 3000				25.22%		16.46%		19.33%																														SmallCap		0.03				SmallCap		0.05				SmallCap		0.03				SmallCap		0.01				SmallCap		0.01				SmallCap		0.02

				MSCI ACWI IMI Net				23.35%		10.37%																		14.77%														Excess				-0.47%		-0.75%		0.05%																														Earnings Yield		0.05				Earnings Yield		0.08				Earnings Yield		0.15				Earnings Yield		0.13				Earnings Yield		0.10				Earnings Yield		0.13

				Excess				0.82%		0.84%																		0.91%																																																				Volatility		0.07				Volatility		0.08				Volatility		0.07				Volatility		0.08				Volatility		0.01				Volatility		-0.01

																																										 																																						Value		0.10				Value		0.14				Value		0.17				Value		0.17				Value		0.12				Value		0.14

				Active Risk (Realized)				1.01%		0.94%																		0.88%														Period Ending  6/30/14		Market Value		1 year		3 year		5 year

				Information Ratio				0.81		0.89																		1.03														OPERF International Equity		$   14,781,996,732.00		23.18%		7.49%		12.83%

																																										MSCI ACWI IMI X-US Net				22.28%		5.88%		11.50%

																																										Excess				0.90%		1.61%		1.33%





				Callan Historical Active Management Premiums by Asset Class and Style

				Second Quarter 2014																																																																														9/30/15		9/30/16		9/29/17		9/28/18

				Category		Avg Annualized Excess Return of Median Manager		Callan 2014 Survey Median Fee (> $200MM)		Median Net of Fee Excess Return*																		Benchmark																																																				Size		-0.17		-0.25		-0.20		-0.14

				SC Broad		Jan-00		Jan-70		Jan-00																		Russell 2000																																																				Growth		-0.05		-0.03		-0.08		-0.10

				Micro Cap		Jan-00				Jan-00																		Russell Microcap																																																				Liquidity		-0.03		-0.04		-0.06		-0.05

				Global Broad		Jan-00		Jan-70		Dec-99																		MSCI ACWI																																																				Market		-0.01		0.00		0.02		0.03

				Int'l Core Plus Broad		Jan-00		Jan-70		Jan-00																		MSCI ACWI exUSA																																																				Profitability		-0.02		-0.01		0.01		0.06

				Int' Equity Core Broad		Jan-00				Jan-00																		MSCI EAFE																																																				Reversal		-0.01		0.04		0.02		0.00

				* Median Net of Fee Excess Return derived by OST Staff																																																																												Momentum		0.02		0.03		0.08		0.07

																																																																																Earnings Yield		0.04		0.08		0.13		0.10

				Section		Pages																																																																										Volatility		0.07		0.08		0.08		0.01

				Agenda		Jan-00																																																																										Value		0.09		0.14		0.17		0.12

				Total Equity Peformance		Jan-00

				Total Equity Active Risk		Jan-00

				Domestic Equity Relative Performance		Jan-00





																																																																																																								Size		Growth		Liquidity		Market		Profitability		Reversal		Momentum		Earnings Yield		Volatility		Value

																																																																																																						9/30/15		-0.25		-0.04		-0.03		-0.01		-0.01		-0.01		0.02		0.05		0.07		0.10

																																						 				LEGEND:   OIC INVESTMENT AND MANAGEMENT BELIEFS										OIC Investment and Management Beliefs Mapping																																																										9/30/16		-0.25		-0.03		-0.04		0.00		-0.01		0.04		0.03		0.08		0.08		0.14

																																						Jan-00				THE OIC SETS POLICY AND IS ULTIMATELY RESPONSIBLE FOR THE INVESTMENT PROGRAM				Section		Pages		1A		1B		1C		1D		1E		2A		2B		3A		4A		4B		5A		5B		6A		6B		7A		7B																														9/29/17		-0.20		-0.08		-0.06		0.02		0.01		0.02		0.08		0.13		0.08		0.17

																																								A.		The OIC is a policy-setting council that laregely delegates investment management activities to the OST and qualified external fiduciaries.				Agenda		Jan-00																																																														9/28/18		-0.14		-0.10		-0.05		0.03		0.06		0.00		0.07		0.10		0.01		0.12

																																								B.		The OIC has authority to set and monitor portfolio risk. Both short-term and long-term risks are critical.				OPERF Public Equity - Strategic Role		3

																																								C.		To exploit market inefficiencies, the OIC must be contrarian, innovative and opportunistic in its investment approach.				OPERF 2014 DE Restructure Recap		Jan-00

																																								D.		Internal incentive structures should be carefully evaluated to ensure proper alignment with specific investment objectives.				OPERF DE Restructure Update		5 - 6

																																								E.		Adequate resources are required to successfully compete in global capital markets.				International Equity Attribution		Jan-00

																																						Jan-00				ASSET ALLOCATION DRIVES RISK AND RETURN				Domestic Equity Relative Performance		Jan-00

																																						`		A.		Asset allocation is the OIC's primary policy tool for managing the investment program's long-term risk/return profile.				Domestic Equity Attribution		Jan-00

																																								B.		Portfolio construction, including diversification and correlation considerations, is essential to maximizing risk-adjusted returns.				Takeaways		Jan-00

																																						Jan-00		 		THE EQUITY RISK PREMIUM WILL BE REWARDED				Recommendation		Jan-00

																																						`		A.		Over the long-term, equity-oriented investments provide reliable return premiums relative to risk-free investments.				U.S. Equity Portfolio Scenarios		11 -12

																																						Jan-00				PRIVATE MARKET INVESTMENTS CAN ADD SIGNIFICANT VALUE AND REPRESENT A CORE OIC/OST COMPETENCY				Appendix		13 - 19

																																								A.		The OIC can capitalize on its status as a true, long-term investor by making meaningful allocations to illiquid, private market investments.																																																																																TOP 10 CONSTITUENTS (as of 9/30/17)

																																								B.		Dispersion in private market investment returns is wide; accordingly, top-quartile manager selection and vintage year diversification are paramount.																																																																																		Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector

																																						Jan-00				CAPITAL MARKETS HAVE INEFFICIENCIES THAT CAN BE EXPLOITED																																																																																APPLE		US		803.56		1.60		Info Tech

																																						`		A.		Inefficiencies that can be exploited by active management may exist in certain segments of the capital markets.																																																																																MICROSOFT CORP		US		546.35		1.09		Info Tech

																																						`		B.		Passive investment management in public markets will outperform the median active manager in those markets over time.														MSCI ACWI IMI Country Weights																																																																		FACEBOOK A		US		404.07		0.80		Info Tech

																																						Jan-00				COSTS DIRECTLY IMPACT INVESTMENT RETURNS AND SHOULD BE MONITORED AND MANAGED CAREFULLY												United States		51.7%																																																																		AMAZON.COM		US		390.58		0.78		Cons Discr

																																						`		A.		All fees, expenses, commissions, and transaction costs should be diligently monitored and managed in order to maximize net investment returns.												Japan		8.1%																																																																		JOHNSON & JOHNSON		US		350.23		0.70		Health Care

																																						`		B.		External incentive structures should be carefully evaluated to ensure proper alignment with investment program objectives.												United Kingdom		6.0%																																																																		EXXON MOBIL CORP		US		347.37		0.69		Energy

																																						Jan-00				TRANSPARENT CAPITAL MARKETS ARE ESSENTIAL FOR THE LONG-TERM SUCCESS OF OIC/OST INVESTMENT ACTIVITIES												China		3.3%																																																																		JP MORGAN CHASE & CO		US		339.33		0.68		Financials

																																						 		A.		The OIC recognizes that the quality of regulation and corporate governance can affect the long-term value of its investments.												France		3.3%																																																																		ALPHABET C		US		299.50		0.60		Info Tech

																																								B.		The OIC also recognizes that voting rights have economic value and therefore must be treated as a fund or beneficiary asset.												EM & Other		27.6%																																																																		ALPHABET A		US		289.81		0.58		Info Tech

																																																 																																																																		WELLS FARGO & CO		US		261.82		0.52		Financials

				 

				INDEX PERFORMANCE - Gross Returns

				Period Ending  8/31/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								MSCI ACWI IMI Sector Weights

				MSCI USA Min Vol Index (USD)		17.57%		14.71%		15.49%		9.33%		10.92%				2.38		25.65		19.33		3.47																						Financials		17.9%

				MSCI USA  		11.95%		12.12%		14.58%		7.60%		10.30%				2.08		23.02		17.37		2.89																						Information Tech		17.2%

				Excess		5.62%		2.59%		0.91%		1.73%		0.62%																																Consumer Discretionary		12.2%

																																														Health Care		11.0%

				INDEX RISK AND RETURN CHARACTERISTICS																																										Industrials		11.8%

				Period Ending  8/31/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						Cosumer Staples		8.3%

				MSCI USA Min Vol Index (USD)				8.84%		8.86%		12.06%						0.73		5.73		20.82		0.66																						Energy		6.0%

				MSCI USA  				10.96%		11.82%		15.31%						1.00		- 0		2.45		0.51																						Materials		5.8%																																Plan		Market Value (Millions)		5-Year Benchmark Return		5-Year Excess Return		Rank		Net/Gross

																																														Real Estate		4.1%																																Colorado Public Employees' Retirement Association (COPERA)		27,203		9.60		1.10		1		Unknown

																																														Telecom		2.9%																																North Carolina		39,512		9.30		0.90		2		Net

																																														Utilities		3.1%																																Florida SBA		89,983		9.63		0.60		3		Net

																																																100.0%																																Oregon Public Employees Retirement Fund (OPERF)		27,776		9.60		0.58		4		Net

																																																																																Indiana Public Retirement System (INPRS) 		6,446		9.14		0.56		5		Net

				INDEX PERFORMANCE - Net Returns																																																																												Mass Pension Reserves Investment Trust (PRIT)		30,064		9.50		0.54		6		Gross

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector																										Wyoming State Treasurer's Office		3,663		9.41		0.54		6		Net

				MSCI World Min Vol Index (USD)		16.68%		10.43%		11.86%		6.45%		7.92%				2.66		23.52		18.78		2.81																						APPLE		US		Sep-01		1.43		Info Tech																										Virginia Retirement System (VRS)		31,400		9.60		0.30		8		Net

				MSCI World Index (USD)		11.36%		5.85%		11.63%		4.47%		6.74%				2.57		21.50		16.09		2.16																						MICROSOFT CORP		US		Mar-01		1.00		Info Tech																										Washington State Investment Board (WSIB)		34,682		9.93		0.27		9		Net

				Excess		5.32%		4.58%		0.23%		1.98%		1.18%																																EXXON MOBIL CORP		US		Dec-00		0.84		Energy																										Maryland State Retirement and Pension System		19,484		9.62		0.17		10		Net

																																														AMAZON.COM		US		Nov-00		0.78		Cons Discr																										Texas Municipal Retirement System (TMRS)		10,820		10.30		0.12		11		Net

				INDEX RISK AND RETURN CHARACTERISTICS																																										JOHNSON & JOHNSON		US		Nov-00		0.75		Health Care																										California Public Employees' Retirement System (CalPERS)		171,826		10.15		0.04		12		Net

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						FACEBOOK A		US		Oct-00		0.69		Info Tech																										California State Teachers Retirement System (CalSTRS)		120,282		10.80		0.00		13		Net

				MSCI World Min Vol Index (USD)				8.33%		8.64%		11.89%						0.68		6.69		20.89		0.42																						GENERAL ELECTRIC		US		Sep-00		0.63		Industrials																										State of Wisconsin Investment Board (SWIB)		49,747		9.91		-0.07		14		Gross

				MSCI World Index (USD)				11.17%		12.00%		16.53%						1.00		- 0		2.49		0.27																						NESTLE		CH		Sep-00		0.58		Cons Staples																										Alaska Permanent Fund (APFC)		26,905		9.60		-0.08		15		Gross

																																														AT&T		US		Sep-00		0.58		Telecom																										Texas Teachers Retirement System (TRS)		60,590		8.70		-0.20		16		Net

																																														JPMORGAN CHASE & CO		US		Aug-00		0.56		Financials																										Arizona State Retirement System (ASRS)		18,413		10.45		-0.35		17		Unknown

																																																																																TRS of Illinois		26,749		11.30		-0.50		18		Net

				INDEX PERFORMANCE - Gross Returns																																																																												Source:  Data sourced from pension plan web sites.  Data is as of June 30, 2018.

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV

				MSCI USA Min Vol Index		17.47%		13.50%		15.97%		9.10%		10.86%				2.41		25.83		19.17		3.40

				MSCI USA Index		15.12%		10.94%		16.33%		7.34%		10.27%				2.09		23.19		17.24		2.87

				Excess		2.35%		2.56%		-0.36%		1.76%		0.59%



				INDEX RISK AND RETURN CHARACTERISTICS

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)

				MSCI USA Min Vol Index				8.87%		8.73%		12.07%						0.73		5.73		20.92		0.65

				MSCI USA Index				10.89%		11.21%		15.30%						1.00		- 0		2.46		0.51

























































































































































































































































































































































































MSCI ACWI IMI Country Weights	United States	Japan	United Kingdom	China	France	EM 	&	 Other	0.51700000000000002	8.0600000000000005E-2	6.0100000000000001E-2	3.2899999999999999E-2	3.3099999999999997E-2	0.27639999999999998	MSCI ACWI IMI Sector Weights	Financials	Information Tech	Consumer Discretionary	Health Care	Industrials	Cosumer Staples	Energy	Materials	Real Estate	Telecom	Utilities	0.17899999999999999	0.17199999999999999	0.12180000000000001	0.10970000000000001	0.1176	8.2500000000000004E-2	5.9799999999999999E-2	5.7700000000000001E-2	4.0899999999999999E-2	2.8500000000000001E-2	3.0800000000000001E-2	

9/30/2015	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.17	-0.05	-0.01	-0.02	0.02	0.04	7.0000000000000007E-2	0.09	9/30/2016	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.25	-0.03	0	-0.01	0.03	0.08	0.08	0.14000000000000001	9/29/2017	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.2	-0.08	0.02	0.01	0.08	0.13	0.08	0.17	9/28/2018	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.14000000000000001	-0.1	0.03	0.06	7.0000000000000007E-2	0.1	0.01	0.12	









Updated Fee Reduction 2018

												Jun-13								Jun-14								Jun-15								Jun-16								Jun-17								Jun-18

		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont												Weight

		597D		HAMILTON LANE (Shott Capital)				Brokerage		3.0		$   66,289,000		0.6%		$   220,534.00		0.2		223,591				$   1,008,152.65								$   4,061,834				$   15,461,000.00				$   1,568,100.58								$   357,875.00				$   36,086,000.00				$   585,913.12		0.0

		596M		PERS-BLACKROCK R1000G-USLCGR		RUSSELL 1000 GROWTH		Passive		0.8		1,002,882,000		8.9%		$   80,230.56		0.1		1,272,629,000		9.5%		$   93,321.52		0.1		1,408,098,000		10.0%		$   108,807		0.1		$   898,773,000.00		6.7%		$   83,947.76		0.1				0.0%		$   40,978.71		0.0				0.0%		$   - 0		0.0												2013-06                     37 Mandates		2014-06                            36 Mandates		2015-06                                   19 Mandates		2016-06                                            16 Mandates		2017-06                                            12 Mandates		2018-06                                            12 Mandates

		596N		PERS-BLACKROCK R1000V-USLCVA		RUSSELL 1000 VALUE		Passive		0.8		682,630,000		6.1%		$   54,610.40		0.0		845,605,000		6.3%		$   61,536.62		0.1		882,066,000		6.3%		$   69,755		0.1		$   697,523,000.00		5.2%		$   56,707.55		0.0				0.0%		$   33,251.78		0.0				0.0%		$   - 0		0.0										Passive		31.1%		34.5%		35.5%		34.4%		24.8%		28.8%

		59DZ		PERS-OST R2000 SYNTH-USSCCO		RUSSELL 2000 (DAILY)		Passive		0.0		182,174,000		1.6%		$   - 0		0.0		341,773,000		2.6%		$   - 0		0.0		366,684,000		2.6%		$   - 0		0.0		$   351,054,000.00		2.6%		$   - 0		0.0		$   446,540,000.00		3.4%				0.0		$   525,377,000.00		4.0%				0.0										Systematic		9.5%		17.3%		36.4%		45.1%		56.5%		55.9%

		59DX		PERS-OST S&P 400 INDEX-USMDCO		S&P 400 MIDCAP INDEX (DAILY)		Passive		0.0		287,656,000		2.6%		$   - 0		0.0		471,780,000		3.5%		$   - 0		0.0		502,707,000		3.6%		$   - 0		0.0		$   748,399,000.00		5.6%		$   - 0		0.0		$   608,054,000.00		4.6%				0.0		$   692,208,000.00		5.3%				0.0										Traditional		58.8%		48.2%		28.1%		20.6%		18.7%		15.0%

		59DY		PERS-OST S&P 500 INDEX-USLCCO		S&P 500 INDEX (DAILY)		Passive		0.0		1,350,974,000		12.0%		$   - 0		0.0		1,682,313,000		12.6%		$   - 0		0.0		1,808,747,000		12.9%		$   - 0		0.0		$   1,880,912,000.00		14.1%		$   - 0		0.0		$   2,213,146,000.00		16.8%				0.0		$   2,530,547,000.00		19.4%				0.0										Fees		31.6		27.5		17.6		12.0		11.0		11.0

		59GR		PERS-DFA US MCV-USMCCO		RUSSELL MICROCAP VALUE		Systematic		70.0		157,417,000		1.4%		$   1,101,919.00		1.0		196,673,000		1.5%		$   1,289,157.53		1.0		198,087,000		1.4%		$   1,332,176		1.0		$   187,747,000.00		1.4%		$   1,278,062.57		1.0		$   238,463,000.00		1.8%		$   1,571,703.83		1.3		$   254,520,000.00		2.0%		$   1,774,962.28		1.4

		59GA		PERS-OST RAFI-USLCCO		RUSSELL 1000 (DAILY)		Systematic		5.5		712,117,000		6.3%		$   391,664.35		0.3		1,216,507,000		9.1%		$   561,645.57		0.5		1,271,921,000		9.1%				0.5		$   1,334,600,000.00		10.0%		$   692,144.00		0.6				0.0%		$   188,574.00		0.0				0.0%		$   - 0		0.0

		59GX		PERS-OST RISK PREMIA-USLCCO		RISK PREMIA CUSTOM INDEX		Systematic		1.5				0.0%		$   - 0		0.0		628,940,000		4.7%		$   45,462.71		0.1		707,525,000		5.0%		$   112,251		0.1		$   780,650,101.28		5.9%		$   108,197.69		0.1		$   2,457,779,000.00		18.7%		$   297,037.00		0.3		$   2,925,432,000.00		22.5%		$   417,957.84		0.3												Weight

		59HQ		PERS-DFA LCC-USLCCO		RUSSELL 1000		Systematic		7.0				0.0%		$   - 0		0.0		0		0.0%		$   - 0		0.0		2,721,093,000		19.4%		$   1,031,670		1.4		$   3,493,633,000.00		26.2%		$   2,309,109.77		1.8		$   4,484,374,000.00		34.1%		$   2,911,233.86		2.4		$   3,834,392,000.00		29.5%		$   3,112,392.20		2.1												2013-09                              34 Mandates		2014-09                                   21 Mandates		2015-09                                         17 Mandates		2016-09                                               15 Mandates

		598U		MFS INSTITUTIONAL		RUSSELL 1000 VALUE		Traditional		28.9		909,121,000		8.1%		$   2,631,159.08		2.3		1,113,397,000		8.3%		$   3,009,320.01		2.4				0.0%		$   925,748		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Core		29.3%		24.8%		21.5%		25.6%

		59ACA14		NORTHERN TRUST DOMESTIC EQUITY		RUSSELL 3000		Traditional		50.0		678,094,000		6.0%		$   3,390,470.00		3.0		7,352		0.0%		$   1,669,871.34		0.0				0.0%		$   284,223		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Value		28.5%		32.3%		43.5%		50.0%

		598W		PERS-AJO-USLCVA		RUSSELL 1000 VALUE		Traditional		19.2		910,681,000		8.1%		$   1,746,969.98		1.5		1,143,135,000		8.6%		$   2,059,808.32		1.6		1,221,517,000		8.7%		$   2,238,967		1.7		$   1,139,979,000.00		8.6%		$   2,199,657.38		1.6		$   1,341,432,000.00		10.2%		$   2,250,366.10		2.0		$   816,381,000.00		6.3%		$   2,068,325.91		1.2										Large/Mid Growth		27.0%		28.8%		21.5%		12.3%

		59AS		PERS-AQR US SC-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0		206,367,000		1.8%		$   1,485,188.80		1.3		262,088,000		2.0%		$   1,729,511.55		1.4		208,113,000		1.5%		$   1,242,221		1.1				0.0%				0.0				0.0%				0.0				0.0%				0.0										Small Core		4.8%		5.9%		5.5%		5.5%

		59GB		PERS-AQR RELAXED CONSTR-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0		$   211,276,000.00		1.6%				1.1		$   249,975,000.00		1.9%		$   1,683,981.90		1.4		$   268,255,000.00		2.1%		$   1,808,186.00		1.5										Small Value		6.23%		6.55%		5.56%		5.74%

		59AR		PERS-BOSTON CO.-USSCVA		RUSSELL 2000 VALUE		Traditional		80.0		236,682,000		2.1%		$   1,893,456.00		1.7		291,261,000		2.2%		$   2,185,035.00		1.7		245,202,000		1.7%		$   1,889,764		1.4		$   241,313,000.00		1.8%		$   1,843,877.87		1.4		$   292,951,000.00		2.2%		$   2,215,481.00		1.8		$   312,125,000.00		2.4%		$   2,474,339.52		1.9										Small Growth		3.56%		1.67%		2.46%		0.89%

		59GS		PERS-CALLAN US MCV-USMCCO		RUSSELL MICROCAP VALUE		Traditional		70.0		102,579,000		0.9%		$   718,053.00		0.6		124,564,000		0.9%		$   871,948.00		0.7		127,489,000		0.9%		$   803,187		0.6		$   124,286,000.00		0.9%		$   767,828.57		0.7		$   167,201,000.00		1.3%		$   978,594.00		0.9		$   196,394,000.00		1.5%		$   1,174,669.51		1.1												99.4%		100.0%		100.0%		100.0%

		592F		PERS-COLUMBIA WANGER-USSCCO		RUSSELL 2500 INDEX		Traditional		35.3		731,100,000		6.5%		$   2,581,647.69		2.3		883,759,000		6.6%		$   2,943,062.00		2.3		793,655,000		5.7%		$   2,597,317		2.0		$   737,255,000.00		5.5%		$   2,547,247.00		2.0				0.0%		$   41,466.00		0.0				0.0%		$   - 0		0.0												14.57%		14.11%		13.47%		12.09%

		59E6		PERS-EAM US MCG-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		50.0		127,694,000		1.1%		$   638,470.00		0.6		126,555,000		0.9%		$   759,811.00		0.5		148,600,000		1.1%		$   667,454		0.5		$   119,182,000.00		0.9%		$   620,273.00		0.4		$   151,396,000.00		1.2%		$   686,752.00		0.6		$   190,897,000.00		1.5%		$   836,976.02		0.7

		59B9		PERS-JACKSON SQUARE-USLCGR		RUSSELL 1000 GROWTH		Traditional		41.4		558,559,000		5.0%		$   2,313,925.28		2.1		720,044,000		5.4%		$   2,736,813.97		2.2		808,249,000		5.8%		$   3,181,017		2.4				0.0%		$   293,315.08		0.0				0.0%				0.0				0.0%				0.0

		59B5		PERS-NEXT CENTURY MC-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		86.8		145,019,000		1.3%		$   1,259,137.42		1.1		96,536,000		0.7%		$   1,259,749.00		0.6		84,454,000		0.6%		$   657,537		0.5				0.0%		$   91,047.00		0.0				0.0%				0.0				0.0%				0.0

		59E5		PERS-NEXT CENTURY SC-USSCGR		RUSSELL 2000 GROWTH		Traditional		86.8		128,599,000		1.1%		$   1,116,569.64		1.0		0		0.0%		$   1,038,873.50		0.0		111,904,000		0.8%		$   872,861		0.7				0.0%		$   421,105.92		0.0				0.0%				0.0				0.0%				0.0

		598X		PERS-PIMCO-USLCCO		RUSSELL 1000		Traditional		14.8		622,125,000		5.5%		$   922,968.16		0.8		529,703,000		4.0%		$   795,384.00		0.6				0.0%		$   1,723,037		0.0				0.0%		$   - 0		0.0				0.0%		 		0.0				0.0%		 		0.0

		592G		PERS-WELLINGTON-USSCCO		RUSSELL 2000		Traditional		59.2		356,003,000		3.2%		$   2,108,112.23		1.9		444,836,000		3.3%		$   2,508,994.96		2.0		397,695,000		2.8%		$   2,289,934		1.7		$   376,162,000.00		2.8%		$   2,234,912.19		1.7		$   505,178,000.00		3.8%		$   2,653,583.21		2.3		$   436,470,000.00		3.4%		$   2,905,120.48		2.0

		59AE		PERS-WELLS CAPITAL-USLCGR		RUSSELL 1000 GROWTH		Traditional		26.0		754,029,000		6.7%		$   1,960,475.40		1.7		965,603,000		7.2%		$   2,317,026.06		1.9				0.0%		$   713,080		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0

		59BY		PYRAMIS LARGE CAP CORE		RUSSELL 1000		Traditional		28.0		368,383,000		3.3%		$   1,031,472.40		0.9				0.0%		$   486,584.07		0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0

				Total								11,277,174,000		100%		$   27,647,033.39		24.5		13,357,708,352		100%		$   29,431,069.38		19.7		$   14,013,806,000.00		100%		$   26,802,839		15.6		$   13,322,744,101.28		100%		$   17,115,533.93		12.5		$   13,156,489,000.00		100%		$   15,910,878.39		12.8		$   13,019,084,000.00		100%		$   17,158,842.88		12.1

																		0.00245								0.00220								0.00191								0.0013						 		0.0012						 		0.0013										1.605%

																		0.00316								0.00275								0.00176								0.0012								0.0011								0.0011

												Passive		31.1%				0.1				34.5%				0.1				35.5%				0.1				34.4%				0.1				24.8%				0.0				28.8%				0.0										1.303%

												Systematic		9.5%				2.6				17.3%				3.0				36.4%				4.0				45.1%				4.6				56.5%				5.3				55.9%				5.3										0.302%

												Traditional		58.8%				21.6				48.2%				16.6				28.1%				11.5				20.6%				7.8				18.7%				7.5				15.0%				6.9										0.110%

																		1.54912														21 managers

																		1.31699

																		 

												Jun-13								Jun-14								Jun-15								Jun-16								Jun-17								Jun-18

		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight				Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont												Weight

		592Q		GENESIS				Traditional				$   598,634,000		5.0%		$   3,618,936.12		3.0		$   704,276,000		4.5%		$   3,723,862.00		2.38		$   647,263,000		4.3%		$   3,822,084		2.53		$   602,321,000.00		4.7%		$   3,359,407.52		2.61		$   623,393,000		3.9%		$   3,415,839.43		2.16		$   435,101,000		3.0%		$   3,415,839.43		2.32

		592S		ACADIAN		ACWI IMI X-US		Systematic				$   769,356,000		6.5%		$   2,622,097.53		2.2		$   994,778,000		6.4%		$   2,999,209.00		1.92		$   890,090,000		5.9%		$   3,021,364		2.00		$   837,144,000.00		6.5%		$   2,801,282.81		2.18		$   1,068,717,000		6.8%		$   3,124,291.86		1.97		$   811,327,000		5.5%		$   3,124,291.86		2.12												2013-06                     28 Mandates		2014-06                            28 Mandates		2015-06                                   32 Mandates		2016-06                                            24 Mandates		2017-06                                            24 Mandates		2018-06                                            24 Mandates

		596B		BRANDES		ACWI IMI X-US		Traditional				$   732,972,000		6.2%		$   2,670,335.00		2.2		$   935,233,000		6.0%		$   3,276,735.00		2.09		$   908,539,000		6.0%		$   3,359,306		2.22		$   805,705,000.00		6.3%		$   3,144,586.00		2.44		$   958,111,000		6.1%		$   3,391,259.00		2.14		$   860,045,000		5.8%		$   3,391,259.00		2.30										Passive		13.8%		13.0%		12.2%		9.3%		0.0%		0.0%

		596F		TT INTERNATIONAL		WORLD X-US Growth		Traditional				$   575,985,000		4.8%		$   1,791,339.19		1.5		$   706,927,000		4.5%		$   2,062,861.15		1.32		$   712,559,000		4.7%		$   2,116,132		1.40		$   632,551,000.00		4.9%		$   2,045,439.00		1.59		$   - 0		0.0%		$   1,312,456.99		- 0		$   - 0		0.0%		$   1,312,456.99		- 0										Systematic		24.2%		24.1%		22.4%		22.9%		48.6%		53.0%

		597N		LAZARD		ACWI IMI X-US		Traditional				$   815,710,000		6.9%		$   957,997.64		0.8		$   1,014,447,000		6.5%		$   1,258,676.34		0.80		$   995,503,000		6.6%		$   1,266,660		0.84		$   923,327,000.00		7.2%		$   1,316,644.38		1.02		$   930,092,000		5.9%		$   1,024,602.63		0.65		$   906,698,000		6.2%		$   1,024,602.63		0.70										Traditional		65.5%		62.9%		65.3%		67.7%		51.4%		47.0%

		598V		ARROWSTREET		ACWI IMI X-US		Systematic				$   1,134,441,000		9.5%		$   3,572,697.46		3.0		$   1,464,874,000		9.4%		$   4,235,741.44		2.71		$   1,262,125,000		8.3%		$   3,767,912		2.49		$   1,199,111,000.00		9.3%		$   6,010,794.18		4.67		$   1,448,386,000		9.2%		$   6,553,690.54		4.14		$   1,536,634,000		10.4%		$   6,553,690.54		4.45										Fees		40.5		43.0		37.0		36.0		34.0		36.0

		599X		PYRAMIS   		ACWI IMI X-US		Traditional				$   1,015,264,000		8.5%		$   3,820,887.86		3.2		$   1,238,288,000		7.9%		$   4,350,941.00		2.78		$   1,119,070,000		7.4%		$   4,180,839		2.76		$   841,179,000.00		6.5%		$   3,577,104.80		2.78		$   - 0		0.0%		$   1,910,431.07		- 0		$   - 0		0.0%		$   1,910,431.07		- 0

		599Y		WALTER SCOTT		MSCI WORLD X -US		Traditional				$   664,845,000		5.6%		$   2,338,975.33		2.0		$   758,950,000		4.8%		$   2,543,509.00		1.63		$   754,237,000		5.0%		$   2,614,413		1.73		$   759,242,000.00		5.9%		$   2,548,755.53		1.98		$   774,956,000		4.9%		$   2,522,717.97		1.59		$   782,557,000		5.3%		$   2,522,717.97		1.71

		59A4		ALLIANCE BERNSTEIN		ACWI Value		Traditional				$   752,862,000		6.3%		$   2,725,259.39		2.3		$   984,482,000		6.3%		$   3,479,558.00		2.22		$   1,035,415,000		6.8%		$   3,736,983		2.47		$   781,901,000.00		6.1%		$   3,357,037.29		2.61		$   962,708,000		6.1%		$   3,430,359.07		2.17		$   748,478,000		5.1%		$   3,430,359.07		2.33

		59AX		ARROWSTREET EM		EM		Systematic				$   421,550,000		3.5%		$   2,860,600.89		2.4		$   472,763,000		3.0%		$   2,892,293.00		1.85		$   467,963,000		3.1%		$   3,063,657		2.02		$   401,305,000.00		3.1%		$   2,535,508.76		1.97		$   508,989,000		3.2%		$   2,987,775.98		1.89		$   468,403,000		3.2%		$   2,987,775.98		2.03

		59AY		AQR 		MSCI WORLD X -US		Traditional				$   907,714,000		7.6%		$   3,528,792.89		3.0		$   1,120,791,000		7.2%		$   4,100,175.00		2.62		$   1,076,968,000		7.1%		$   4,159,541		2.75		$   904,490,000.00		7.0%		$   3,775,778.08		2.93		$   1,085,946,000		6.9%		$   3,236,234.00		2.05		$   780,163,000		5.3%		$   3,236,234.00		2.20

		59ACA14		NORTHERN TRUST INT'L EQUITY		MSCI WORLD X -US IMI		Traditional				$   243,685,000		2.1%		$   959,863.00		0.8		$   304,506,000		1.9%		$   1,162,919.00		0.74		$   1		0.0%		$   791,112		0.52		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DP		UBS 		MSCI ACWI Growth Net		Traditional				$   422,349,000		3.6%		$   969,220.98		0.8		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		 		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DQ		VICTORY				Traditional				$   195,603,000		1.6%		$   1,486,817.54		1.3		$   235,419,000		1.5%		$   1,766,142.00		1.13		$   235,787,000		1.6%		$   1,791,246		1.18		$   233,064,000.00		1.8%		$   1,834,579.00		1.43		$   - 0		0.0%		$   1,183,045.00		- 0		$   - 0		0.0%		$   1,183,045.00		- 0

		59DR		DIMENSIONAL SMALL CAP VALUE				Systematic				$   226,810,000		1.9%		$   1,323,940.00		1.1		$   305,494,000		2.0%		$   1,878,718.00		1.20		$   288,032,000		1.9%		$   1,871,624		1.24		$   261,231,000.00		2.0%		$   1,800,937.07		1.40		$   339,734,000		2.1%		$   2,042,962.15		1.29		$   281,941,000		1.9%		$   2,042,962.15		1.39

		59DS		HARRIS				Traditional				$   233,301,000		2.0%		$   1,986,958.00		1.7		$   295,754,000		1.9%		$   2,518,325.00		1.61		$   291,553,000		1.9%		$   2,526,636		1.67		$   255,142,000.00		2.0%		$   2,390,841.00		1.86		$   339,097,000		2.1%		$   2,673,020.00		1.69		$   269,413,000		1.8%		$   2,673,020.00		1.81

		59DU		PYRAMIS				Traditional				$   295,875,000		2.5%		$   2,164,735.61		1.8		$   373,711,000		2.4%		$   2,610,129.00		1.67		$   365,109,000		2.4%		$   2,623,228		1.73		$   300,427,000.00		2.3%		$   2,440,491.52		1.90		$   358,116,000		2.3%		$   2,443,442.00		1.54		$   1		0.0%		$   2,443,442.00		1.66

		59DW		TEMS				Systematic				$   212,237,000		1.8%		$   387,186.74		0.3		$   240,909,000		1.5%		$   391,596.53		0.25		$   216,068,000		1.4%		$   390,736		0.26		$   - 0		0.0%		$   77,922.56		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59E'8		SSGA				Passive				$   1,644,111,000		13.8%		$   482,885.35		0.4		$   2,042,349,000		13.0%		$   569,943.90		0.36		$   1,849,001,000		12.2%		$   574,346		0.38		$   1,201,926,000.00		9.3%		$   418,026.00		0.32		$   - 0		0.0%		$   218,404.00		- 0		$   - 0		0.0%		$   218,404.00		- 0

		59FZ		DFA EM Small Cap EM				Systematic				$   114,188,000		1.0%		$   762,356.26		0.6		$   132,330,000		0.8%		$   782,341.00		0.50		$   130,042,000		0.9%		$   862,300		0.57		$   122,709,000.00		1.0%		$   766,897.00		0.60		$   146,667,000		0.9%		$   904,198.00		0.57		$   154,694,000		1.1%		$   904,198.00		0.61

		59G7		WILLIAM BLAIR				Traditional				$   186,549,000		1.6%		$   1,383,242.00		1.2		$   218,904,000		1.4%		$   1,408,269.00		0.90		$   216,857,000		1.4%		$   1,343,583		0.89		$   192,994,000.00		1.5%		$   1,328,477.33		1.03		$   232,599,000		1.5%		$   1,438,059.00		0.91		$   236,439,000		1.6%		$   1,438,059.00		0.98

				WESTWOOD				Traditional				$   137,291,000		1.2%		$   960,604.00		0.8		$   172,839,000		1.1%		$   - 0		- 0		$   166,038,000		1.1%		$   1,067,655		0.71		$   260,546,000.00		2.0%		$   1,476,514.00		1.15		$   327,998,000		2.1%		$   2,001,614.00		1.26		$   323,149,000		2.2%		$   2,001,614.00		1.36

		59HL		EAM GLOBAL MICRO				Traditional						0.0%						$   103,078,000		0.7%		$   - 0		- 0		$   114,735,000		0.8%		$   516,448		0.34		$   122,016,000.00		0.9%		$   565,666.00		0.44		$   143,052,000		0.9%		$   652,919.00		0.41		$   153,529,000		1.0%		$   652,919.00		0.44

		59HM		DFA GLOBAL MICRO				Systematic				$   - 0		0.0%						$   153,933,000		1.0%		$   101,992.00		0.07		$   139,919,000		0.9%		$   1,044,112		0.69		$   129,241,000.00		1.0%		$   963,527.77		0.75		$   167,720,000		1.1%		$   - 0		- 0		$   166,825,000		1.1%		$   - 0		- 0																						OPERF Public Equity (net)		MSCI ACWI IMI (Net)				Date		1-Year Excess Return (net)		3 -year Rolling Excess Return (net)		5 -year Rolling Excess Return (net)

		59HF		WILLIAM BLAIR II				Traditional		86.8		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   150,830,000		1.0%		$   1,242,324		0.82		$   134,841,000.00		1.0%		$   1,293,352.77		1.00		$   152,010,000		1.0%		$   - 0		- 0		$   148,873,000		1.0%		$   - 0		- 0																				2008		-42.57%		-42.34%				CY 2008		-0.23%

		59GW		LAZARD CEF				Traditional		14.8		$   - 0		0.0%						$   336,801,000		2.2%		$   701,852.00		0.45		$   654,311,000		4.3%		$   1,927,748		1.27		$   581,748,000.00		4.5%		$   2,644,018.37		2.05		$   1,245,591,000		7.9%		$   3,248,737.00		2.05		$   1,271,425,000		8.6%		$   3,248,737.00		2.21																				2009		36.91%		36.41%				CY 2009		0.50%

		59GV		WELLS CAP CEF				Traditional		59.2		$   - 0		0.0%						$   339,272,000		2.2%		$   1,223,537.44		0.78		$   441,730,000		2.9%		$   1,824,323		1.21		$   387,587,000.00		3.0%		$   1,998,544.10		1.55		$   - 0		0.0%		$   1,012,299.00		- 0		$   - 0		0.0%		$   1,012,299.00		- 0																				2010		15.69%		14.35%				CY 2010		1.34%

		 		LACM LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		 				$   - 0		0.0%		$   - 0		- 0		$   889,565,000		5.6%		$   1,078,941.00		0.68		$   985,113,000		6.7%		$   1,078,941.00		0.73																				2011		-8.23%		-7.89%				CY 2011		-0.34%		0.44%

		 		AQR LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   832,327,000		5.3%		$   423,135.00		0.27		$   900,833,000		6.1%		$   423,135.00		0.29																				2012		17.47%		16.38%				CY 2012		1.09%		0.62%

		 		ARROWSTREET LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   817,651,000		5.2%		$   533,191.00		0.34		$   933,701,000		6.3%		$   533,191.00		0.36																				2013		26.68%		23.55%				CY 2013		3.13%		1.13%		1.07%

		 		ACADIAN LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   858,524,000		5.4%		$   646,296.00		0.41		$   907,151,000		6.2%		$   646,296.00		0.44																				2014		3.31%		3.84%				CY 2014		-0.53%		1.12%		0.82%

		59GY		OST INT'L RiSK PREMIA				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   611,724,000		3.9%		$   - 0		- 0		$   667,527,000		4.5%		$   - 0		- 0																				2015		-1.75%		-2.19%				CY 2015		0.44%		0.88%		0.64%

		 		 				 		28.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0																				2016		9.80%		8.36%				CY 2016		1.44%		0.43%		1.04%

				Total								$   11,878,983,000		104%		$   43,375,728.78		36.5		$   15,651,108,000		100%		$   50,039,325.80		29.6		$   15,129,744,001.00		100%		$   55,506,311		34.2		$   12,871,748,000.00		100%		$   54,472,132.84		39.6		$   15,823,673,000		100%		$   53,409,920.69		28.0		$   14,730,019,001		100%		$   53,409,920.69		30.1																				2017								YTD 2017		1.29%		0.86%		0.98%

																		0.00365								0.0032								0.0037								0.0042								0.0034								0.0036

																		0.00405								0.0043								0.0037								0.0036								0.0052								0.0052

												Passive		13.8%				0.1				13.0%				0.1		 		12.2%				0.1				9.3%				0.1		 		0.0%				0.0		 		0.0%				0.0

												Systematic		24.2%				2.6				24.1%				3.0		 		22.4%				4.0				22.9%				4.6				48.6%				5.3				53.0%				5.3

												Traditional		65.5%				21.6				62.9%				16.6				65.3%				11.5				67.7%				7.8				51.4%				7.5				47.0%				6.9



																28 managers								28 managers								28 managers																23 managers								23 managers



																																																																										Period ending 9/30/17		Market Value		1 month		3 month		YTD

																																																																										Los Angeles Capital Management		$   927,844,000		1.15%		4.30%		15.68%

																																																																										Acadian		$   879,245,000		0.19%		2.41%		N/A

																																																																										AQR		$   857,080,000		-0.26%		2.96%		N/A

																																																																										Arrowstreet		$   857,228,000		1.29%		4.84%		N/A

																																																																										OPERF Global Low Volatiltiy		$   3,521,397,000		0.60%		3.63%		15.82%

																																																																										MSCI ACWI IMI Minimum Volatility (net)				0.29%		2.84%		13.34%

																																																																										MSCI ACWI IMI (net)				2.14%		5.32%		17.24%

																																																																										 

																																																																										Source: State Street















OPERF Domestic Equity

Passive	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.3109215127832558	0.3454260175718124	0.35452909794812348	0.34352239787911409	0.24837477536750116	0.28789521597679224	Systematic	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	9.5405196372779194E-2	0.17250024773999498	0.36440771336494882	0.45095109953364176	0.56478525539754565	0.55937875506448842	Traditional	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.5877951337808569	0.48207373468819265	0.28106318868692776	0.20552650258724406	0.18683996923495322	0.14995425177378072	Fees	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	31.6	27.5	17.600000000000001	12	11	11	% Allocation by Strategy Type

Fee (bps)

OPERF Domestic Equity

Large/Mid Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.29326779918444107	0.24800237173051282	0.21542891345862789	0.25595035642462521	Large/Mid Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.28504916213937992	0.32330725346880268	0.43504220052710879	0.50032748128531623	Large/Mid Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.27015367502532106	0.28762680683589831	0.21478833087884905	0.12279962653064566	Small Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	4.7722683005511843E-2	5.8888020254469084E-2	5.4544711122731397E-2	5.458455063550869E-2	Small Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	6.2342303133746099E-2	6.5474254785128444E-2	5.5580261350842167E-2	5.7392230473509824E-2	Small Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	3.5586220448491794E-2	1.6701292925188706E-2	2.461558266184076E-2	8.9457546503943757E-3	% Allocation by Strategy Type

OPERF Global/International Equity

Passive	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.1384050301275791	0.13049229485861322	0.12220966857587216	9.3377061141967671E-2	0	0	Systematic	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.24232562669716762	0.24056322402222258	0.22434213029484559	0.22924166942982413	0.48598097293845743	0.53049144060639086	Traditional	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.654823649465615	0.62894448111916412	0.65344820112928226	0.6773812694282082	0.51401902706154257	0.46950855939360925	Fees	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	40.5	43	37	36	34	36	% Allocation by Strategy Type

Fee (bps)

OPERF Public Equity Excess Return



1-Year Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	-2.3000000000000242E-3	5.0000000000000044E-3	1.3400000000000023E-2	-3.4000000000000002E-3	1.0899999999999993E-2	3.1299999999999994E-2	-5.2999999999999992E-3	4.3999999999999977E-3	1.440000000000001E-2	1.2899999999999995E-2	3 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	4.4000000000000003E-3	6.1999999999999998E-3	1.1299999999999999E-2	1.1200000000000015E-2	8.8000000000000023E-3	4.2999999999999983E-3	8.5999999999999965E-3	5 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	1.0699999999999999E-2	8.199999999999999E-3	6.4000000000000029E-3	1.0399999999999993E-2	9.8000000000000032E-3	









Fee Reduction

								2013-11								2015-06								2016-09

				Strategy Type		Fees		Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont

		DEF 59DX SP 400		Passive		0.0		325,094,000		2.2%		0.0				502,706,505		3.6%		0.0				535,819,000		4.1%		0.0														Fee Cont		2013-11		2015-06		2016-09

		DEF 59DY SP 500		Passive		0.0		1,532,058,000		10.5%		0.0				1,808,746,776		12.9%		0.0				1,953,376,000		14.9%		0.0														Passive		0.1		0.1		0.1

		DEF NORTHERN TRUST		Traditional		50.0		781,425,000		5.3%		2.7						0.0%		0.0						0.0%		0.0														Traditional		23.3		12.6		7.6

		DEF PYRAMIS LCC		Traditional		28.0		424,423,000		2.9%		0.8						0.0%		0.0						0.0%		0.0														Systematic		1.3		2.9		3.4

		DEF WELLS CAP LCC		Traditional		38.0		900,997,000		6.2%		2.3						0.0%		0.0						0.0%		0.0														Total		24.6		15.6		11.1

		DEF 598W AJO		Traditional		19.2		1,139,200,844		7.8%		1.5				1,221,516,561		8.7%		1.7				1,186,633,000		9.0%		1.7

		DEF 59AS AQR SCV		Traditional		72.0		242,776,000		1.7%		1.2						0.0%		0.0				0		0.0%		0.0														Asset		2013-11				2016-09

		DEF 59GS Callan Monthly		Traditional		70.0		117,465,000		0.8%		0.6				127,488,733		0.9%		0.6				134,149,000		1.0%		0.7														Passive		27%		35%		34%

		DEF 59B9 Delaware		Traditional		41.4		663,620,000		4.5%		1.9				808,248,725		5.8%		2.4				0		0.0%		0.0														Traditional		62%		30%		18%

		DEF 59GR DFA Microcap Value		Systematic		70.0		189,119,000		1.3%		0.9				198,087,112		1.4%		1.0				202,624,000		1.5%		1.1														Systematic		11%		35%		48%

		DEF 59E6 EAM		Traditional		50.0		156,177,000		1.1%		0.5				148,600,332		1.1%		0.5				128,718,000		1.0%		0.5

		DEF 598U MFS		Traditional		28.9		1,032,195,000		7.1%		2.0						0.0%		0.0						0.0%		0.0

		DEF 59GX MSCI Risk Premia		Systematic		1.5		628,510,083		4.3%		0.1				707,525,393		5.0%		0.1				2,147,519,000		16.4%		0.2

		DEF 59B5 Next Century Micro		Traditional		86.8		185,832,000		1.3%		1.1				84,454,234		0.6%		0.5				0		0.0%		0.0

		DEF 59E5 Next Century Small		Traditional		86.8		151,266,000		1.0%		0.9				111,903,716		0.8%		0.7				0		0.0%		0.0

		DEF R1000 PIMCO		Traditional		14.8		706,763,000		4.8%		0.7						0.0%		0.0				Dec-99		0.0%		0.0

		DEF 596M BR R1000G		Passive		0.8		1,163,856,000		8.0%		0.1				1,408,097,579		10.0%		0.1				936,756,000		7.1%		0.1

		DEF 596N BR R1000V		Passive		0.8		761,649,000		5.2%		0.0				882,065,941		6.3%		0.1				723,423,000		5.5%		0.0

		DEF 59DZ R2000		Passive		0.0		214,550,000		1.5%		0.0				366,684,180		2.6%		0.0				379,644,000		2.9%		0.0

		DEF 59GA Russell Fundamental		Systematic		5.5		805,020,000		5.5%		0.3				1,271,921,041		9.1%		0.5				0		0.0%		0.0

		DEF 59AR Boston Company		Traditional		80.0		278,403,000		1.9%		1.5				245,202,253		1.7%		1.4				255,812,000		1.9%		1.6

		DEF 592F Columbia Wanger		Traditional		35.3		837,809,000		5.7%		2.0				793,655,055		5.7%		2.0				0		0.0%		0.0

		DEF 592G Wellington Monthly		Traditional		59.2		434,012,000		3.0%		1.8				397,694,934		2.8%		1.7				410,971,000		3.1%		1.9

		DEF 59AE Wells Cap		Traditional		26.0		965,494,417		6.6%		1.7						0.0%		0.0				0		0.0%		0.0

		59HQ DFA US LARGE CORE		Systematic		7.0		0		0.0%		0.0				2,721,092,892		19.4%		1.4				3,911,056,000		29.8%		2.1

		59GB AQR 130-30		Traditional		72.0		0		0.0%		0.0				208,113,252		1.5%		1.1				223,410,000		1.7%		1.2

		Total						14,637,714,345		100.0%		24.6				14,013,805,214		100.0%		15.6				13,129,910,000		100.0%		11.1





















Passive	2013-11	2015-06	2016-09	0.10523528221092242	0.13073756827173366	0.10115402161934089	Traditional	2013-11	2015-06	2016-09	23.250175685869326	12.593854204853461	7.5757692426893897	Systematic	2013-11	2015-06	2016-09	1.2712848936688845	2.9689696527978997	3.410712678152402	Fee Contribution (bps) by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	% Allocation by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	Fees (RHS)	24.626695861749134	15.693561425923093	11.087635942461134	% Allocation by Strategy Type

Fee  (bps)



Synthetic exchange flows

																Equitizing/Bondizing Cash using Exchange Traded Futures

																		 

														$100 MM

														Synthetic Portfolio				 

														OST Initial Margin ($5 mm)																								Chicago Mercantile Exchange (CME)

																		VARIATION MARGIN						Citigroup														 

																		Futures drop in Price						Futures Commission Merchant (FCM)						Futures drop in Price								Futures Exchange

																		T+1 Cash Outflow from OST						 						T+1 Cash Outflow from OST

																		 						 						 

														Cash Investment																 

														($95 mm)				Futures increase in Price						OST Initial Margin ($5 mm)						Futures increase in Price

								100% Equitized or						 				T+1 Cash Inflow to OST						held at FCM						T+1 Cash Inflow to OST

								100% Bond-ized 						 

								with Futures

						 























Bloomberg Work Order Flow



				STOCKS



		 		Jan-00		OM <GO>										Jan-00		EMSX <GO>				TRITON SHOULD BE LAUNCHED

								Import Orders		Top tool bar										Trades should appear in New Orders Tab

								Drag and Drop Excel positions												Click on green RTE button

								Import   		Bottom tool bar										Pop Up Box Appears

								Left Click on Order row (bottom after buys and sells)												Select ITG (#113) From broker drop down button

								 and    Send to Desk/basket												Under Instructions Field write either 59DX, 59DY, or 59GA

																				Click on green Route button

						 														TRADES SHOULD NOW APPEAR IN TRITON



		 		Jan-00		EMSX <GO>

								Trades should appear in Completed Orders Tab								If Status show Working then 										Go to Working tab in EMSX

								Highlight trades 								 Highlight Trades in Routes tab		2) Actions								Highlight order and right click

								2) Actions		Top tool bar										Routing								2) Actions		Top tool bar

										Order Management												Cancel Route(s)								Order Management

												Auto Allocate																				Auto Allocate





		 		Jan-00		MOM <GO>

								Settlement tab

								"400" or "500"

								Highlight trades 

								2) Actions

										Send

												Selected

								3) View

										Released







				FUTURES



				Jan-00		OI <GO>												 

								Drag and Drop Excel positions										 

								1) Send To Desk

								Compliance Pop Up Box Flashes





						EMSX <GO>

								Trades should appear in New Orders Tab												If you want to Cancel Trades:		 

								Click on green RTE button												If Status Shows Working then

								Pop Up Box Appears												 Highlight Trades in Routes tab		2) Actions

								Select CITF from broker drop down button																Routing

								Under Instructions Field write either CRP 910, CRP 911, CRP 912, CRP 913																		Cancel Route(s)

								Click on green Route button, Pop-Up appears and re-affirm trade												OM <GO>

								TRADES SHOULD NOW APPEAR IN TRITON												Left Click and Cancel Order







						EMSX <GO>

								Trades should appear in New Orders Tab

								Click on green RTE button

								Pop Up Box Appears

								Select ITG (#113) From broker drop down button

								Under Instructions Field write either 59DX or 59DY

								Click on green Route button



								TRADES SHOULD NOW APPEAR IN TRITON





						FUTURES ROLL

						MAV <GO>

						BUY		Jan-00		Top tool bar

								"400" or "500"

								"400" or "500"		Bottom tool bar

								"400" or "500"

								"400" or "500"







OITP

		Return Details ( OREGON INTERMEDIATE TERM POOL - Since Incept )

		RETURN TYPE: Total

		OREGON INTERMEDIATE TERM POOL - 59C4 As of 28-Feb-13

		Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		ROR				ROR (Benchmark)				ROR (Excess)

		    2010-08-31		0.00		10,019,146.38		9,999,565.00		19,581.38		0.530		1.00530		0.514		1.00514		0.016

		    2010-09-30		10,019,146.38		25,113,770.46		14,997,388.34		97,235.74		0.710		1.00710		0.339		1.00339		0.371

		    2010-10-31		25,113,770.46		35,173,890.88		9,996,945.10		63,175.32		0.164		1.00164		0.424		1.00424		(0.260)

		    2010-11-30		35,173,890.88		45,059,609.73		9,996,069.88		(110,351.03)		(0.272)		0.99728		(0.427)		0.99573		0.155

		    2010-12-31		45,059,609.73		59,672,801.07		14,994,774.82		(381,583.48)		(0.654)		0.99346		(0.588)		0.99412		(0.066)

		    2011-01-31		59,672,801.07		70,062,532.69		9,993,938.46		395,793.16		0.562		1.00562		0.350		1.00350		0.212

		    2011-02-28		70,062,532.69		70,301,455.56		(6,095.44)		245,018.31		0.347		1.00347		(0.119)		0.99881		0.466

		    2011-03-31		70,301,455.56		70,430,029.83		10,648.81		117,925.46		0.169		1.00169		(0.008)		0.99992		0.177

		    2011-04-30		70,430,029.83		91,185,385.38		19,996,066.29		759,289.26		1.006		1.01006		0.788		1.00788		0.218

		    2011-05-31		91,185,385.38		91,747,852.00		(3,966.56)		566,433.18		0.601		1.00601		0.683		1.00683		(0.082)

		    2011-06-30		91,747,852.00		91,568,894.78		(3,991.03)		(174,966.19)		(0.188)		0.99812		(0.015)		0.99985		(0.173)

		    2011-07-31		91,568,894.78		102,704,601.22		9,995,581.75		1,140,124.69		1.174		1.01174		0.732		1.00732		0.442

		    2011-08-31		102,704,601.22		102,460,467.56		(4,467.65)		(239,666.01)		(0.236)		0.99764		0.508		1.00508		(0.744)

		    2011-09-30		102,460,467.56		101,777,600.78		(4,457.03)		(678,409.75)		(0.653)		0.99347		(0.287)		0.99713		(0.366)

		    2011-10-31		101,777,600.78		102,359,930.05		(4,427.33)		586,756.60		0.577		1.00577		0.266		1.00266		0.311

		    2011-11-30		102,359,930.05		102,262,120.34		(4,452.66)		(93,357.05)		(0.094)		0.99906		(0.130)		0.99870		0.036

		    2011-12-31		102,262,120.34		102,635,218.79		(4,448.40)		377,546.85		0.352		1.00352		0.249		1.00249		0.103

		    2012-01-31		102,635,218.79		103,837,564.66		(4,464.63)		1,206,810.50		1.222		1.01222		0.562		1.00562		0.660

		    2012-02-29		103,837,564.66		104,318,565.69		(4,516.93)		485,517.96		0.438		1.00438		(0.071)		0.99929		0.509

		    2012-03-31		104,318,565.69		104,688,616.40		(4,537.86)		374,588.57		0.354		1.00354		(0.077)		0.99923		0.431

		    2012-04-30		104,688,616.40		105,417,541.42		(4,553.95)		733,478.97		0.714		1.00714		0.433		1.00433		0.281

		    2012-05-31		105,417,541.42		105,576,179.88		(4,585.66)		163,224.12		0.155		1.00155		0.111		1.00111		0.044

		    2012-06-30		105,576,179.88		102,717,578.87		(3,097,817.78)		239,216.77		0.233		1.00233		0.052		1.00052		0.181

		    2012-07-31		102,717,578.87		103,696,840.76		(4,294.22)		983,556.11		0.958		1.00958		0.529		1.00529		0.429

		    2012-08-31		103,696,840.76		120,563,780.20		16,264,467.13		602,472.31		0.473		1.00473		0.149		1.00149		0.324

		    2012-09-30		120,563,780.20		151,359,226.62		30,045,167.72		750,278.70		0.508		1.00508		0.113		1.00113		0.395

		    2012-10-31		151,359,226.62		151,770,466.46		22,324.85		388,914.99		0.257		1.00257		(0.030)		0.99970		0.287

		    2012-11-30		151,770,466.46		152,326,401.10		27,287.60		528,647.04		0.348		1.00348		0.202		1.00202		0.146

		    2012-12-31		152,326,401.10		152,342,533.41		71,588.17		(55,455.86)		(0.037)		0.99963		(0.018)		0.99982		(0.019)

		    2013-01-31		152,342,533.41		162,720,899.54		10,243,662.24		134,703.89		0.082		1.00082		(0.080)		0.99920		0.162

		    2013-02-28		162,720,899.54		165,523,464.05		2,002,262.29		800,302.22		0.482		1.00482		0.824		1.00824		(0.342)

												 		4.62%				2.33%

		11:12

		11-Mar-13





Contacts

		FIRM		NAME		Tel. #		E-mail

		Able Noser		Carol Degannes		(646) 432-4124		cdegannes@abelnoser.com

		Able Noser		William Hines		(646) 432-4103		whines@ablenoser.com

		ITG		Michael Holstein		(415) 645-5900		michael.holstein@itg.com

		ITG		Chris Antipa		(415) 645-5901		chris.antipa@itg.com

		ITG		Eric Walcott		(212) 444-6171		eric.walcott@itg.com

		ITG		Operations (Maria Lagonigro)		(212) 444-6450		itg_ops@itg.com

		CitiGroup		Bob Parks (trader)		(312) 516-6167		robert.s.parks@citi.com

		CitiGroup		Dino Sanfelipo (trader)		(312) 516-6167

		CitiGroup		Paul Thiese (trader)		(312) 516-6167

		CitiGroup		Earl Morales (trader)		(312) 516-6167

		CitiGroup		Mary Baumgartner (Collateral)		(312) 516-6033		mary.baumgartner@citi.com		chicago.clientsrvcgrp@citi.com

		CitiGroup		Donna Delk(Collateral)		(312) 516-6250		donna.delk@citi.com

		CitiGroup		Jim Collins		(312) 516-6185

		Bloomberg		Jess Kletz		(415) 617-7081		AIM

		Bloomberg		Jenny Sassouni		(415) 617-7079		Core Terminal Report		Not Enterprise PORT

		Bloomberg		James Feliz		(415) 617-7009		Core

		Bloomberg		Scott Sorensen		(415) 617-7278		ssorensen7@bloomberg.net		West Coast Account Manager

		State Street		Jeff Shaw		(510) 337-5716		jdshaw@statestreet.com

		State Street		Marco Jiminez		(617) 664-9389		mvjimenez@statestreet.com								 

		SSB  		Allan Adraneda		(617) 664-9692		aladraneda@statestreet.com

		SSB STOCKS		Jean Souther		(617) 664-9693		JTSouther@statestreet.com

		SSB		Andy DeManbro		(617) 664-9689		ardemambro@statestreet.com

		SSB FUTURES				(617) 774-0167		TSY Purchase " P.A. ONLY"

		Barclays		Stephen Rosenblatt		(212) 526-3588		stephen.rosenblatt@barcap.com

		Barclays		Melanie Lambert		(212) 526-3588		melanie.lambert@barcap.com

		Frank Russell		Alex Frink		(206) 505-2076		Afrink@russell.com

		Frank Russell		Steve Tripp		(206) 505-2074		Stripp@russell.com

		 		 		 		 

		SSB Futures

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail

		SSB Futures		9-1-617-774-0167		Fax

		SSB Stocks

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail



mailto:cdegannes@abelnoser.commailto:stephen.rosenblatt@barcap.commailto:Afrink@russell.commailto:Stripp@russell.commailto:aladraneda@statestreet.commailto:ardemambro@statestreet.commailto:DeWitt.Miller@mscibarra.commailto:itg_ops@itg.commailto:michael.holstein@itg.commailto:whines@ablenoser.commailto:chris.antipa@itg.commailto:robert.s.parks@citi.commailto:ssorensen7@bloomberg.netmailto:eric.walcott@itg.commailto:mary.baumgartner@citi.commailto:chicago.clientsrvcgrp@citi.commailto:donna.delk@citi.commailto:JTSouther@statestreet.commailto:jdshaw@statestreet.commailto:mvjimenez@statestreet.commailto:melanie.lambert@barcap.com

Trading Instructions

		59DX Account is the S&P 400 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DX

		Account Name		Oregon State Treasury - 59DX

		59DY Account is the S&P 500 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DY

		Account Name		Oregon State Treasury - 59DY

		59DZ Account is the Russell 2000 Synthetic Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DZ

		Account Name		Oregon State Treasury - 59DZ

		59GA Account is the Russell Large Compay Fundamental Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GA

		Account Name		Oregon State Treasury - 59GA

		59GX Account is the MSCI Risk Premia Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GX

		Account Name		Oregon State Treasury - 59GX





trading flow chart























						My StateStreet								BarraOne																		My StateStreet								BarraOne

						Official Recordkeeper								Manage Risk																		Official Recordkeeper								Manage Risk

						Corporate Actions								Generate Trade Lists																		Corporate Actions								Generate Trade Lists

						Auto upload to BarraOne																										Auto upload to BarraOne













														OST Analytics																										OST Analytics

														Bloomberg Connectivity																										Bloomberg Connectivity

														 Real-time Stock Trade Lists -->																										 Real-time Stock Trade Lists -->

														<-- Real-Time Futures Exposure																										<-- Real-Time Futures Exposure

														<-- Daily Verification/Distribution of Variation Margin																										<-- Daily Verification/Distribution of Variation Margin













														S&P Index Changes																										S&P Index Changes

														S&P Index Changes																										S&P Index Changes

														Brokerage Research																										Brokerage Research









														INV ACC COMPLIANCE SCREEN																										INV ACC COMPLIANCE SCREEN

						Limited Custody Bank Back Office								Bloomberg Execution Management System																		Limited Custody Bank Back Office								Bloomberg Execution Management System

						OST Trade Ticket Distribution								Execution Compliance Rule Screens																		OST Trade Ticket Distribution								Execution Compliance Rule Screens

						DTC Confirm/Affirm								Broker Approval Screens																		DTC Confirm/Affirm								Broker Approval Screens

						Trade reconciliation								Bloomberg Trade Routing																		Trade reconciliation								Bloomberg Trade Routing

						Performance Measurement								Allocation Fills & Routing To SSB																		Performance Measurement								Allocation Fills & Routing To SSB









														TRADING PLATFORM																										TRADING PLATFORM

														ITG Inc Pre & Post Trade Analytics																										ITG Inc Pre & Post Trade Analytics

														ITG Inc Trade & Execution																										ITG Inc Trade & Execution

														Trade Routing & Fills from other Brokers																										Trade Routing & Fills from other Brokers
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BlackRock Index funds

		R1 Growth (546761)

																												Fund		S&P 500		Difference				Sec Lending		Security Litigation Payments		Other		Total

												ATTRIBUTIONS														Jun-05		4.97%		4.91%		0.05%				0.01%		0.01%		0.03%		0.05%		0.03%

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY										Jun-05		15.85%		15.79%		0.06%				0.01%		0.03%		0.02%		0.06%		0.02%

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL						Jun-05		5.54%		5.49%		0.04%				0.02%		0.02%		0.01%		0.05%		0.01%

		1998		11.04%		11.04%		0.00%				0.01%		0.00%		-0.01%		0.00%		0.00%						Jun-05		-36.90%		-37.00%		0.10%				0.03%		0.08%		-0.01%		0.10%		-0.01%

		1999		33.19%		33.16%		0.03%				0.01%		-0.03%		0.06%		-0.01%		0.03%						Jul-05		26.80%		26.46%		0.33%				0.09%		0.22%		0.02%		0.33%		0.02%

		2000		-22.40%		-22.43%		0.03%				0.02%		0.01%		0.03%		-0.03%		0.03%						Jul-05		15.20%		15.06%		0.14%				0.02%		0.09%		0.04%		0.15%		0.04%

		2001		-20.37%		-20.42%		0.06%				0.02%		0.02%		-0.02%		0.03%		0.06%																								 

		2002		-27.84%		-27.88%		0.05%				0.02%		0.02%		0.02%		-0.01%		0.05%

		2003		29.78%		29.75%		0.03%				0.01%		0.01%		0.01%		0.00%		0.03%

		2004		6.39%		6.30%		0.09%				0.01%		0.02%		0.00%		0.06%		0.09%						Notes:

		2005		5.32%		5.26%		0.05%				0.01%		0.01%		0.00%		0.03%		0.05%						2005: Other includes +3 bps of trade variance

		2006		9.17%		9.07%		0.09%				0.02%		0.03%		0.03%		0.02%		0.09%						2006: Other includes +2 bps of trade variance

		2007		11.91%		11.81%		0.10%				0.02%		-0.03%		0.03%		0.08%		0.10%						2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2008		-38.19%		-38.44%		0.25%				0.03%		-0.11%		0.01%		0.32%		0.25%						2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2009		37.57%		37.21%		0.36%				0.03%		-0.02%		0.02%		0.33%		0.36%

		2010		16.84%		16.71%		0.13%				0.03%		-0.02%		0.02%		0.10%		0.13%

		2011		2.80%		2.64%		0.16%				0.03%		0.01%		0.01%		0.10%		0.16%

		2012		15.38%		15.26%		0.12%				0.04%		0.03%		-0.01%		0.06%		0.12%



		R1 Value (511153)

												ATTRIBUTIONS

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL

		1998		15.54%		15.44%		0.10%				0.01%		0.03%		0.00%		0.07%		0.10%

		1999		7.45%		7.35%		0.11%				0.01%		0.03%		-0.08%		0.14%		0.11%

		2000		7.23%		7.01%		0.22%				0.01%		-0.02%		0.07%		0.15%		0.22%

		2001		-5.59%		-5.59%		-0.00%				0.02%		-0.01%		0.01%		-0.02%		-0.00%

		2002		-15.52%		-15.52%		-0.00%				0.02%		-0.01%		0.00%		-0.01%		-0.00%

		2003		30.04%		30.03%		0.00%				0.01%		0.00%		0.02%		-0.03%		0.00%

		2004		16.51%		16.49%		0.02%				0.01%		-0.01%		0.01%		0.01%		0.02%

		2005		7.14%		7.05%		0.08%				0.02%		-0.01%		0.03%		0.03%		0.08%

		2006		22.27%		22.25%		0.02%				0.02%		-0.01%		0.00%		0.02%		0.02%

		2007		-0.01%		-0.17%		0.17%				0.03%		0.03%		0.04%		0.07%		0.17%

		2008		-36.74%		-36.85%		0.11%				0.05%		-0.06%		0.01%		0.11%		0.11%

		2009		20.16%		19.69%		0.46%				0.16%		0.10%		0.03%		0.17%		0.46%

		2010		15.73%		15.51%		0.23%				0.03%		-0.01%		0.02%		0.19%		0.23%

		2011		0.48%		0.39%		0.09%				0.03%		0.01%		0.01%		0.04%		0.09%

		2012		17.60%		17.51%		0.09%				0.04%		-0.02%		0.00%		0.07%		0.09%



		** Other includes: (1) Security litigation payments (2) Composite versus Primary Exchange pricing prior to 1/1/2002; and (3) Fees.

		Notes:

		2005: Other includes +3 bps of trade variance

		2006: Other includes +2 bps of trade variance

		2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2011: + 6 bps Sec Lit includes Enron in Jan and Marsh & McLennan in November
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  (59DX) (59DY) (59DZ) (595V)


S&P 400 Mini S&P 500 Large Russell 2000 Mini TRANSITION


CASH 2,640,759.65 $          11,417,385.39 $     99,563,712.04 $       9,698,751.81 $      


Variation Margin Citigroup (P2DC) 68,970.00 $                 303,599.12 $            2,922,510.00 $            - $                       


Variation Margin Citigroup (PDC) (54,120.00) $                142,800.59 $            3,241,910.00 $            - $                       


Real Time Variation Citigroup 1,320.00 $                   (270,000.00) $           (3,002,360.00) $           - $                       


Dividend & Interest Accruals 75,462.90 $               1,150,602.07 $       2,503.77 $                143,770.45 $         


Collateral in T-Bills Citigroup 500,000.00 $               2,000,000.00 $         14,000,000.00 $          - $                       


Net Pending Trades (816,328.60) $        - $                        


Futures Contracts Citigroup 33 48 1597 0


Futures Contract Limit Citigroup 81 97 1982 0


Contract Notional Value 86,410.00 $                 306,150.00 $            71,240.00 $                306,150.00 $           


Current Equitized Amount 2,851,530.00 $            14,695,200.00 $       113,770,280.00 $        - $                       


Intraday SELLS/CACS


- $                         - $                      - $                          - $                       


Intrady BUYS - $                         - $                      - $                          - $                       


Non Equitized Amount 311,892.55 $               (1,070,740.55) $        35,485.81 $                9,842,522.26 $         


Contracts to Equitize 3.61 -3.50 0.50 32.15


PERCENTAGE CASH EQUITIZED 90% 108% 100% 0%


Market Value of Portfolio 158,917,624.25 806,101,529.17        128,562,055.84 205,503,263.93


Percentage Cash 1.99% 1.69% 86.40% 4.79%


Bps effect of margin calls -0.00034 0.00018 0.02522 0.00000
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Common School Fund Performance
(Periods ended December 31, 2019 and March 31, 2020)

Public Equity

Within Public Equity, the majority of the relative underperformance can be
attributed to deliberate and systematic tilts towards Value, Size and Profitability
which are supported by robust empirical evidence as persistent and pervasive
sources of excess return relative to the market.

Period Ending 12/31/19 Market Value 3 Months 1 Year 3 Years 5 Years 10 Years
Common School Fund Public Equity Returns S 895,189,714 | 9.23% | 26.26% |11.79%| 8.21% | 9.62%
MSCI ACWI IMI Net 9.05% |[26.35% [12.09%| 8.34% | 8.91%
Excess Return 0.18% | -0.09% |-0.30%|-0.13%| 0.71%
Period Ending 3/31/2020 Market Value 3 Months 1 Year 3 Years 5 Years 10 Years
Common School Fund Public Equity Returns S 674,405,762 | -24.72% |[-15.15%|-0.44%| 1.62% | 6.17%
MSCI ACWI IMI Net -22.44% [-12.73%| 0.76% | 2.45% | 5.80%
Excess Return -2.28% | -2.42% |-1.20%|-0.84% | 0.37%




Real-Time Futures

		6/2/20 14:36		CRP 910		CRP 911		CRP 912		94M		ORG41N

		SSB ACCOUNT		(59DX)

viterim: viterim:
CITIGROUP
276-05910-8-7-146
Short Code: CRP910		(59DY)

viterim: viterim:
CITIGROUP:
276-05911-8-6-146
Short Code: CRP911		(59DZ)

viterim: viterim:
CITIGROUP
276-05912-8-5-146
Short Code: CRP912		(59GX)

viterim: 
CITIGROUP
276-9124M
Short Code: CRP-94M		(59GY)

viterim: 
CITIGROUP
276-9241-N
Short Code: ORG41N												Contract		Side		Qty				Account

		FUTURES CONTRACT		S&P 400 Mini		S&P 500 Mini		Russell 2000 Mini		S&P 500 Mini		World X-US												FAZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Feb-01

		CASH		$   3,918,712.07		$   11,185,455.05		$   8,383,238.70

Karl CHENG: Karl CHENG:
Only fund need to add UST & SST cash		$   3,795,634.67		$   8,901,859.91												ESZ3 Index		ERROR:#NAME?		ERROR:#NAME?				May-01

		Variation Margin Citigroup (P2DC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												RTAZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Jun-05

		Variation Margin Citigroup (PDC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												ESZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Sep-02

		Real Time Variation Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Dividend & Interest Accruals		$   460,208.33		$   2,468,820.36

Michael Viteri: T+3 CASH = $676,351.99
		$   164,897.94		$   4,620,221.60		$   516,116.94

		Collateral in T-Bills Citigroup		$   750,000.00

VITERI Michael: 7/31/20 $250,000
7/31/21 $500,000
		$   3,000,000.00

VITERI Michael: 10/31/20 $2,000,000
7/31/21  $1,000,000		$   500,000.00

VITERI Michael: 7/31/20 $500,000		$   1,000,000.00

VITERI Michael: 7/31/21  $1,000,000 		$   1,200,000.00

VITERI Michael: 7/31/20 $200,000
4/30/21 $1,000,000				 		 						 

		Net Pending Trades		$   - 0

Michael Viteri: 
Settle 6/22/18




				

VITERI Michael: 7/31/20 $500,000		$   - 0

Michael Viteri: 
 Settle 6/22/18



				

VITERI Michael: 7/31/21  $1,000,000 		$   - 0		- 0

Paola NEALON : BUY  -$620,739  Settle 3/24/16
BUY  -$1,882,392.22  Settle 3/29/16
SELL  $1,558,151.79  Settle 3/29/16

		$   - 0

		Futures Contracts Citigroup		27		94

Ben MAHON : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap
						

VITERI Michael: 7/31/20 $200,000
4/30/21 $1,000,000		

Paola NEALON : BUY  -$620,739  Settle 3/24/16
BUY  -$1,882,392.22  Settle 3/29/16
SELL  $1,558,151.79  Settle 3/29/16

		106		42

Michael VITERI : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap		122

Michael VITERI : Viteri:
Rolled 																								 

		Futures Contract Limit Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contract Notional Value		ERROR:#NAME?

viterim: S&P 400 Mini Futures Notional Value						

Michael VITERI : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap		ERROR:#NAME?

viterim: S&P 500 Futures Notional Value						

Michael VITERI : Viteri:
Rolled 		ERROR:#NAME?

viterim: Russell 2000 Mini Futures Notional Value		ERROR:#NAME?

viterim: S&P 500 Mini Futures Notional Value		ERROR:#NAME?

viterim: S&P 500 Mini Futures Notional Value

		Current Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Pending Corporate Actions		$   - 0

Paola NEALON : Selling 12,866 Shares of SPW
						

viterim: S&P 500 Mini Futures Notional Value		

viterim: S&P 500 Mini Futures Notional Value		$   - 0		$   - 0		$   - 0		$   - 0

Paola NEALON : Paola NEALON :
DRC $374,880

		Intrady BUYS/SELLS		$   - 0		$   - 0		$   - 0		$   - 0						 				 

		Non Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contracts to Equitize		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		PERCENTAGE CASH EQUITIZED		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																												 

		MV of Port (Cash + STIF + SECU)		686,383,778.95		2,603,948,832.50		314,298,353.14		3,606,327,981.66		1,298,507,618.70				 						 		 

		Percentage Portfolio Equitized 		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Bps effect of margin calls		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?										 

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

		OPERF NAV (Cash + Stif + Secu + VM + Acc)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

																						 

								 														 

								 



		CSF Cash Overlay		S&P 500 mini		MSCI EAFE mini		10 Yr TSY Future		TOTAL

		CASH IN STIF		$   52,395,406.00		$   52,395,406.00		$   52,395,406.00		$   52,395,406.00

		Variation Margin Citigroup (P2DC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Variation Margin Citigroup (PDC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Real Time Variation Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Accruals								$   164,897.94

		Collateral in T-Bills Citigroup		$   1,000,000.00		$   1,000,000.00		$   1,000,000.00		$   3,000,000.00

		Outstanding Contracts Citigroup		100		100		270

		Contract Purchase Limit		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contract Notional Value		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Current Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Non Equitized Amount								ERROR:#NAME?

		Contracts to Equitize		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		 

		NOTIONAL EXPOSURE				>100% IMPLIES LEVERAGE------>				ERROR:#NAME?



				 				 																												 

						 















																						 





												ERROR:#NAME?
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Data

		 		Last_price		PX_CLOSE_1D		PX_CLOSE_2D		C-D		PX_CLOSE_3D		C-F		Contract_Value		FUT_SEC_HEDGE_ML		NAME

		SML Index		ERROR:#NAME?		M		ERROR:#NAME?		ERROR:#VALUE!		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		ijk equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MID INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		SPX INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RUY INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RIY INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?

		SML Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		FA1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		 

		midv index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EFA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJK Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJKIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RLZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TUZ9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		 

		FVZ9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TYH0 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		VNQ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EDH7 Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		SP2 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		ESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAZ8  Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTAZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RMZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		PTH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FA4 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		GNZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ED1 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 		ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWM Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWMIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MINT Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFIHX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFGFX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USMMT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index M1US000$ Index M1USQU Index comp



		CORPORATE ACTION WORK AREA

		XNCR Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MLAB Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		AAXN Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		USNA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

						ERROR:#NAME?





MSCI Rebalance Bids

				05/27/19		59GX		59GY

				Barclays		20 mils		1 bps

				ITG		20 mils		1.5 bps

				Russell		25 mils		1.5 bps

				08/27/19				59GY

				Barclays				1 bps

				ITG				1.5 bps

				Russell				1.5 bps

				11/27/19		59GX		59GY

				Barclays		25 mils		1 bp

				ITG		30 mils		1.25 bps

				Russell		15 mils		1 bps

				Instinet		50 mils		2 bps

				02/28/19				59GY

				Barclays				1 bps				$   200,000,000.00		BUY

				ITG				1.5 bps				$   200,000,000.00		SELL

				Russell				3 bps				19,347,989		Shares				 

												0.0001		Commission

												$   40,000.00		Commission $$

												$   0.0021		$/share





Risk Premia Perf

		 		PX_Last		PX_CLOSE_1D		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		M2CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPXT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RIY Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RUFUSLTU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?







				 		 		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1WOUEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUMO Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUNQ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXVRSD Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		MXCXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MXCXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WDUIM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GSIE Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		 



		 										MTD		QTD		YTD		1 Month		3 Months		6 Months		1 year						3 Months		6 Months		1 year

										33/33/33 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										Orig US Risk Premia 33/33/33 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										40/30/30 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										New US Risk Premia  40/30/30 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										MSCI Int'l Risk Premia Top/Down Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?



		 								9/30/16																				3 Months		6 Months		1 year

										Orig 33/33/33 Gross																				Jan-00		Jan-00		Jan-00

										New 40/30/30 Gross																				Jan-00		Jan-00		Jan-00

		 





										 





Citi CSFV

		 		LAST_PRICE		FUT_DVD_TO_EXP		FUT_ACT_DAYS_EXP		FUT_THEOR_PX		FUT_FAIR_VAL		Rich/Cheap		NAME		 		 

		spx index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				 Citigroup Calendar Spread Fair Value

		RIY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				Implied financing rate from nearby futures price, estimated dividends.  Compared as spread to LIBOR. Use this for quick measure of fair value

		mid Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				S&P 500		MSCI Eafe		S&P 400		S&P 600		Russell 2000

		SML Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp) (OFFER SIDE)

		RTY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Far Future minus Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Future minus Near Future (a.k.a. Spread, deferred less nearby)

		SPH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Futures Price

		SPM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Future Divs minus Near Divs		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Future Divs minus Near Divs (a.k.a. Nearby to deferred)

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Eurodollar futures or screens for LIBOR, after ED expiration

		ESM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Can get from Bbg's FVD screen								 

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread Implied Financing Rate								 

		MFSM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Nearby less divs (Can get from Bbg's FVD screen)

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Deferred over Div-adj Nearby (Can get from Bbg's FVD screen)

		FAM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												 

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Fair Value

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness Index Points

		RTYM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness BPS

		EDH0 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		EDM0 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		esH0esM0 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		mfsH0mfsM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		faH0faM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		GNH0GNM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		rtyH0rtyM0 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		EDH0 Index		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		ED1 Comdty		ERROR:#NAME?						 						ERROR:#NAME?

		ED1 Comdty																		Bloomberg Implied Fair Value

		TUH8 Index																		Tie in with Bloomberg's FVD screen. Calculate the spread implied rate from the individual implied rates.

		TUH8 Index																		S&P 500		Russell 1000		S&P 400		S&P 600		Russell 2000

		TUH8TUM8 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp)

		RIY Index																		1.37%

viterim: viterim:
Implied Rate: Near
				-0.37%		0.28%		-0.19%		Near Implied Rate

		mid Index																		ERROR:#NAME?

viterim: viterim:
Near Expire in Days				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Days to Expiry

		SML Index																		0.99%

viterim: viterim:
Implied Rate: Far
				1.85%		0.15%		-0.29%		Far Implied Rate

		RTY Index																		ERROR:#NAME?

viterim: viterim:
Days to Expiry Far		

viterim: viterim:
Far Future minus Near Future		

viterim: viterim:
Near Future		

viterim: viterim:
Future Divs minus Near Divs				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Days to Expiry

		SPM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Near Future expiry

		SPU6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Far Future expiry

		ESM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread implied financing rate (c.f. above result)

		ESU6 Index																		Solve for r, from  ....   (1+ Rimplied NEAR) * (1+ Rimplied Forward) = (1+ Rimplied FAR)

		RMM6 Index

		RMU6 Index																												 

		FAM6 Index

		FAU6 Index

		GNM6 Index																						 

		GNU6 Index

		RTAM6 Index																		Fair Value

		RTAU6 Index																		S&P 500

		EDM6 Comdty																		ERROR:#NAME?

viterim: Fair Value a.k.a. Theo Future				ERROR:#NAME?				ERROR:#NAME?

		EDU6 Comdty																		ERROR:#NAME?

viterim: Spot or Cash Level

		spM6spU6 Equity																		ERROR:#NAME?

viterim: Future (far)

		esM6esU6 index																		ERROR:#NAME?

viterim: SPREAD = Future - Cash

		rmM6rmU6 index																		ERROR:#NAME?

viterim: FAIR = Theo - Cash


		faM6faU6 Index																		ERROR:#NAME?

viterim: Mispricing (bps)=
(Spread - Fair)/Spot


		GNM6GNU6 Index																		ERROR:#NAME?

		rtaM6rtaU6 index

		EDM6 Index

		US0003m Index

		ED1 Comdty

																								S&P 500		S&P 400		Russell 2000

																				Two Weeks				-3.0		-9.5		-55.0

																				Last week				4.0		0.0		-49.0

																				Today				-9.0		-19.0		-62.0











BBPTACShadowWks0001

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																		ERROR:#NAME?		ERROR:#NAME?		$   114.20		0.0000

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   (996.14)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   689,620.42		0.0021

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   (1,135.14)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																		ERROR:#NAME?		ERROR:#NAME?		$   (231.66)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#REF!												ERROR:#REF!

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?





JPM CSFV

		 		LAST_PRICE		FUT_DVD_TO_EXP		FUT_ACT_DAYS_EXP		FUT_THEOR_PX		FUT_FAIR_VAL		Rich/Cheap		NAME				 		Ticker		Last				Euro Dollar		# of days		Dividend Diff		Fair Value		Last Price		Rich/Cheap $		Rich/Cheap Bps		Last

		spx index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						S&P Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?

viterim: viterim:
Had EDU0		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RIY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						MID Mini  FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		mid Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						S&P 600 Mini		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SML Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						RL2 Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						Eafe Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						SP 500 mini

Michael VITERI : Michael VITERI :
Use MDM to view market depth										Account		Roll Cost

VITERI Michael: VITERI Michael:
FV - Spread X # of contracts held X $/Contract		BPS/Acct		6/18 Roll Cost

VITERI Michael: VITERI Michael:
FV - Spread X # of contracts held X $/Contract		

viterim: viterim:
Had EDU0												6/18 bps/acct

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						Bid		Offer								59DX		ERROR:#NAME?		ERROR:#NAME?		$   114.20		0.0000

		ESM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?								59DY		ERROR:#NAME?		ERROR:#NAME?		$   (996.14)		(0.0000)

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?								59DZ		ERROR:#NAME?		ERROR:#NAME?		$   689,620.42		0.0021

		MFSM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 		ERROR:#NAME?		ERROR:#NAME?								59GA		ERROR:#NAME?		ERROR:#NAME?		$   (1,135.14)		(0.0000)

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 												59GX		ERROR:#NAME?		ERROR:#NAME?		$   (231.66)		(0.0000)

		FAM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						MID mini

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						Bid		Offer

		GNM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?														 

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		RTYM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		EDH0 Comdty		ERROR:#NAME?		 										ERROR:#NAME?

		EDM0 Comdty		ERROR:#NAME?		 										ERROR:#NAME?						SML mini												 

		esH0esM0 index		ERROR:#NAME?												ERROR:#NAME?						Bid		Offer

		mfsH0mfsM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		faH0faM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		GNH0GNM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		rtyH0rtyM0 index		ERROR:#NAME?												ERROR:#NAME?

		EDH0 Index		ERROR:#NAME?		 										ERROR:#NAME?						RL2 mini

		ED1 Comdty		ERROR:#NAME?		 										ERROR:#NAME?						Bid		Offer

		ED1 Comdty		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

				 																		ERROR:#NAME?		ERROR:#NAME?



																						EAFE mini

																						Bid		Offer

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

		spx index																				ERROR:#NAME?		ERROR:#NAME?

		RIY Index

		mid Index

		SML Index

		RTY Index

		SPU9 Index

		SPZ9 Index

		ESU9 Index

		ESZ9 Index

		MFSU9 Index																				 

		MFSZ9 Index

		FAU9 Index

		FAZ9 Index

		GNU9 Index

		GNZ9 Index

		RTYU9 Index

		RTYZ9 Index

		EDU9 Comdty

		EDZ9 Comdty

		esU9esZ9 index

		mfsU9mfsZ9 Index

		faU9faZ9 Index

		GNU9GNZ9 Index

		rtyU9rtyZ9 index

		EDU9 Index

		ED1 Comdty

		ED1 Comdty

		TUU9 Index

		TUZ9 Index

		TUU9TUZ9 Index

		TUM7TUU7 Index









CSF Cash Flows

				Date		Cash		Change in Cash		 		 

		Jan-00		        2016-12-01		45,374,857		-768,430				

		Jan-00		        2016-12-02		44,606,427		-609,171				

		Jan-00		        2016-12-05		43,997,256		-2,581,116				

		Jan-00		        2016-12-06		41,416,140		23,189				

		Jan-00		        2016-12-07		41,439,329		-27,221				

		Jan-00		        2016-12-08		41,412,108		-18,108				

		Jan-00		        2016-12-09		41,394,000		-403,540				

		Jan-00		        2016-12-12		40,990,460		60,090				

		Jan-00		        2016-12-13		41,050,550		574,939				

		Jan-00		        2016-12-14		41,625,489		715,051				

		Jan-00		        2016-12-15		42,340,540		25,477				

		Jan-00		        2016-12-16		42,366,017		96,074				

		Jan-00		        2016-12-19		42,462,091		-83,706				

		Jan-00		        2016-12-20		42,378,385		67,914				

		Jan-00		        2016-12-21		42,446,300		379,639				

		Jan-00		        2016-12-22		42,825,939		-35,116,995				

		Jan-00		        2016-12-23		7,708,944		7,959,518				

		Jan-00		        2016-12-27		15,668,462		-1,560,746				

		Jan-00		        2016-12-28		14,107,716		-40,627				

		Jan-00		        2016-12-29		14,067,089		-1,644,058				

		Jan-00		        2016-12-30		12,423,031		-782,683				

		Jan-00		        2016-12-31		11,669,108		0				

		Jan-00		        2017-01-03		11,669,108		-175,725				

		Jan-00		        2017-01-04		11,493,382		224,743				

		Jan-00		        2017-01-05		11,718,125		-248,373				

		Jan-00		        2017-01-06		11,469,752		-33,573				

		Jan-00		        2017-01-09		11,436,179		-92,636				

		Feb-00		        2017-01-10		11,343,543		-50,757				

		Feb-00		        2017-01-11		11,292,786		-243,214				

		Feb-00		        2017-01-12		11,049,572		-54,140				

		Feb-00		        2017-01-13		10,995,432		422,928				

		Feb-00		        2017-01-17		11,418,360		-86,211				

		Feb-00		        2017-01-18		11,332,149		-23,920				

		Feb-00		        2017-01-19		11,308,230		65,386				

		Feb-00		        2017-01-20		11,373,616		94,502				

		Feb-00		        2017-01-23		11,468,118		-27,681				

		Feb-00		        2017-01-24		11,440,437		311,349				

		Feb-00		        2017-01-25		11,751,785		340,622				

		Feb-00		        2017-01-26		12,092,407		-1,023,823				

		Feb-00		        2017-01-27		11,068,584		-156,781				

		Feb-00		        2017-01-30		10,911,804		238,647				

		Feb-00		        2017-01-31		11,150,450		-899,516				

		Feb-00		        2017-02-01		10,262,012		-276,752				

		Feb-00		        2017-02-02		9,985,260		-382,591				

		Feb-00		        2017-02-03		9,602,668		-130,142				

		Feb-00		        2017-02-06		9,472,526		-178,433				

		Feb-00		        2017-02-07		9,294,093		-119,993				

		Feb-00		        2017-02-08		9,174,100		-101,555				

		Feb-00		        2017-02-09		9,072,546		-344,457				

		Feb-00		        2017-02-10		8,728,088		-37,529				

		Feb-00		        2017-02-13		8,690,559		-97,941				

		Feb-00		        2017-02-14		8,592,618		-357,210				

		Feb-00		        2017-02-15		8,235,408		-5,956				

		Feb-00		        2017-02-16		8,229,452		-66,122				

		Mar-00		        2017-02-17		8,163,330		0				

		Mar-00		        2017-02-21		8,163,330		375,970				

		Mar-00		        2017-02-22		8,539,301		-12,838				

		Mar-00		        2017-02-23		8,526,463		-1,479,171				

		Mar-00		        2017-02-24		7,047,292		-33,313				

		Mar-00		        2017-02-27		7,013,979		-434,295				

		Mar-00		        2017-02-28		6,579,684		1,729,592				

		Mar-00		        2017-03-01		8,316,725		38,906				

		Mar-00		        2017-03-02		8,355,631		-197,224				

		Mar-00		        2017-03-03		8,158,407		2,030,786				

		Mar-00		        2017-03-06		10,189,193		-108,986				

		Mar-00		        2017-03-07		10,080,207		8,753,795				

		Mar-00		        2017-03-08		18,834,002		-123,251				

		Mar-00		        2017-03-09		18,710,751		2,890				

		Mar-00		        2017-03-10		18,713,641		-1,645,218				

		Mar-00		        2017-03-13		17,068,423		102,948				

		Mar-00		        2017-03-14		17,171,371		-421,748				

		Mar-00		        2017-03-15		16,749,623		240,966				

		Mar-00		        2017-03-16		16,990,589		-2,017,184				

		Mar-00		        2017-03-17		14,973,404		-119,976				

		Mar-00		        2017-03-20		14,853,428		-712,641				

		Mar-00		        2017-03-21		14,140,788		-74,057				

		Mar-00		        2017-03-22		14,066,731		942,016				

		Mar-00		        2017-03-23		15,008,747		56,803				

		Mar-00		        2017-03-24		15,065,550		0				

		Mar-00		        2017-03-27		15,065,550		439,538				

		Mar-00		        2017-03-28		15,505,088		-277,089				

		Mar-00		        2017-03-29		15,227,999		585,741				

		Mar-00		        2017-03-30		15,813,740		-1,041,711				

		Mar-00		        2017-03-31		14,772,029		821,785				

		Apr-00		        2017-04-03		15,608,967		251,616				

		Apr-00		        2017-04-04		15,860,583		-412,736				

		Apr-00		        2017-04-05		15,447,846		67,511				

		Apr-00		        2017-04-06		15,515,357		-418,008				

		Apr-00		        2017-04-07		15,097,349		-67,971				

		Apr-00		        2017-04-10		15,029,379		156,329				

		Apr-00		        2017-04-11		15,185,707		300,332				

		Apr-00		        2017-04-12		15,486,039		575,097				

		Apr-00		        2017-04-13		16,061,136		-1,716,128				

		Apr-00		        2017-04-17		14,345,008		-315,433				

		Apr-00		        2017-04-18		14,029,576		-45,393				

		Apr-00		        2017-04-19		13,984,183		-105,870				

		Apr-00		        2017-04-20		13,878,313		12,924				

		Apr-00		        2017-04-21		13,891,237		-6,117,527				

		Apr-00		        2017-04-24		7,773,710		-680,176				

		Apr-00		        2017-04-25		7,093,534		-114,738				

		Apr-00		        2017-04-26		6,978,796		296,046				

		Apr-00		        2017-04-27		7,274,843		-147,848				

		Apr-00		        2017-04-28		7,126,995		486,083				

		Apr-00		        2017-04-30		7,626,316		0				

		Apr-00		        2017-05-01		7,626,316		-78,098				

		Apr-00		        2017-05-02		7,548,218		-184,045				

		Apr-00		        2017-05-03		7,364,173		707,599				

		Apr-00		        2017-05-04		8,071,772		662,597				

		Apr-00		        2017-05-05		8,734,368		164,792				

		Apr-00		        2017-05-08		8,899,160		-41,780				

		Apr-00		        2017-05-09		8,857,379		80,876				

		Apr-00		        2017-05-10		8,938,255		1,478,104				

		Apr-00		        2017-05-11		10,416,359		-178,381				

		May-00		        2017-05-12		10,237,977		-932,618				

		May-00		        2017-05-15		9,305,360		228,067				

		May-00		        2017-05-16		9,533,427		782,830				

		May-00		        2017-05-17		10,316,256		-207,716				

		May-00		        2017-05-18		10,108,540		56,474				

		May-00		        2017-05-19		10,165,015		-34,612				

		May-00		        2017-05-22		10,130,403		12,544				

		May-00		        2017-05-23		10,142,947		6,084,082				

		May-00		        2017-05-24		16,227,029		-334,613				

		May-00		        2017-05-25		15,892,416		1,331,397				

		May-00		        2017-05-26		17,223,813		-17,418				

		May-00		        2017-05-30		17,206,394		795,489				

		May-00		        2017-05-31		18,001,883		-597,467				

		May-00		        2017-06-01		17,417,203		553,304				

		May-00		        2017-06-02		17,970,507		541,008				

		May-00		        2017-06-05		18,511,515		26,704				

		May-00		        2017-06-06		18,538,219		-210,945				

		May-00		        2017-06-07		18,327,274		-14,958				

		May-00		        2017-06-08		18,312,317		-112,852				

		May-00		        2017-06-09		18,199,465		310,318				

		May-00		        2017-06-12		18,509,783		-64,981				

		May-00		        2017-06-13		18,444,802		122,105				

		May-00		        2017-06-14		18,566,907		-50,987				

		May-00		        2017-06-15		18,515,920		78,719				

		May-00		        2017-06-16		18,594,639		-17,792				

		May-00		        2017-06-19		18,576,847		-379,822				

		May-00		        2017-06-20		18,197,026		-32,739				

		May-00		        2017-06-21		18,164,287		11,372				

		May-00		        2017-06-22		18,175,659		-106,417				

		May-00		        2017-06-23		18,069,242		16,874,428				

		Jun-00		        2017-06-26		34,943,670		8,622,036				

		Jun-00		        2017-06-27		43,565,706		5,991,248				

		Jun-00		        2017-06-28		49,556,954		-397,073				

		Jun-00		        2017-06-29		49,159,880		-38,151,136				

		Jun-00		        2017-06-30		11,008,745		633,451				

		Jun-00		        2017-07-03		11,666,271		-439,076				

		Jun-00		        2017-07-05		11,227,195		1,044				

		Jun-00		        2017-07-06		11,228,239		-49,004				

		Jun-00		        2017-07-07		11,179,236		9,117				

		Jun-00		        2017-07-10		11,188,353		1,402,694				

		Jun-00		        2017-07-11		12,591,047		-30,927				

		Jun-00		        2017-07-12		12,560,119		-293,017				

		Jun-00		        2017-07-13		12,267,103		786,075				

		Jun-00		        2017-07-14		13,053,178		-38,261				

		Jun-00		        2017-07-17		13,014,917		-139,338				

		Jun-00		        2017-07-18		12,875,579		1,513,027				

		Jun-00		        2017-07-19		14,388,606		555,715				

		Jun-00		        2017-07-20		14,944,321		-34,621				

		Jun-00		        2017-07-21		14,909,700		-43,711				

		Jun-00		        2017-07-24		14,865,990		79,043				

		Jun-00		        2017-07-25		14,945,033		-88,727				

		Jun-00		        2017-07-26		14,856,306		6,226				

		Jun-00		        2017-07-27		14,862,532		48,280				

		Jun-00		        2017-07-28		14,910,811		276,473				

		Jun-00		        2017-07-31		15,187,285		665,589				

		Jun-00		        2017-08-01		15,869,319		604,956				

		Jun-00		        2017-08-02		16,474,275		-579,865				

		Jun-00		        2017-08-03		15,894,410		-145,495				

		Jul-00		        2017-08-04		15,748,915		-245,425				

		Jul-00		        2017-08-07		15,503,490		-2,416,928				

		Jul-00		        2017-08-08		13,086,561		-183,113				

		Jul-00		        2017-08-09		12,903,448		-156,688				

		Jul-00		        2017-08-10		12,746,760		694,011				

		Jul-00		        2017-08-11		13,440,771		-262,199				

		Jul-00		        2017-08-14		13,178,572		-157,465				

		Jul-00		        2017-08-15		13,021,107		665,799				

		Jul-00		        2017-08-16		13,686,906		787,888				

		Jul-00		        2017-08-21		14,406,889		-461,184				

		Jul-00		        2017-08-22		13,945,705		-831,674				

		Jul-00		        2017-08-23		13,114,031		132,652				

		Jul-00		        2017-08-24		13,246,683		-270,950				

		Jul-00		        2017-08-25		12,975,734		138,454				

		Jul-00		        2017-08-28		13,114,188		-81,052				

		Jul-00		        2017-08-29		13,033,136		-12,634				

		Jul-00		        2017-08-30		13,020,501		450,613				

		Jul-00		        2017-08-31		13,471,115		-771,221				

		Jul-00		        2017-09-01		12,716,978		-161,143				

		Jul-00		        2017-09-05		12,555,835		-72,485				

		Jul-00		        2017-09-06		12,483,350		-357,326				

		Jul-00		        2017-09-07		12,126,024		-117,615				

		Jul-00		        2017-09-08		12,008,409		452,621				

		Jul-00		        2017-09-11		12,461,030		-159,290				

		Jul-00		        2017-09-12		12,301,741		575,390				

		Jul-00		        2017-09-13		12,877,131		-355,101				

		Jul-00		        2017-09-14		12,522,030		-25,872				

		Jul-00		        2017-09-15		12,496,159		-60,969				

		Jul-00		        2017-09-18		12,435,190		-125,210				

		Jul-00		        2017-09-19		12,309,979		-17,360				

		Aug-00		        2017-09-20		12,292,619		210,648				

		Aug-00		        2017-09-21		12,503,267		75,587				

		Aug-00		        2017-09-22		12,578,854		50,245				

		Aug-00		        2017-09-25		12,629,099		24,776				

		Aug-00		        2017-09-26		12,653,874		-21,546				

		Aug-00		        2017-09-27		12,632,328		-102,621				

		Aug-00		        2017-09-28		12,529,707		-2,401,888				

		Aug-00		        2017-09-29		10,127,819		806,121				

		Aug-00		        2017-09-30		10,948,604		0				

		Aug-00		        2017-10-02		10,948,604		-139,304				

		Aug-00		        2017-10-03		10,809,300		-1,569,386				

		Aug-00		        2017-10-04		9,239,914		420,490				

		Aug-00		        2017-10-05		9,660,405		208,773				

		Aug-00		        2017-10-06		9,869,178		-1,477,370				

		Aug-00		        2017-10-09		8,391,808		277,322				

		Aug-00		        2017-10-10		8,669,130		-239,371				

		Aug-00		        2017-10-11		8,429,759		879,628				

		Aug-00		        2017-10-12		9,309,387		-332,987				

		Aug-00		        2017-10-13		8,976,400		-34,509				

		Aug-00		        2017-10-16		8,941,891		-201,280				

		Aug-00		        2017-10-17		8,740,611		-1,308,505				

		Aug-00		        2017-10-18		7,432,106		155,447				

		Aug-00		        2017-10-19		7,587,553		1,033,210				

		Aug-00		        2017-10-20		8,620,763		4,685,034				

		Aug-00		        2017-10-23		13,305,797		1,433,326				

		Aug-00		        2017-10-24		14,739,123		1,666,155				

		Aug-00		        2017-10-25		16,405,278		2,634,835				

		Aug-00		        2017-10-26		19,040,113		3,935,939				

		Aug-00		        2017-10-27		22,976,052		3,707,603				

		Aug-00		        2017-10-30		26,683,655		1,368,693				

		Sep-00		        2017-10-31		28,052,348		3,076,220				

		Sep-00		        2017-11-01		31,145,357		-524,269				

		Sep-00		        2017-11-02		30,621,089		7,193,509				

		Sep-00		        2017-11-03		37,814,598		4,156,378				

		Sep-00		        2017-11-06		41,970,975		-544,659				

		Sep-00		        2017-11-07		41,426,316		4,581,329				

		Sep-00		        2017-11-08		46,007,645		-96,343				

		Sep-00		        2017-11-09		45,911,302		2,172,997				

		Sep-00		        2017-11-10		48,084,299		2,605,736				

		Sep-00		        2017-11-13		50,690,035		-212,383				

		Sep-00		        2017-11-14		50,477,652		1,281,387				

		Sep-00		        2017-11-15		51,759,039		303,992				

		Sep-00		        2017-11-16		52,063,031		879,205				

		Sep-00		        2017-11-17		52,942,236		243,954				

		Sep-00		        2017-11-20		53,186,190		-57,786				

		Sep-00		        2017-11-21		53,128,404		-332,516				

		Sep-00		        2017-11-22		52,795,888		-38,097				

		Sep-00		        2017-11-24		52,757,791		72,990				

		Sep-00		        2017-11-27		52,830,782		-93,385				

		Sep-00		        2017-11-28		52,737,397		-59,735				

		Sep-00		        2017-11-29		52,677,662		63,535				

		Sep-00		        2017-11-30		52,741,198		-408,431				



Total Cash and daily change in Cash
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				Common School Fund 		Current Target		Current Ranges				Proposed Target		Proposed Ranges

				Global Equity		60%		50% - 70%				45%		40% - 50%

				Private Equity		10%		0% - 12%				10%		8% - 12%

				Fixed Income		30%		25% - 35%				25%		20% - 30%

				Real Assets		0%		N/A				10%		8% - 12%

				Diversifying Strategies		0%		N/A				10%		8% - 12%

				Cash		0%		0% - 3%				0%		0% - 3%



				10 Yr Expected Return (Geo Mean)		6.5%						6.6%		 

				Projected Standard Deviation		14.5%						13.2%		 







				Common School Fund 		Current Target		Current Ranges		Market Value		Actual

				Global Equity		60%		50% - 70%		$   799,182,000		55%

				Private Equity		10%		0% - 12%		$   190,824,000		13%

				Fixed Income		30%		25% - 35%		$   441,098,000		31%

				Real Assets		0%		N/A		$   - 0		0%

				Diversifying Strategies		0%		N/A		$   - 0		0%

				Cash		0%		0% - 3%		$   11,666,000		1%

				Source:  State Street						$   1,442,770,000







				Common School Fund 		Benchmark		Prior Allocation		Approved Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		60%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		10%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		30%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		0%		10%		8% - 12%

				Diversifying Strategies		CPI + 4%		0%		10%		8% - 12%

				Cash		Cash		0%		0%		0% - 3%



				10 Yr Expected Return (Geo Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source:  Updated with Callan 2018 Capital Market Assumptions





				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   950,810,000		55%

				Private Equity		10%		10%		8% - 12%		$   203,346,000		12%

				Fixed Income		30%		25%		20% - 30%		$   443,668,000		26%

				Real Assets		0%		10%		8% - 12%		$   - 0		0%

				Diversifying Strategies		0%		10%		8% - 12%		$   100,000,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   20,783,000		1%

												$   1,718,607,000



				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   891,720,000		52%

				Private Equity		10%		10%		8% - 12%		$   212,873,000		12%

				Fixed Income		30%		25%		20% - 30%		$   451,976,000		26%

				Real Estate		0%		10%		8% - 12%		$   9,000,000		1%

				Alternatives		0%		10%		8% - 12%		$   95,869,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   - 0		0%

												$   1,661,437,000







				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   796,591,000		48%

				Private Equity		10%		10%		8% - 12%		$   209,742,000		13%

				Fixed Income		30%		25%		20% - 30%		$   435,445,000		26%

				Real Estate		0%		10%		8% - 12%		$   60,000,000		4%

				Alternatives		0%		10%		8% - 12%		$   91,740,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   52,139,000		3%

												$   1,645,657,000		 







				Common School Fund 		Benchmark		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		42.8%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		13.6%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		28.0%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		6.7%		10%		8% - 12%

				Alternatives		CPI + 4%		5.7%		10%		8% - 12%

				Cash		Cash		3.1%		0%		0% - 3%



				10 Yr Expected Return (Geo Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source:  Updated with Callan 2018 Capital Market Assumptions









				Common School Fund 		Benchmark		Market Value		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		$   895,189,713.90		47.1%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		$   202,601,993.64		10.7%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		$   487,914,680.00		25.7%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		$   128,802,075.88		6.8%		10%		8% - 12%

				Alternatives		CPI + 4%		$   119,813,484.94		6.3%		10%		8% - 12%

				Cash		Cash		$   66,249,000.00		3.5%		0%		0% - 3%

								$   1,900,570,948.36







				Vintage		Fund		Commitment		Unfunded Commit		Contributions		Distributions		TVPI		Net IRR		Cambridge Assoc. Rank

				2007		Warburg Pincus PE X		$   25,000,000		$   - 0		$   25,214,323		$   28,856,311		1.61X		8.6%		3rd

				2007		Oak Hill Capital Part III		$   25,000,000		$   - 0		$   30,189,059		$   41,715,827		1.5X		8.9%		3rd

				2008		Apollo Invest Fund VII		$   25,000,000		$   3,565,948		$   30,092,816		$   46,945,151		2.05X		23.1%		1st

				2008		TPG Partners VI		$   25,000,000		$   1,090,536		$   27,095,272		$   31,317,640		1.64X		11.2%		3rd

				2008		PEG Venture Cap IV		$   20,000,000		$   274,676		$   24,434,184		$   18,738,925		1.79X		14.1%		3rd

				2009		Oaktree Opp Fund VIII		$   12,500,000		$   - 0		$   12,500,000		$   17,178,520		1.46X		9.2%		N/A

				2011		Oaktree Opp Fund VIIIb		$   12,500,000		$   - 0		$   12,500,000		$   9,480,383		1.33X		20.8%		2nd

				2013		Oaktree Opp Fund IX		$   20,000,000		$   - 0		$   20,000,000		$   6,579,086		1.14X		3.2%		N/A

				2013		KKR Asian Fund II		$   25,000,000		$   2,309,953		$   27,186,631		$   20,340,392		1.41X		13.7%		3rd

				2013		Apollo Invest Fund VIII		$   25,000,000		$   5,580,815		$   21,690,865		$   6,525,855		1.37X		14.6%		3rd

				2014		PEG Venture Cap V		$   25,000,000		$   4,104,290		$   21,385,953		$   1,062,332		1.22X		NM		NM

				2015		Francisco Partners IV		$   15,000,000		$   382,500		$   14,617,500		$   1,552,500		1.58X		26.0%		1st

				2015		Oaktree Opp Fund X		$   25,000,000		$   7,500,000		$   20,000,000		$   2,809,830		1.33X		20.8%		NM

				2018		Vista Equity Partners Fund VII		$   15,000,000		$   12,346,104		$   2,653,896		$   17,021		0.97X		NM		NM

				2019		BlackStone Capital Partners		$   15,000,000		$   15,000,000		$   - 0		$   - 0		0.00X		NM		NM

				 				$   310,000,000.00

				 

				 

				 				$   120,000,000.00		39%

				 				$   135,000,000.00		44%

				 

								8%

								 



















































































































































































































































































































































CSF Rebalance





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,676,023,000		3.82%		17.24%		7.71%		9.46%		5.88%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				4.04%		17.47%		7.92%		9.21%		5.70%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-0.22%		-0.23%		-0.21%		0.25%		0.18%

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   952,075,000		5.85%		24.83%		9.85%		12.02%		6.23%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				5.72%		23.95%		9.52%		11.00%		4.97%

																Excess Return				0.13%		0.88%		0.33%		1.02%		1.26%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   446,205,000		0.50%		4.94%		2.97%		2.84%		5.02%

																Bloomberg Barclays US Aggregate				0.39%		3.54%		2.32%		2.21%		4.18%

																Excess Return				0.11%		1.40%		0.65%		0.63%		0.84%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   200,352,000		4.11%		15.31%		10.17%		14.04%		7.62%

																Russell 3000 + 300 Bps Qtr Lag				5.34%		22.22%		14.03%		17.61%		11.23%

																Excess Return				-1.23%		-6.91%		-3.86%		-3.57%		-3.61%







				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Common School Fund Returns		$   1,661,437,000		-0.49%		11.77%		6.67%		8.33%		6.54%

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				CSF Policy Benchmark				-0.23%		11.82%		6.86%		8.23%		6.33%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				Excess Return				-0.26%		-0.05%		-0.19%		0.10%		0.21%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   891,720,000		-1.24%		15.67%		8.29%		10.20%		7.09%

																MSCI ACWI IMI Net				-0.89%		15.03%		8.27%		9.34%		5.90%

																Excess Return				-0.35%		0.64%		0.02%		0.86%		1.19%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   451,976,000		-1.40%		2.05%		1.90%		2.46%		4.98%

																Bloomberg Barclays US Aggregate				-1.46%		1.20%		1.24%		1.89%		3.86%

																Excess Return				0.06%		0.85%		0.66%		0.57%		1.12%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   212,873,000		5.18%		19.73%		11.69%		14.37%		8.70%

																Russell 3000 + 300 Bps Qtr Lag				7.11%		24.71%		14.43%		19.01%		12.27%

																Excess Return				-1.93%		-4.98%		-2.74%		-4.64%		-3.57%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   95,869,000		-4.13%		N/A		N/A		N/A		N/A

																Russell 3000 + 300 Bps Qtr Lag				2.22%		N/A		N/A		N/A		N/A

																Excess Return				-6.35%		N/A		N/A		N/A		N/A



																		 



				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise				MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Sep-18		Pyramis Select		Global X-US Equity		$   (30,000,000)		Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Sep-18		Arrowstreet		Global X-US Equity		$   (15,000,000)		Cash Raise				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Sep-18		RREEF		Real Estate		$   15,000,000		Additional Funding				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding

																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

																MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

																Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street































				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,571,792,000		-5.87%		-3.89%		6.13%		5.07%		8.27%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				-4.66%		-1.44%		7.74%		5.66%		8.49%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-1.21%		-2.45%		-1.61%		-0.59%		-0.22%						$   38,508,904.00

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Source: State Street

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   672,619,000		-13.93%		-11.35%		5.72%		4.24%		10.60%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				-13.28%		-10.08%		6.49%		4.17%		9.74%

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Excess Return				-0.65%		-1.27%		-0.77%		0.07%		0.86%						$   8,542,261.30		22%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise				Common School Fund Fixed Income Returns		$   440,001,000		0.66%		-0.71%		2.74%		2.85%		5.77%

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Bloomberg Barclays US Aggregate				1.64%		0.01%		2.17%		2.49%		3.94%

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Excess Return				-0.98%		-0.72%		0.57%		0.36%		1.83%						$   3,168,007.20		8%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding				Common School Fund Private Equity Returns		$   214,537,000		3.27%		15.15%		12.76%		13.25%		11.98%

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Russell 3000 + 300 Bps Qtr Lag				7.90%		21.06%		20.54%		16.83%		15.66%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding				Excess Return				-4.63%		-5.91%		-7.78%		-3.58%		-3.68%						$   12,679,136.70		32%

				Oct-18		RREEF		Real Estate		$   15,000,000		Additional Funding

				Jan-19		RREEF		Real Estate		$   15,000,000		Additional Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   89,446,000		0.18%		-10.55%		N/A		N/A		N/A

																CPI + 400 Bps				0.50%		5.98%		N/A		N/A		N/A

																Excess Return				-0.32%		-16.53%		N/A		N/A		N/A						$   14,785,423.80		38%



																Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   105,759,000		0.56%		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.87%		N/A		N/A		N/A		N/A

																Excess Return				-1.31%		N/A		N/A		N/A		N/A						$   39,174,829.00



																		 



																Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,571,792,000		-5.87%		-3.89%		6.13%		5.07%		8.27%

																CSF Policy Benchmark				-4.66%		-1.44%		7.74%		5.66%		8.49%

																Excess Return				-1.21%		-2.45%		-1.61%		-0.59%		-0.22%

																Source: State Street



																Period Ending 3/29/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,747,944,819		6.03%		2.41%		8.07%		5.90%		11.04%

																CSF Policy Benchmark				4.96%		3.23%		8.81%		6.17%		10.80%

																Excess Return				1.07%		-0.82%		-0.74%		-0.27%		0.24%

																Source: State Street (Preliminary)







																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,900,572,077		4.68%		16.04%		9.35%		6.86%		8.39%

																CSF Policy Benchmark				4.49%		15.15%		10.06%		7.36%		8.36%

																Excess Return				0.19%		0.89%		-0.71%		-0.50%		0.03%

																Source: State Street





																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,900,572,077		4.68%		16.04%		9.35%		6.86%		8.39%

																CSF Policy Benchmark				4.49%		15.15%		10.06%		7.36%		8.36%

																Excess Return				0.19%		0.89%		-0.71%		-0.50%		0.03%

																Source: State Street

																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   895,189,714		9.23%		26.26%		11.79%		8.21%		9.62%

																MSCI ACWI IMI Net				9.05%		26.35%		12.09%		8.34%		8.91%

																Excess Return				0.18%		-0.09%		-0.30%		-0.13%		0.71%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   487,914,680		0.61%		10.57%		4.83%		3.69%		4.92%

																Bloomberg Barclays US Aggregate				0.18%		8.72%		4.03%		3.10%		3.95%

																Excess Return				0.43%		1.85%		0.80%		0.59%		0.97%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   202,601,994		3.44%		11.07%		13.83%		11.33%		13.56%

																Russell 3000 + 300 Bps Qtr Lag				1.91%		6.00%		16.18%		13.73%		16.44%

																Excess Return				1.53%		5.07%		-2.36%		-2.40%		-2.88%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   119,813,485		-2.09%		-1.47%		N/A		N/A		N/A

																CPI + 400 Bps				1.07%		6.37%		N/A		N/A		N/A

																Excess Return				-3.16%		-7.84%		N/A		N/A		N/A



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   128,802,076		1.48%		6.66%		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.08%		4.64%		N/A		N/A		N/A

																Excess Return				0.40%		2.02%		N/A		N/A		N/A

																Source: State Street

																		 



















Global Low Vol

						Period Ending  9/30/18		Market Value		1 year		Incep																				FUND ID		FUND NAME		PERIOD TYPE		DATE		LEVEL		Return

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		15.29%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-17		TOTAL		1.72656		1.0173

						MSCI ACWI IMI Min Vol Net				3.76%		13.26%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-17		TOTAL		3.37291		1.0337

						MSCI ACWI IMI Net				-0.95%		15.44%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-17		TOTAL		0.61116		1.0061

						Excess				2.78%		-0.16%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-17		TOTAL		1.13512		1.0114

																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-17		TOTAL		2.85885		1.0286

						Period Ending  10/30/18		Market Value		1 year		Incep				1-yr Beta																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-17		TOTAL		-0.47927		0.9952

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		10.82%				0.78						$   5,259,205,394.39										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-17		TOTAL		1.81194		1.0181

						MSCI ACWI IMI Net				-0.95%		9.69%				1.00		 				18.8%										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-17		TOTAL		0.85733		1.0086

						Excess				2.78%		1.13%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-17		TOTAL		0.08901		1.0009

						Source: State Street																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-17		TOTAL		1.60656		1.0161



						Period Ending  12/31/18		Market Value		1 year		Incep*				1-yr Beta

						Global Equity Low Vol		$   3,457,896,908		-5.55%		7.66%				0.78

						MSCI ACWI IMI Net				-10.08%		5.57%				1.00

						Excess				4.53%		2.09%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Nov-17		TOTAL		2.47781		1.0248

						Source: State Street 																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Dec-17		TOTAL		0.61060		1.0061

						*Inception: January 1, 2017



						Period Ending  12/31/18		Market Value		1 year		Incep**				1-yr Beta		 		 

						Diversified Multifactor (59GY)		$   653,862,118		-12.00%		-3.55%				0.93		 		 

						MSCI World X-US Net				-14.09%		-5.33%				1.00

						Excess				2.09%		1.78%				 

						Source:   State Street

						**Inception:  June 1, 2017

								$   4,111,759,026

								23,964,745,626

								17.2%



																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-18		TOTAL		3.29524		1.0330

		1.01				Date		OPERF Global Low Vol Excess Returns		Cum Alpha																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-18		TOTAL		-3.93244		0.9607

		1.00		1.00		Jan-17		0.01		0.63																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-18		TOTAL		0.03092		1.0003

		1.00				Feb-17		(0.00)		0.55																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-18		TOTAL		0.02334		1.0002

		1.00				Mar-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-18		TOTAL		0.10066		1.0010

		1.01				Apr-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-18		TOTAL		0.29959		1.0030

		0.99				May-17		0.01		1.10																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-18		TOTAL		3.07894		1.0308

		0.99				Jun-17		(0.01)		0.46																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-18		TOTAL		1.53151		1.0153

		1.01				Jul-17		(0.01)		(0.29)																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-18		TOTAL		1.06380		1.0106

		0.98				Aug-17		0.01		0.43																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-18		TOTAL		-4.69532		0.9530

		1.00				Sep-17		(0.02)		(1.33)

		1.01				Oct-17		0.00		(0.97)

		0.99				Nov-17		0.01		(0.37)																										January 1, 2017 to September 30, 2018

		0.99				Dec-17		(0.01)		(1.04)																										Cumulative		24.34%

		1.01				Jan-18		(0.01)		(2.36)																										Annualized		13.26%						 

		1.01				Feb-18		0.01		(1.14)

		1.00				Mar-18		0.01		(0.01)

		1.00				Apr-18		(0.00)		(0.43)

		1.00				May-18		(0.00)		(0.69)																										January 1, 2017 to October 31, 2018										STD

		1.00				Jun-18		0.00		(0.46)																										Cumulative		18.51%						RTN		8.53%

		1.00				Jul-18		(0.00)		(0.44)																										Annualized		9.70%						9.70%

		1.01				Aug-18		(0.00)		(0.44)

		1.02		 		Sep-18		0.01		0.12																						Return Details ( GLOBAL EQUITY LOW VOL - Since Incept )

						Oct-18		0.02		1.39																						RETURN TYPE: Total

																																GLOBAL EQUITY LOW VOL - 59ACA41 As of 31-Oct-18



																																Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		Global Low Vol		MSCI ACWI IMI Net		ROR (Excess)





		Period Ending 12/31/18		Market Value		1 year		2 years		3 years		4 years		Inception

		DFA Large Cap Core		$   3,403,739,954.00		-7.51%		5.08%		8.49%		5.07%		5.24%

		Russell 1000				-4.12%		7.64%		9.09%		6.99%		7.30%

		Excess				-3.39%		-2.56%		-0.61%		-1.92%		-2.06%

		Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 																														    2017-01-31		801,909,286.76		828,699,371.72		0.00		26,790,084.96		3.341		2.708		0.633

																																    2017-02-28		828,699,371.72		1,656,362,771.25		806,330,392.94		21,333,006.59		2.662		2.756		(0.094)

																																    2017-03-31		1,656,362,771.25		2,465,785,512.92		797,724,085.53		11,698,656.14		0.868		1.184		(0.316)

																																    2017-04-30		2,465,785,512.92		3,306,421,375.03		802,145,233.49		38,490,628.62		1.600		1.607		(0.007)

																																    2017-05-31		3,306,421,375.03		3,398,044,665.63		(1,046,362.17)		92,669,652.77		2.804		1.996		0.808

																																    2017-06-30		3,398,044,665.63		3,398,066,832.57		(375,208.00)		397,374.94		0.012		0.590		(0.579)

																																    2017-07-31		3,398,066,832.57		3,467,460,133.76		(457,623.04)		69,850,924.23		2.056		2.743		(0.687)

																																    2017-08-31		3,467,460,133.76		3,500,445,436.18		(1,084,734.23)		34,070,036.65		0.983		0.354		0.629

																																    2017-09-30		3,500,445,436.18		3,521,396,769.74		(382,769.10)		21,334,102.66		0.610		2.144		(1.534)

																																    2017-10-31		3,521,396,769.74		3,604,549,977.86		(7,747.52)		83,160,955.65		2.362		2.022		0.339

																																    2017-11-30		3,604,549,977.86		3,692,667,899.60		(1,406,749.15)		89,524,670.88		2.484		1.963		0.521

																																    2017-12-31		3,692,667,899.60		3,731,514,400.40		(970,424.73)		39,816,925.53		1.079		1.631		(0.552)

																																    2018-01-31		3,731,514,400.40		3,884,736,143.24		(2,218,017.28)		155,439,760.12		4.165		5.392		(1.227)

																																    2018-02-28		3,884,736,143.24		3,755,381,050.97		(1,288,269.67)		(128,066,822.60)		(3.297)		(4.175)		0.878

																																    2018-03-31		3,755,381,050.97		3,724,076,774.10		(1,474,676.71)		(29,829,600.16)		(0.794)		(1.869)		1.074

																																    2018-04-30		3,724,076,774.10		3,740,223,741.20		(838,885.65)		16,985,852.75		0.456		0.934		(0.478)

																																    2018-05-31		3,740,223,741.20		3,740,830,335.89		(884,391.80)		1,490,986.49		0.040		0.394		(0.354)

																																    2018-06-30		3,740,830,335.89		3,726,798,952.31		(874,654.39)		(13,156,729.19)		(0.352)		(0.600)		0.248

																																    2018-07-31		3,726,798,952.31		3,828,653,569.78		(876,325.56)		102,730,943.03		2.757		2.770		(0.014)

																																    2018-08-31		3,828,653,569.78		3,862,100,212.13		(866,711.31)		34,313,353.66		0.896		0.919		(0.022)

																																    2018-09-30		3,862,100,212.13		3,898,605,934.09		(848,253.73)		37,353,975.70		0.967		0.159		0.808

																																    2018-10-31		3,898,605,934.09		3,670,259,067.73		(855,190.47)		(227,491,675.89)		(5.836)		(7.823)		1.987

																																Date		MSCI ACWI IMI Net		Global Low Vol		Date		MSCI ACWI IMI Net		Global Low Vol Excess Return		Cumulative Excess Returns				MSCI ACWI IMI Net		Global Low Vol		Geo BMK		Geo DFA		CUM ALPHA

																																Jan-17		2.708		3.341		Jan-17		- 0		1%		1%		1		1.0271		1.0334		0.027		0.033		0.63%

																																Feb-17		2.756		2.662		Feb-17		- 0		-0%		1%		2		1.0276		1.0266		0.055		0.061		0.55%

																																Mar-17		1.184		0.868		Mar-17		- 0		-0%		0%		3		1.0118		1.0087		0.068		0.070		0.22%

																																Apr-17		1.607		1.600		Apr-17		- 0		-0%		0%		4		1.0161		1.0160		0.085		0.087		0.22%

																																May-17		1.996		2.804		May-17		- 0		1%		1%		5		1.0200		1.0280		0.107		0.118		1.10%

																																Jun-17		0.590		0.012		Jun-17		- 0		-1%		0%		6		1.0059		1.0001		0.113		0.118		0.46%

																																Jul-17		2.743		2.056		Jul-17		- 0		-1%		-0%		7		1.0274		1.0206		0.144		0.141		-0.29%

																																Aug-17		0.354		0.983		Aug-17		- 0		1%		0%		8		1.0035		1.0098		0.148		0.152		0.43%

																																Sep-17		2.144		0.610		Sep-17		- 0		-2%		-1%		9		1.0214		1.0061		0.172		0.159		-1.33%

																																Oct-17		2.022		2.362		Oct-17		- 0		0%		-1%		10		1.0202		1.0236		0.196		0.186		-0.97%

																																Nov-17		1.963		2.484		Nov-17		- 0		1%		-0%		11		1.0196		1.0248		0.220		0.216		-0.37%

																																Dec-17		1.631		1.079		Dec-17		- 0		-1%		-1%		12		1.0163		1.0108		0.240		0.229		-1.04%

																																Jan-18		5.392		4.165		Jan-18		- 0		-1%		-2%		13		1.0539		1.0417		0.280		0.256		-2.36%

																																Feb-18		(4.175)		(3.297)		Feb-18		- 0		1%		-1%		14		0.9583		0.9670		0.212		0.201		-1.14%

																																Mar-18		(1.869)		(0.794)		Mar-18		- 0		1%		-0%		15		0.9813		0.9921		0.179		0.179		-0.01%

																																Apr-18		0.934		0.456		Apr-18		- 0		-0%		-0%		16		1.0093		1.0046		0.175		0.171		-0.43%

																																May-18		0.394		0.040		May-18		- 0		-0%		-1%		17		1.0039		1.0004		0.167		0.160		-0.69%

						20.78%																										Jun-18		(0.600)		(0.352)		Jun-18		- 0		0%		-0%		18		0.9940		0.9965		0.153		0.148		-0.46%

				Period Ending  8/31/19		Market Value		1 year		2 year		Incep*																				Jul-18		2.770		2.757		Jul-18		- 0		-0%		-0%		19		1.0277		1.0276		0.164		0.159		-0.44%

				Global Equity Low Vol		$   4,363,270,621		3.62%		6.92%		10.86%																				Aug-18		0.919		0.896		Aug-18		- 0		-0%		-0%		20		1.0092		1.0090		0.161		0.157		-0.44%

				MSCI ACWI IMI Net				-1.43%		4.98%		9.22%																				Sep-18		0.159		0.967		Sep-18		- 0		1%		0%		21		1.0016		1.0097		0.154		0.155		0.12%

				Excess				5.05%		1.95%		1.64%																						Oct-18		(7.823)		(5.836)		Oct-18		- 0		2%		-509%		22		0.9218		0.9416		5.190		0.098		-509.20%

				Beta				0.72		0.73

				Std Dev Port				12.95%		10.14%

				Std Dev Bench				17.64%		13.60%

				Source: State Street 

				*Inception: January 1, 2017



				Period Ending  8/31/19		Market Value		1 year		2 year		Incep**

				Diversified Multifactor (59GY)		$   791,613,572		0.09%		1.63%		2.75%

				MSCI World X-US Net				-0.35%		1.32%		2.51%

				Excess				0.44%		0.31%		0.24%

				Beta				0.72		0.73

				Std Dev Port				12.95%		10.14%

				Std Dev Bench				17.64%		13.60%

				Source:   State Street				 		 

				**Inception:  June 1, 2017



OPERF Global Low Vol  Excess Returns
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OPERF Global Low Volatily Monthly & Cumulative Excess Returns
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OIC Rebalance



				LEGACY								TARGET

				Pyramis				$   417,335,918.22				Risk Premia		$   575,000,000.00

				NT				$   752,683,280.56				Russell RAFI		$   300,000,000.00

				Total				$   1,170,019,198.78				S&P 400		$   100,000,000.00

												Russell 2000 Synthetic		$   100,000,000.00

												Cash		$   95,019,198.78

												TARGET		$   1,170,019,198.78









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				December				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				December				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				December				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination

				December				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding

				December				Fundamental Index		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding

				December				S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding

				December				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				January				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				January/February				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				January/February				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				From 2/10/14 to 3/20/14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise

												 		 

												$   (1,170,019,199)

												$   (150,000,000)

												$   (1,320,019,199)









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				May				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May				S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500

				May				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding						Market Value		3 Months		1 Year		3 Years		5 Years

				May				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding						$   29,203,481,000.00		4.45%		24.20%		11.22%		15.68%

				June				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance								4.84%		23.35%		10.37%		14.77%

				June				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance								-0.39%		0.85%		0.85%		0.91%

				June				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance

				June				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				June				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding						Period Ending 6/30/2014		1 Year		3 Years		5 Years

				June				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance						OPERF Public Equity Tracking Error		1.01%		0.94%		0.88%

				June				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				June				Arrowstreet		Developed & Emerging Markets		$   (202,000,000)		Cash Raise/Rebalance

				June				Pyramis		Developed & Emerging Markets		$   (106,000,000)		Cash Raise/Rebalance

				June				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance						Reason		Inclusion Date

				June				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance						Performance Trigger		Jul-14

																				Performance Trigger		Jul-14

																				Performance Trigger		Jul-14

																				Organizational Concerns/Performance Trigger		Mar-14

																				Organizational Concerns		Jan-14

																				Performance Trigger		Dec-13

																				Organizational Concerns/Performance Trigger		Oct-13

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination						Market Value		3 Months		1 Year		3 Years		5 Years

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding						$   27,952,195,000.00		1.13%		3.31%		15.42%		10.30%

				Apr-14				Fundamental Index		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding								0.59%		3.84%		14.30%		9.48%

				May-14				S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding								0.54%		-0.53%		1.12%		0.82%

				Jun-14				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				Jan-14				Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000		Rebalance - Additional Funding						1 Year		3 Years		5 Years

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance						1.04%		0.87%		0.89%

				Jan-14				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May-14				S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May-14				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500						Reason		Inclusion Date

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding						Performance Trigger		Jul-14

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding						Performance Trigger		Jul-14

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance						Performance Trigger		Jul-14

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance						Organizational Concerns/Performance Trigger		Mar-14

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance						Organizational Concerns		Jan-14

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance						Performance Trigger		Dec-13

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding						Organizational Concerns/Performance Trigger		Oct-13

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Developed & Emerging Markets		$   (202,000,000)		Cash Raise/Rebalance

				Jun-14				Pyramis		Developed & Emerging Markets		$   (106,000,000)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

												 

												$   (2,238,519,199)		Cash Raise/Terminations

												$   1,429,500,000		Fundings

												 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Reason		Inclusion Date

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination						Performance Trigger		Jul-14

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination						Performance Trigger		Jan-15

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding						Performance Trigger		Jul-14

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding						Organizational Concerns/Performance Trigger		Mar-14

																				Organizational Concerns		Jan-14

																				Performance Trigger		Dec-13











				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination						$   28,674,131,000.00		3.23%		5.33%		11.99%		10.16%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding								2.58%		5.12%		10.95%		9.25%						Wellington Small Cap		Performance Trigger		Jul-14

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance								0.65%		0.21%		1.04%		0.91%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

												 																						PIMCO U.S. Large Cap		Organizational Concerns		Jan-14

																																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding						$   29,143,574,000.00		0.89%		1.77%		14.64%		13.09%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Apr-15				Wells Cap CEF		International Core		$   50,000,000		Rebalance - Additional Funding								0.54%		0.81%		13.34%		12.17%						Wellington Small Cap		Performance Trigger		Jul-14

				May-15				Lazard CEF		International Core		$   65,000,000		Rebalance - Additional Funding								0.35%		0.96%		1.30%		0.92%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Jun-15				Lazard CEF		International Core		$   100,000,000		Rebalance - Additional Funding																				Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding







																				Market Value				1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						$   29,143,574,000				1.77%		14.64%		13.09%

				May-15				AQR		US Small Cap Equity		$   208,000,000		Conversion to 130/30										0.81%		13.34%		12.17%

				Jun-15				Arrowstreet		International Core		$   1,292,000,000		Conversion to 130/30										0.96%		1.30%		0.92%



																								1.04%		0.93%		0.92%

																								0.92		1.40		1.00



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination						Market Value				1 Year		3 Years		5 Years

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination						$   14,013,825,000				6.83%		17.55%		17.26%

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding										7.29%		17.73%		17.54%

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding										-0.46%		-0.18%		-0.28%

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding						Market Value				1 Year		3 Years		5 Years

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance						$   14,094,335,000				-3.07%		11.60%		9.52%

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding										-4.97%		9.80%		8.00%

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding										1.90%		1.80%		1.52%

				Apr-15				Wells Cap CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding

				May-15				Lazard CEF		Int'l Developed & Emerging		$   65,000,000		Rebalance - Additional Funding						Market Value				1 Year		3 Years		5 Years

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns						$   1,035,415,000				5.17%		19.95%		13.34%

				Jun-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding										-3.41%		11.80%		10.57%

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding										8.58%		8.15%		2.77%





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years								Firm/Mandate		Reason		Inclusion Date

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing						$   26,337,042,000		-9.72%		-4.91%		8.42%		7.81%								Wellington Small Cap		Performance Trigger		Jul-14

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding								-9.59%		-6.21%		7.20%		6.99%								Next Century Small Cap Growth		Performance Trigger		Jul-14

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing								-0.13%		1.30%		1.22%		0.82%								Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding																						Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding								N/A		1.01%		0.96%		0.91%

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding								N/A		1.29		1.27		0.90																		U.S.

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing																														International Developed

																																												Emerging Markets



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years				Firm/Mandate		Reason		Inclusion Date

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance						$   25,667,994,000		4.50%		-1.75%		8.74%		6.75%				EAM Micro Cap Growth		Performance Trigger		Dec-15

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance								4.91%		-2.19%		7.86%		6.11%				Wellington Small Cap		Performance Trigger		Jul-14

				Oct-15				OST Tiered Emerging Market Stratey		Emerging Markets		$   (180,400,000)		Cash Raise/Rebalance								-0.41%		0.44%		0.88%		0.64%				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance								N/A		1.17%		1.02%		0.96%

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 								N/A		0.37		0.86		0.67



				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance						Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance						$   25,658,687,000		0.31%		-4.53%		6.23%		5.88%

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance								0.30%		-4.36%		5.59%		5.24%

																						0.01%		-0.17%		0.64%		0.64%



																						N/A		1.17%		1.04%		0.97%

																						N/A		-0.15		0.62		0.66



																								(0.15)		0.62		0.66

																				Market Value		3 Months		1 Year		3 Years		5 Years

																				$   25,924,569,000		1.03%		-4.39%		6.50%		6.00%

																						1.06%		-3.87%		6.13%		5.43%

																						-0.03%		-0.52%		0.37%		0.57%



																						N/A		1.00%		1.00%		0.97%

																						N/A		-0.52		0.37		0.58







				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000)		Termination						Market Value		3 Months		1 Year		3 Years		5 Years

				Jul-16				Genesis		Emerging Markets		$   (50,000,000)		Cash Raise/Rebalance						$   26,401,853,950		5.91%		12.16%		5.50%		11.69%		 

				Jul-16				Lazard		Developed & Emerging Markets		$   (100,000,000)		Cash Raise/Rebalance								5.57%		12.25%		5.24%		10.87%		 

				Jul-16				Pyramis		Developed & Emerging Markets		$   (250,000,000)		Cash Raise/Rebalance								0.34%		-0.10%		0.26%		0.82%		 

				Jul-16				Walter Scott		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000		Rebalance - Additional Funding								N/A		0.88%		0.97%		0.91%

				Sep-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination								N/A		-0.11		0.27		0.90

				Sep-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination						$   26,311,920,000		2.30%		9.80%		3.68%		10.65%

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding								1.27%		8.36%		3.25%		9.61%

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance								1.03%		1.44%		0.43%		1.04%

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000)		Cash Raise/Rebalance								N/A		0.88%		0.97%		0.91%

				Nov-16				Genesis		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance								N/A		1.64		0.42		1.12

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Cash Raise/Rebalance

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		Global Low Vol		$   800,000,000		Rebalance - Initial Funding





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Jan-17				Wells Capital Closed End Fund		Developed & Emerging		$   (425,000,000)		Termination						$   28,001,472,947		6.48%		16.77%		5.70%		9.64%

				Jan-17				Lazard Closed End Fund		Developed & Emerging		$   425,000,000		Rebalance - Additional Funding								6.79%		15.37%		5.07%		8.55%

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance								-0.31%		1.40%		0.63%		1.09%

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination								N/A		0.82%		1.03%		0.93%

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination								N/A		1.71		0.61		1.17

				Feb-17				Acadian		Global Low Vol		$   800,000,000		Rebalance - Initial Funding										 

				Mar-17				AQR 		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Apr-17				Fidelity		Developed & Emerging		$   (603,000,000)		Termination

				Apr-17				Blackrock R1000V Index Fund		Developed & Emerging		$   (323,000,000)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding







																				Market Value		3 Months		1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						$   29,010,796,000		4.36%		20.32%		5.39%		11.63%

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000)		Termination								4.25%		19.01%		4.87%		10.74%

				Apr-17				Blackrock R1000V Index Fund		U.S. Large Cap Core		$   (323,000,000)		Termination								0.11%		1.31%		0.52%		0.89%

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination								N/A		0.82%		0.95%		0.92%

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding								N/A		1.60		0.55		0.97









																				Market Value		3 Months		1 Year		3 Years		5 Years

																				$   30,654,941,354		5.65%		20.02%		8.58%		11.40%

																						5.32%		18.73%		7.72%		10.43%

																						0.33%		1.29%		0.85%		0.97%



																						N/A		0.86%		0.92%		0.93%

																						N/A		1.50		0.92		1.04











				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure						$   30,683,041,000		6.07%		24.46%		10.32%		11.93%

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure								5.72%		23.95%		9.52%		11.00%

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure								0.35%		0.51%		0.80%		0.93%

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure								N/A		0.56%		0.90%		0.92%

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure								N/A		0.91		0.89		1.01

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

												$   (1,800,000,000)

																								 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance						$   29,545,729,000		-0.53%		16.33%		8.97%		10.19%		6.63%

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance								-0.89%		15.03%		8.27%		9.34%		5.90%

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance								0.36%		1.30%		0.70%		0.85%		0.73%

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance								N/A		0.67%		0.90%		0.93%		0.96%

												$   (1,000,000,000)										N/A		1.93		0.78		0.92		0.76







				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance						$   29,776,099,310		0.21%		11.71%		8.72%		10.18%		6.67%

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance								N/A		0.85%		0.90%		0.93%		0.95%

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance								N/A		.065		0.42		0.62		0.55

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

												$   (1,862,806,054)











				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise						$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance

																						N/A		0.85%		0.90%		0.93%		0.95%

																						N/A		.065		0.42		0.62		0.55





																				Market Value		1 year		Incep

																				$   3,670,259,067.73		1.83%		10.82%

																						3.76%

																						-0.95%		9.89%

																						2.78%		0.93%





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-18		59GY		OST International Risk Premia		International Developed		$   50,000,000		Rebalance - Additional Funding						$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		$   15,000,000		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Nov-18				Acadian Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Nov-18				AllianceBernstein Global Value		Global Value		$   14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		$   15,000,000		Cash Raise/Rebalance								N/A		0.85%		0.90%		0.93%		0.95%

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		$   15,000,000		Cash Raise/Rebalance								N/A		.065		0.42		0.62		0.55

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				AQR Global Low Vol		Global Low Vol		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		$   30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		$   16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		$   5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		$   75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		$   3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		$   2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		$   23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		$   19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		$   50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		$   6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		$   4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		$   3,000,000		Cash Raise/Rebalance

												$   475,000,000









				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Feb-19		59AY		AQR CAPITAL MANAGEMENT, LLC		World Developed		$   (15,000,000)		Rebalance				OPERF Public Equity Returns		$   25,661,929,602		0.02%		-0.07%		9.57%		7.01%		9.00%

				Feb-19		59A0		ARROWSTREET CAPITAL, LP		Int'l Developed & Emerging		$   (31,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				-0.18%		0.48%		9.36%		6.61%		8.45%

				Feb-19		59GW		LAZARD CEF		Int'l Developed & Emerging		$   (24,000,000)		Cash Raise/Rebalance				Excess Return (0.50% Target)				0.20%		-0.55%		0.21%		0.40%		0.55%

				Feb-19		597N		LAZARD  		Int'l Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Feb-19		599Y		WALTER SCOTT MGMT		Int'l Developed		$   (16,000,000)		Cash Raise/Rebalance				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.93%		0.87%		0.90%		0.90%

				Feb-19		592S		ACADIAN ASSET MGMT		Int'l Developed & Emerging Value		$   (16,000,000)		Cash Raise/Rebalance				Information Ratio (Excess Return/Tracking Error)				N/A		-0.59		0.25		0.45		0.61

				Feb-19		596B		BRANDES INVESTMENT PARTNERS LP		Int'l Developed & Emerging Value		$   (17,000,000)		Cash Raise/Rebalance

				Feb-19		59DR		DIMENSIONAL FUND ADVISORS		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance										-0.59		0.24		0.44		0.61

				Feb-19		59HL		EAM INVESTORS, LLC		Global X -US Micro Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X -US Micro Cap Value		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (9,000,000)		Cash Raise/Rebalance

				Feb-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (10,000,000)		Cash Raise/Rebalance

				Feb-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (3,000,000)		Cash Raise/Rebalance				Period Ending 9/30/19		Market Value		3 Months		1 Year		2 years		Incep				2-yr Beta

				Feb-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (7,000,000)		Cash Raise/Rebalance				Global Equity Low Vol		$   4,430,119,268		0.86%		4.22%		7.42%		11.13%				0.73

				Feb-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (3,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				-0.18%		0.48%		4.95%		9.75%				1.00

				Feb-19		59A4		ALLIANCE BERNSTEIN		Global Value		$   (14,000,000)		Cash Raise/Rebalance				Excess Return				1.04%		3.74%		2.46%		1.37%				 

				Feb-19		59HQ		DIMENSIONAL FUND ADVISORS		U.S. Large Cap Core		$   (400,000,000)		Cash Raise/Rebalance

				Feb-19		59IF		DIMENSIONAL FUND ADVISORS		Global Low Volatility		$   800,000,000		Initial Funding

												$   (604,000,000)								Jan-00



				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Mar-19		59HQ		DIMENSIONAL FUND ADVISORS LTD.		World Developed		$   (206,000,000)		Cash Raise/Rebalance

				Mar-19		59DY		S & P 500 INDEX OST MANAGED		U.S. Large Cap Core		$   (130,000,000)		Cash Raise/Rebalance

				Mar-19		598W		ARONSON,JOHNSON,ORTIZ		U.S. Large Cap Value		$   (48,000,000)		Cash Raise/Rebalance

				Mar-19		59GB		AQR CAPITAL MANAGEMENT, LLC		U.S. Small Cp Value		$   (14,000,000)		Cash Raise/Rebalance

				Mar-19		59AR		MELLON		U.S. Small Cap Value		$   (16,000,000)		Cash Raise/Rebalance

				Mar-19		59AY		AQR CAPITAL MANAGEMENT, LLC		International Developed		$   (43,000,000)		Cash Raise/Rebalance

				Mar-19		59A0		ARROWSTREET CAPITAL, LP		International Developed & Emerging		$   (91,000,000)		Cash Raise/Rebalance

				Mar-19		59GW		LAZARD ASSET MANAGEMENT		International Developed & Emerging		$   (72,000,000)		Cash Raise/Rebalance

				Mar-19		597N		LAZARD FRERES ASSET MANAGEMENT		International Developed & Emerging		$   (52,000,000)		Cash Raise/Rebalance

				Mar-19		599Y		WALTER SCOTT MGMT		International Developed		$   (46,000,000)		Cash Raise/Rebalance

				Mar-19		592S		ACADIAN ASSET MGMT		International Developed & Emerging		$   (45,000,000)		Cash Raise/Rebalance

				Mar-19		596B		BRANDES INVESTMENT PARTNERS LP		International Developed & Emerging		$   (49,000,000)		Cash Raise/Rebalance

				Mar-19		59DR		DIMENSIONAL FUND ADVISORS		Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59HL		EAM INVESTORS, LLC		Global X-US Micro Cap		$   (7,000,000)		Cash Raise/Rebalance

				Mar-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X-US Micro Cap		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (26,000,000)		Cash Raise/Rebalance

				Mar-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Mar-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (27,000,000)		Cash Raise/Rebalance

				Mar-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (8,000,000)		Cash Raise/Rebalance

				Mar-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (19,000,000)		Cash Raise/Rebalance

				Mar-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		59A4		ALLIANCE BERNSTEIN		Global X-US Value		$   (41,000,000)		Cash Raise/Rebalance

												$   (1,001,000,000)



				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Jun-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Jun-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (16,000,000)		Cash Raise/Rebalance

				Jun-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (21,000,000)		Cash Raise/Rebalance

				Jun-19		59AX		Arrowstreet EM		Emerging Markets		$   (10,000,000)		Cash Raise/Rebalance

				Jun-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (80,000,000)		Cash Raise/Rebalance

				Jun-19		59DR		DFA Int'l Small Cap Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		592Q		Genesis EM		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-19		59DS		Harris Int'l Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59AR		Mellon US Small Value		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		599Y		Walter Scott Int'l		International Developed		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59C1		Westwood Global EM		Emerging		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		59G7		William Blair EM Growth		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-19		59HF		William Blair EMSC		Emerging Small Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Jun-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (25,000,000)

				Jun-19		59IA		Acadian Low Vol		Global Low Vol		$   (23,000,000)

				Jun-19		59IB		AQR Low Vol		Global Low Vol		$   (23,000,000)

				Jun-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (20,000,000)

				Jun-19		59IF		DFA Low Vol		Global Low Vol		$   (20,000,000)

												$   (441,000,000)





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Aug-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (42,000,000)		Cash Raise/Rebalance

				Aug-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (37,000,000)		Cash Raise/Rebalance

				Aug-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (40,000,000)		Cash Raise/Rebalance

				Aug-19		59AX		Arrowstreet EM		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Aug-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (85,000,000)		Cash Raise/Rebalance

				Aug-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (44,000,000)		Cash Raise/Rebalance

				Aug-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (197,000,000)		Cash Raise/Rebalance

				Aug-19		592Q		Genesis EM		Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Aug-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (50,000,000)		Cash Raise/Rebalance

				Aug-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Aug-19		599Y		Walter Scott Int'l		International Developed		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59DY		OST S&P 500 Index		U.S. Large Cap Core		$   (150,000,000)		Cash Raise/Rebalance

				Aug-19		59G7		William Blair EM Growth		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Aug-19		59C1		Westwood Global EM		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Aug-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (61,000,000)		Cash Raise/Rebalance

				Aug-19		59IA		Acadian Low Vol		Global Low Vol		$   (56,000,000)		Cash Raise/Rebalance

				Aug-19		59IB		AQR Low Vol		Global Low Vol		$   (55,000,000)		Cash Raise/Rebalance

				Aug-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (58,000,000)

				Aug-19		59IF		DFA Low Vol		Global Low Vol		$   (50,000,000)

												$   (1,153,000,000)







												$   (3,199,000,000)





												$   3,674,000,000





































































				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding

				Apr-14				OST - Russell Fundamental Strategy		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding

				May-14				OST - S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding

				Jun-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				Jan-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000		Rebalance - Additional Funding

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Wells Capital CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May-14				OST - S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May-14				OST - Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Int'l Developed & Emerging		$   (202,000,000)		Cash Raise/Rebalance

				Jun-14				Pyramis		Int'l Developed & Emerging		$   (106,000,000)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding

				Apr-15				Wells Cap CEF		International Core		$   50,000,000		Rebalance - Additional Funding

				May-15				Lazard CEF		International Core		$   65,000,000		Rebalance - Additional Funding

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns

				Jun-15				Lazard CEF		International Core		$   100,000,000		Rebalance - Additional Funding

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding

				May-15				AQR		US Small Cap Equity		$   208,000,000		Conversion to 130/30

				Jun-15				Arrowstreet		International Core		$   1,292,000,000		Conversion to 130/30

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 

				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000)		Termination

				Jul-16				Genesis		Emerging Markets		$   (50,000,000)		Cash Raise/Rebalance

				Jul-16				Lazard		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Pyramis		Int'l Developed & Emerging		$   (250,000,000)		Cash Raise/Rebalance

				Jul-16				Walter Scott		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000		Rebalance - Additional Funding

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000)		Cash Raise/Rebalance

				Nov-16				Genesis		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		U.S. Large Cap		$   800,000,000		Rebalance - Initial Funding

				Jan-17				Wells Capital Closed End Fund		Int'l Developed & Emerging		$   (425,000,000)		Termination

				Jan-17				Lazard Closed End Fund		Int'l Developed & Emerging		$   425,000,000		Rebalance - Additional Funding

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination

				Feb-17				Acadian		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Mar-17				AQR 		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000)		Termination

				Apr-17				Blackrock R1000V Index Fund		Int'l Developed & Emerging		$   (323,000,000)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Acadian Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				AllianceBernstein Global Value		Global Value		$   14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		$   15,000,000		Cash Raise/Rebalance

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		$   15,000,000		Cash Raise/Rebalance

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				AQR Global Low Vol		Global Low Vol		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		$   30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		$   16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		$   5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		$   75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		$   3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		$   2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		$   23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		$   19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		$   50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		$   6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		$   4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		$   3,000,000		Cash Raise/Rebalance

				Jan-19		59A4		OST 59GY		International Developed		$   (50,000,000)		Cash Raise/Rebalance

				Feb-19		59AY		AQR CAPITAL MANAGEMENT, LLC		World Developed		$   (15,000,000)		Cash Raise/Rebalance

				Feb-19		59A0		ARROWSTREET CAPITAL, LP		Int'l Developed & Emerging		$   (31,000,000)		Cash Raise/Rebalance

				Feb-19		59GW		LAZARD CEF		Int'l Developed & Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Feb-19		597N		LAZARD  		Int'l Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Feb-19		599Y		WALTER SCOTT MGMT		Int'l Developed		$   (16,000,000)		Cash Raise/Rebalance

				Feb-19		592S		ACADIAN ASSET MGMT		Int'l Developed & Emerging Value		$   (16,000,000)		Cash Raise/Rebalance

				Feb-19		596B		BRANDES INVESTMENT PARTNERS LP		Int'l Developed & Emerging Value		$   (17,000,000)		Cash Raise/Rebalance

				Feb-19		59DR		DIMENSIONAL FUND ADVISORS		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59HL		EAM INVESTORS, LLC		Global X -US Micro Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X -US Micro Cap Value		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (9,000,000)		Cash Raise/Rebalance

				Feb-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (10,000,000)		Cash Raise/Rebalance

				Feb-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Feb-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59A4		ALLIANCE BERNSTEIN		Global Value		$   (14,000,000)		Cash Raise/Rebalance

				Feb-19		59HQ		DIMENSIONAL FUND ADVISORS		U.S. Large Cap Core		$   (400,000,000)		Cash Raise/Rebalance

				Feb-19		59IF		DIMENSIONAL FUND ADVISORS		Global Low Volatility		$   800,000,000		Initial Funding

				Mar-19		59HQ		DIMENSIONAL FUND ADVISORS LTD.		World Developed		$   (206,000,000)		Cash Raise/Rebalance

				Mar-19		59DY		S & P 500 INDEX OST MANAGED		U.S. Large Cap Core		$   (130,000,000)		Cash Raise/Rebalance

				Mar-19		598W		ARONSON,JOHNSON,ORTIZ		U.S. Large Cap Value		$   (48,000,000)		Cash Raise/Rebalance

				Mar-19		59GB		AQR CAPITAL MANAGEMENT, LLC		U.S. Small Cp Value		$   (14,000,000)		Cash Raise/Rebalance

				Mar-19		59AR		MELLON		U.S. Small Cap Value		$   (16,000,000)		Cash Raise/Rebalance

				Mar-19		59AY		AQR CAPITAL MANAGEMENT, LLC		International Developed		$   (43,000,000)		Cash Raise/Rebalance

				Mar-19		59A0		ARROWSTREET CAPITAL, LP		International Developed & Emerging		$   (91,000,000)		Cash Raise/Rebalance

				Mar-19		59GW		LAZARD ASSET MANAGEMENT		International Developed & Emerging		$   (72,000,000)		Cash Raise/Rebalance

				Mar-19		597N		LAZARD FRERES ASSET MANAGEMENT		International Developed & Emerging		$   (52,000,000)		Cash Raise/Rebalance

				Mar-19		599Y		WALTER SCOTT MGMT		International Developed		$   (46,000,000)		Cash Raise/Rebalance

				Mar-19		592S		ACADIAN ASSET MGMT		International Developed & Emerging		$   (45,000,000)		Cash Raise/Rebalance

				Mar-19		596B		BRANDES INVESTMENT PARTNERS LP		International Developed & Emerging		$   (49,000,000)		Cash Raise/Rebalance

				Mar-19		59DR		DIMENSIONAL FUND ADVISORS		Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59HL		EAM INVESTORS, LLC		Global X-US Micro Cap		$   (7,000,000)		Cash Raise/Rebalance

				Mar-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X-US Micro Cap		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (26,000,000)		Cash Raise/Rebalance

				Mar-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Mar-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (27,000,000)		Cash Raise/Rebalance

				Mar-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (8,000,000)		Cash Raise/Rebalance

				Mar-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (19,000,000)		Cash Raise/Rebalance

				Mar-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		59A4		ALLIANCE BERNSTEIN		Global X-US Value		$   (41,000,000)		Cash Raise/Rebalance



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Jun-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Jun-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (16,000,000)		Cash Raise/Rebalance

				Jun-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (21,000,000)		Cash Raise/Rebalance

				Jun-19		59AX		Arrowstreet EM		Emerging Markets		$   (10,000,000)		Cash Raise/Rebalance

				Jun-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (80,000,000)		Cash Raise/Rebalance

				Jun-19		59DR		DFA Int'l Small Cap Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		592Q		Genesis EM		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-19		59DS		Harris Int'l Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59AR		Mellon US Small Value		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		599Y		Walter Scott Int'l		International Developed		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59C1		Westwood Global EM		Emerging		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		59G7		William Blair EM Growth		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-19		59HF		William Blair EMSC		Emerging Small Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Jun-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59IA		Acadian Low Vol		Global Low Vol		$   (23,000,000)		Cash Raise/Rebalance

				Jun-19		59IB		AQR Low Vol		Global Low Vol		$   (23,000,000)		Cash Raise/Rebalance

				Jun-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59IF		DFA Low Vol		Global Low Vol		$   (20,000,000)		Cash Raise/Rebalance

				Aug-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (42,000,000)		Cash Raise/Rebalance

				Aug-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (37,000,000)		Cash Raise/Rebalance

				Aug-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (40,000,000)		Cash Raise/Rebalance

				Aug-19		59AX		Arrowstreet EM		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Aug-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (85,000,000)		Cash Raise/Rebalance

				Aug-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (44,000,000)		Cash Raise/Rebalance

				Aug-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (197,000,000)		Cash Raise/Rebalance

				Aug-19		592Q		Genesis EM		Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Aug-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (50,000,000)		Cash Raise/Rebalance

				Aug-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Aug-19		599Y		Walter Scott Int'l		International Developed		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59DY		OST S&P 500 Index		U.S. Large Cap Core		$   (150,000,000)		Cash Raise/Rebalance

				Aug-19		59G7		William Blair EM Growth		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Aug-19		59C1		Westwood Global EM		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Aug-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (61,000,000)		Cash Raise/Rebalance

				Aug-19		59IA		Acadian Low Vol		Global Low Vol		$   (56,000,000)		Cash Raise/Rebalance

				Aug-19		59IB		AQR Low Vol		Global Low Vol		$   (55,000,000)		Cash Raise/Rebalance

				Aug-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (58,000,000)		Cash Raise/Rebalance

				Aug-19		59IF		DFA Low Vol		Global Low Vol		$   (50,000,000)		Cash Raise/Rebalance

				Sep-19		59IF		OST International Risk Premia		Global Low Vol		$   400,000,000		Cash Raise/Rebalance





Perf

		Date		59DX MV		Sec Lend		59DX Rtn		S&P 400		alpha		SL bps		$ Val Added		$ Val Add Compounded		Date		59DY MV		Sec Lend		59DY Rtn		S&P 500		alpha		SL bps		$ Val Added		$ Val Add Compounded		59DZ MV		Sec Lend		59DZ Rtn		RU2K/SML		alpha		SL Bps		$ Val Added		$ Val Add Compounded				Date		TEMS		TEMS Rtn		MSCI EM NET		alpha		$ Val Added		$ Val Add Compounded		Date		59GA MV		Sec Lending		59GA Rtn		RUSSELL 1000		alpha		$ Val Added		$ Val Add Compounded		SL bps		RUFUSLTU		Diff		Date		59GX MV		Sec Lending		59GX Rtn		MSCI USA

VITERI Michael: M2US Index		alpha		$ Val Added		$ Val Add Compounded		SL Bps		CUSTOM				Date		59GY MV		Sec Lending		59GY Rtn		MSCI World X-US Net

Michael VITERI : M1WOU
		alpha		$ Val Added		$ Val Add Compounded		SL Bps		CUSTOM

																																																										101,555,216.00

		Feb-09																		Feb-09																																				Feb-09		95,086,427.91		-6.3700%		-5.6410%		-0.0073		$   (693,180.06)				Feb-09																												 

		Mar-09																		Mar-09																																				Mar-09		107,905,866.83		13.4820%		14.3710%		-0.0089		$   (959,283.16)		$   (1,745,917.75)		Mar-09

		Apr-09																		Apr-09																																				Apr-09		126,843,755.43		17.5500%		16.6410%		0.0091		$   1,153,009.74		$   (899,316.58)		Apr-09

		May-09																		May-09																																				May-09		147,792,092.44		16.5150%		17.0870%		-0.0057		$   (845,370.77)		$   (1,893,209.48)		May-09

		Jun-09																		Jun-09																																				Jun-09		147,360,758.55		-0.2920%		-1.3470%		0.0106		$   1,554,656.00		$   (333,025.31)		Jun-09																																																																																				Date		59DX Monthly Alpha

		Jul-09		$   107,917,313.06				8.723%		8.739%		(0.00016)								Jul-09		$   429,798,408.40				7.527%		7.564%		(0.00037)																										Jul-09		163,813,770.68		11.1650%		11.2450%		-0.0008		$   (131,051.02)		$   (501,258.60)		Jul-09																																																																																				Jul-09		(0.00016)

		Aug-09		$   112,660,641.47				4.395%		4.367%		0.00028								Aug-09		$   445,495,045.81				3.625%		3.610%		0.00015																										Aug-09		165,713,480.08		1.1600%		-0.3580%		0.0152		$   2,515,530.63		$   2,008,457.43		Aug-09																																																																																				Aug-09		0.00028

		Sep-09		$   119,618,828.93				5.732%		5.722%		0.00010								Sep-09		$   464,034,742.13				3.715%		3.732%		(0.00017)								 																		Sep-09		179,086,666.06		8.0700%		9.0770%		-0.0101		$   (1,803,402.73)		$   367,137.22		Sep-09																																																																																				Sep-09		0.00010

		Oct-09		$   114,206,851.60

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		$   17,571.20		-4.524%		-4.540%		0.00016		0.00185		$   17,947.06		$   18,797.53		Oct-09		455,506,488.33

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		$   42,176.97		-1.838%

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		-1.858%		0.00020		0.00111		$   91,101.30																						Oct-09		178,195,823.68		-0.4970%		0.1240%		-0.0062		$   (1,106,596.07)		$   (741,283.52)		Oct-09																																																																																				Oct-09		0.00016

		Nov-09		$   119,059,346.00		$   34,085.85		4.249%

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)		4.052%		0.00197		0.00344		$   234,214.15		$   253,810.36		Nov-09		482,853,516.77

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089		$   38,332.55		6.004%		5.998%		0.00006		0.00095		$   28,971.21		$   125,542.23																				Nov-09		185,194,258.79		3.9270%		4.2960%		-0.0037		$   (683,366.81)		$   (1,453,760.54)		Nov-09																																																																																				Nov-09		0.00197

		Dec-09		$   126,735,231.00

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
		$   29,071.04		6.447%		6.275%		0.00172		0.00275		$   218,043.29		$   488,217.08		Dec-09		492,303,872.92		$   17,093.96		1.957%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		1.932%		0.00025		0.00042		$   123,075.97		$   251,075.06										 										Dec-09		192,798,365.42		4.1060%		3.9490%		0.0016		$   302,693.43		$   (1,210,758.51)		Dec-09																																																																																				Dec-09		0.00172

		Jan-10		$   122,522,840.00		$   27,509.77		-3.169%		-3.215%		0.00046		0.00269		$   56,592.92		$   529,338.41		Jan-10		484,622,811.72

viterim: viterim:
SSB Analytics $484,622,812		$   15,454.98		-3.549%

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		-3.597%		0.00048		0.00038		$   232,618.95		$   474,783.36																				Jan-10		186,219,869.38		-3.4120%		-5.5770%		0.0217		$   4,031,660.17		$   2,862,212.74		Jan-10																																																																																				Jan-10		0.00046

		Feb-10		$   128,992,261.73		$   19,864.58		5.282%		5.211%		0.00071		0.00185		$   92,070.41		$   649,368.47		Feb-10		499,733,855.13		$   18,001.04		3.118%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		3.098%		0.00020		0.00043		$   99,946.77		$   589,533.87																				Feb-10		185,924,895.59		-0.1580%		0.3520%		-0.0051		$   (948,216.97)		$   1,909,473.47		Feb-10																																																																																				Feb-10		0.00071

		Mar-10		$   138,181,378.00		$   16,364.27		7.122%		7.135%		(0.00013)		0.00142		$   (17,987.64)		$   677,628.84		Mar-10		529,868,368.50		$   16,780.56		6.030%		6.034%		(0.00004)		0.00038		$   (21,194.73)		$   603,888.03		$   99,310,397.36						8.140%						$   - 0						Mar-10		201,347,576.77		8.2950%		8.0730%		0.0022		$   446,991.62		$   2,514,855.92		Mar-10																																																																																				Mar-10		(0.00013)

		Apr-10		$   144,058,448.32		$   16,364.27		4.253%		4.262%		(0.00009)		0.00136		$   (13,377.46)		$   693,070.94		Apr-10		538,109,049.05		$   17,032.81		1.555%		1.579%		(0.00024)		0.00038		$   (129,146.17)		$   484,132.32		$   104,979,992.22

viterim: viterim:
SSB MV  $105,095,715.79				5.7090%		5.660%		0.00049				$   51,402.4314						Apr-10		204,263,418.78		1.4480%		1.2120%		0.0024		$   482,061.67		$   3,033,332.70		Apr-10																																																																																				Apr-10		(0.00009)

		May-10		$   133,746,469.80		$   13,176.60		-7.158%

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10		-7.199%		0.00041		0.00118		$   54,554.91		$   698,014.51		May-10		681,199,732.84		$   11,820.89		-7.98%

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		-7.985%		0.00004		0.00021		$   27,247.99		$   472,741.71		$   97,048,849.13				-7.5549%		-7.590%		0.00035				$   34,055.2179		$   81,574.242				May-10		185,329,639.66		-9.2690%		-8.7960%		-0.0047		$   (876,609.20)		$   1,875,563.90		May-10																																																																																				May-10		0.00041

		Jun-10		$   125,112,229.15		$   11,471.95		-6.456%		-6.554%		0.00098		0.00110		$   123,131.27		$   776,084.21		Jun-10		645,632,193.93		$   17,775.94		-5.221%		-5.235%		0.00014		0.00033		$   90,388.51		$   538,448.37		$   89,621,685.51				-7.6530%		-7.750%		0.00097				$   86,919.0018		$   162,250.355				Jun-10		185,675,273.71		0.1860%		-0.7350%		0.0092		$   1,710,069.27		$   3,589,121.72		Jun-10																																																																																				Jun-10		0.00098

		Jul-10		$   133,709,315.50		$   10,933.63		6.872%		6.908%		(0.00036)		0.00098		$   (48,490.86)		$   780,925.87		Jul-10		690,831,847.62		$   10,940.96		7.001%		7.006%		(0.00005)		0.00019		$   (34,541.59)		$   541,603.55		$   95,828,731.00				6.9258%		6.870%		0.00056				$   53,501.0826		$   226,988.621				Jul-10		201,041,135.10		8.2760%		8.3280%		-0.0005		$   (104,541.39)		$   3,781,616.04		Jul-10																																																																																				Jul-10		(0.00036)

		Aug-10		$   127,167,786.83		$   9,928.07		-4.892%		-4.940%		0.00048		0.00094		$   61,016.16		$   803,739.13		Aug-10		659,816,301.57		$   9,525.10		-4.490%		-4.514%		0.00024		0.00017		$   158,355.91		$   675,641.46		$   93,804,071.85

viterim: viterim:
SSB Analytics shows $93,804,071.85				-7.2430%

viterim: $5,000,000 cash inflow		-7.400%		0.00157				$   147,272.3928		$   357,820.228				Aug-10		199,863,596.36		-0.5860%		-1.9420%		0.0136		$   2,710,150.37		$   6,469,606.14		Aug-10																																																																																				Aug-10		0.00048

		Sep-10		$   141,558,618.08		$   9,874.02		11.308%		11.306%		0.00002		0.00153		$   3,320.94		$   897,946.90		Sep-10		718,514,389.40		$   9,156.95		8.896%		8.924%		(0.00028)		0.00031		$   (201,184.03)		$   534,562.49		$   105,579,582.59				12.5533%		12.460%		0.00093				$   98,510.4648		$   501,248.955				Sep-10		222,276,036.56		11.2140%		11.1130%		0.0010		$   224,498.80		$   7,419,606.57		Sep-10																																																																																				Sep-10		0.00002

		Oct-10		$   146,457,699.97		$   9,627.11		3.469%		3.449%		0.00020		0.00142		$   28,638.86		$   957,735.54		Oct-10		745,744,636.61		$   9,439.22		3.790%		3.805%		(0.00015)		0.00026		$   (111,861.70)		$   442,960.72		$   109,955,001.89				4.1442%		4.090%		0.00054				$   59,585.4448		$   581,607.113				Oct-10		229,792,339.46		3.3820%		2.9040%		0.0048		$   1,098,407.38		$   8,768,945.04		Oct-10																																																																																				Oct-10		0.00020

		Nov-10		$   150,631,658.26		$   10,202.40		2.850%		2.970%		(0.00120)		0.00122		$   (180,457.78)		$   804,572.65		Nov-10		745,813,879.28		8,376.6100		0.009%		0.013%		(0.00004)		0.00022		$   (29,832.56)		$   413,168.03		$   113,794,338.49				3.4917%		3.470%		0.00022				$   24,732.4903		$   626,647.779				Nov-10		221,653,403.75		-3.5420%		-2.6400%		-0.0090		$   (1,999,313.70)		$   6,459,035.31		Nov-10																																																																																				Nov-10		(0.00120)

		Dec-10		$   160,504,725.42		$   8,659.36		6.554%		6.554%		0.00001		0.00102		$   1,289.43		$   858,597.34		Dec-10		795,506,022.74		$   9,284.76		6.663%		6.683%		(0.00020)		0.00019		$   (159,101.20)		$   281,596.21		$   122,931,283.10				8.0293%		7.940%		0.00089				$   109,837.9050		$   786,801.421				Dec-10		237,082,134.97		6.9610%		7.1360%		-0.0018		$   (414,893.74)		$   6,493,755.02		Dec-10																																																																																				Dec-10		0.00001

		Jan-11		$   163,729,202.94		$   7,273.97		2.009%		1.998%		0.00011		0.00088		$   17,248.95		$   893,095.18		Jan-11		814,455,807.13

viterim: viterim:
Trades + KG +VM 		$   10,271.77		2.382%		2.370%		0.00012		0.00018		$   97,734.70		$   386,038.53		$   122,644,562.16				-0.2332%		-0.260%		0.00027				$   32,823.6602		$   817,789.971				Jan-11		228,026,250.88		-3.8200%		-2.7130%		-0.0111		$   (2,524,250.60)		$   3,721,442.98		Jan-11																																																																																				Jan-11		0.00011

		Feb-11		$   171,355,273.26

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		$   5,891.78		4.658%		4.654%		0.00004		0.00076		$   6,059.44		$   940,752.61		Feb-11		842,227,334.77

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07		$   10,456.55		3.410%		3.426%		(0.00016)		0.00017		$   (134,756.37)		$   264,446.07		$   129,393,832.12

viterim: viterim:
=129187177.11+172810
=$129,359,987.11				5.5031%		5.480%		0.00023				$   29,907.9738		$   892,701.858				Feb-11		227,882,899.69		-0.0630%		-0.9330%		0.0087		$   1,982,581.23		$   5,701,679.70		Feb-11																																																																																				Feb-11		0.00004

		Mar-11		$   175,580,212.71

viterim: viterim:
=175550485.82+29800.32		$   7,009.69		2.466%		2.450%		0.00016		0.00069		$   27,394.44		$   991,342.27		Mar-11		842,630,817.99		$   11,783.18		0.048%		0.040%		0.00008		0.00016		$   67,410.47		$   331,983.47		$   132,828,900.51				2.6547%		2.590%		0.00065				$   85,991.9634		$   1,002,392.725				Mar-11		239,861,955.54		5.2570%		5.8790%		-0.0062		$   (1,491,941.36)		$   4,509,475.64		Mar-11																																																																																				Mar-11		0.00016

		Apr-11		$   180,315,399.42		$   8,152.78		2.697%		2.715%		(0.00018)		0.00062		$   (32,674.11)		$   985,403.47		Apr-11		867,760,078.90		$   12,171.93		2.982%		2.962%		0.00020		0.00015		$   173,552.02		$   515,435.23		$   136,376,521.85				2.6708%		2.64%		0.00031				$   42,031.7568		$   1,071,196.591				Apr-11		249,031,234.47		3.8230%		3.1020%		0.0072		$   1,795,515.20		$   6,477,388.09		Apr-11																																																																																				Apr-11		(0.00018)

		May-11		$   177,952,062.42

viterim: viterim:
=177873342.62+26950		$   9,620.36		-1.311%		-1.347%		0.00036		0.00061		$   64,652.79		$   1,037,140.89		May-11		857,918,807.58

viterim: viterim:
=857790996.8+31450		$   16,969.16		-1.134%		-1.132%		(0.00002)		0.00016		$   (17,158.38)		$   492,431.82		$   133,884,606.71

viterim: viterim:
=133841924.91+756960				-1.8272%		-1.875%		0.00048				$   63,954.3010		$   1,115,577.648				May-11		241,495,302.53		-3.0260%		-2.6230%		-0.0040		$   (973,226.07)		$   5,308,156.26		May-11																																																																																				May-11		0.00036

		Jun-11		$   174,453,340.45		$   9,724.83		-1.966%		-2.036%		0.00070		0.00061		$   121,936.54		$   1,138,686.17		Jun-11		844,135,942.54		$   14,723.70		-1.607%		-1.667%		0.00060		0.00016		$   506,481.57		$   991,000.01		$   130,933,541.88				-2.2042%		-2.306%		0.00102				$   133,309.5831		$   1,224,297.832				Jun-11		238,392,757.23		-1.2850%		-1.5380%		0.0025		$   603,133.68		$   5,843,080.13		Jun-11																																																																																				Jun-11		0.00070

		Jul-11		$   168,301,587.23		$   10,129.40		-3.526%		-3.530%		0.00004		0.00063		$   6,222.26		$   1,104,754.91		Jul-11		826,683,188.34		$   14,579.27		-2.068%		-2.033%		(0.00035)		0.00017		$   (289,339.12)		$   681,167.01		$   126,239,595.07				-3.5850%		-3.610%		0.00025				$   31,579.8243		$   1,211,986.773				Jul-11		237,717,894.15		-0.2830%		-0.4440%		0.0016		$   382,725.81		$   6,209,270.02		Jul-11																																																																																				Jul-11		0.00004

		Aug-11		$   156,335,243.36		$   8,921.68		-7.110%		-7.120%		0.00010		0.00067		$   15,539.69		$   1,041,745.86		Aug-11		782,162,580.02		$   14,225.59		-5.385%		-5.432%		0.00047		0.00018		$   367,616.41		$   1,012,102.58		$   115,293,730.59				-8.6707%		-8.690%		0.00019				$   22,244.4656		$   1,129,143.425				Aug-11		217,157,755.79		-8.6490%		-8.9360%		0.0029		$   623,242.76		$   6,295,473.01		Aug-11																																																																																				Aug-11		0.00010

		Sep-11		$   139,851,840.21

viterim: viterim:
SSB shows $139,930,581.36
		$   10,169.23		-10.544%		-10.585%		0.00041		0.00075		$   57,862.49		$   989,770.57		Sep-11		727,349,313.45

viterim: viterim:
SSB shows $727,712,723.67		$   12,935.15		-7.008%		-7.030%		0.00022		0.00020		$   160,016.85		$   1,101,191.28		$   102,478,930.16

viterim: viterim:
SSB shows $105,750,469.74				-11.1149%		-11.210%		0.00095				$   97,441.8467		$   1,101,081.937				Sep-11		187,232,907.28		-13.7800%		-14.5790%		0.0080		$   1,495,990.93		$   6,923,947.76		Sep-11																																																																																				Sep-11		0.00041

		Oct-11		$   159,159,577.94		$   9,948.26		13.806%		13.746%		0.00060		0.00066		$   95,259.79		$   1,221,676.62		Oct-11		806,867,016.41		$   12,486.85		10.933%		10.929%		0.00004		0.00018		$   32,274.68		$   1,253,859.20		$   118,130,544.15				15.2730%		15.136%		0.00137				$   161,846.8992		$   1,431,097.156				Oct-11		208,626,993.14		11.4260%		13.2460%		-0.0182		$   (3,797,011.28)		$   3,918,066.76		Oct-11		$   515,436,547.38				 		 				$   - 0																																																																								Oct-11		0.00060

		Nov-11		$   158,676,216.89		$   9,579.57		-0.304%		-0.302%		(0.00002)		0.00066		$   (2,690.93)		$   1,215,275.51		Nov-11		805,204,710.31		$   11,164.34		-0.206%		-0.221%		0.00015		0.00019		$   120,780.71		$   1,372,056.96		$   117,752,354.61				-0.3201%		-0.365%		0.00045				$   52,817.3109		$   1,479,332.874				Nov-11		196,014,574.15		-6.0450%		-6.6650%		0.0062		$   1,215,290.36		$   4,896,509.98		Nov-11		$   516,353,252.58		$   13,625.44		0.1780%		-0.2620%		0.00440		$   2,271,954.31				0.00032		0.190%		(0.00012)																																																																Nov-11		(0.00002)

		Dec-11		$   158,137,706.84		$   11,031.06		-0.339%		-0.374%		0.00035		0.00068		$   54,752.55		$   1,265,903.70		Dec-11		813,545,208.32		$   9,376.70		1.036%		1.023%		0.00013		0.00019		$   105,760.88		$   1,492,032.35		$   118,791,946.29				0.8829%		0.661%		0.00222				$   263,555.0828		$   1,755,948.436				Dec-11		191,930,865.62		-2.0830%		-1.2050%		-0.0088		$   (1,685,153.00)		$   3,109,362.68		Dec-11		$   523,847,415.96		$   11,597.95		1.4510%		0.8360%		0.00615		$   3,221,661.61		$   5,526,581.98		0.00027		1.440%		0.00011																																																																Dec-11		0.00035

		Jan-12		$   168,485,963.86		$   10,154.20		6.544%		6.606%		(0.00062)		0.00065		$   (104,753.78)		$   1,243,988.46		Jan-12		849,999,803.66		$   7,989.88		4.481%		4.482%		(0.00001)		0.00018		$   (8,500.00)		$   1,550,390.32		$   127,251,020.65				7.1209%		7.065%		0.00056				$   71,153.3057		$   1,952,141.350				Jan-12		212,469,613.47		10.7010%		11.3430%		-0.0064		$   (1,364,054.92)		$   2,078,040.66		Jan-12		$   544,667,349.70		$   52,626.78		3.9740%		4.8730%		(0.00899)		$   (4,896,559.47)		$   849,648.87		0.00116		4.050%		(0.00076)																																																																Jan-12		(0.00062)

		Feb-12		$   176,215,126.85		$   8,525.05		4.587%		4.500%		0.00087		0.00064		$   154,051.64		$   1,455,107.11		Feb-12		886,841,971.70		$   11,551.96		4.334%		4.324%		0.00010		0.00017		$   88,684.20		$   1,706,268.43		$   130,310,526.56				2.4043%		2.390%		0.00014				$   18,644.2571		$   2,017,721.089				Feb-12		225,096,801.70		5.9430%		5.9900%		-0.0005		$   (105,795.50)		$   2,095,743.12		Feb-12		$   566,996,021.47		$   53,848.26		4.1000%		4.3880%		(0.00288)		$   (1,632,948.54)		$   (748,464.07)		0.00114		4.110%		(0.00010)																																																																Feb-12		0.00087

		Mar-12		$   179,499,419.06		$   11,273.77		1.864%		1.880%		(0.00016)		0.00065		$   (29,084.33)		$   1,453,143.02		Mar-12		915,407,514.31		$   14,995.40		3.221%		3.291%		(0.00070)		0.00017		$   (640,785.26)		$   1,120,442.08		$   133,829,900.69				2.7008%		2.562%		0.00139				$   185,701.9110		$   2,257,916.797				Mar-12		220,393,946.66		-2.0890%		-3.3380%		0.0125		$   2,752,720.39		$   4,804,683.44		Mar-12		$   583,404,804.87		$   31,414.59		2.8940%		3.1290%		(0.00235)		$   (1,371,001.29)		$   (2,141,125.91)		0.00065		2.880%		0.00014																																																																Mar-12		(0.00016)

		Apr-12		$   179,137,270.87		$   13,247.02		-0.202%		-0.225%		0.00023		0.00068		$   41,641.32		$   1,491,852.56		Apr-12		909,636,869.27		$   11,579.96		-0.630%		-0.628%		(0.00002)		0.00017		$   (18,192.74)		$   1,095,190.56		$   131,815,337.73				-1.5053%		-1.545%		0.00040				$   52,309.5473		$   2,276,237.561				Apr-12		218,117,569.87		-1.0330%		-1.1950%		0.0016		$   353,350.46		$   5,108,401.52		Apr-12		$   576,592,446.37		$   18,008.74		-1.1680%		-0.5800%		(0.00588)		$   (3,390,363.58)		$   (5,506,481.14)		0.00037		-1.000%		(0.00168)																																																																Apr-12		0.00023

		May-12		$   225,506,432.43		$   26,610.37		-6.460%		-6.480%		0.00020		0.00062		$   45,101.29		$   1,440,580.17		May-12		1,075,240,903.35		$   17,436.75		-5.995%		-6.010%		0.00015		0.00014		$   161,286.14		$   1,190,820.02		$   138,653,961.99				-6.5130%		-6.619%		0.00106				$   146,973.1997		$   2,274,959.408				May-12		194,427,713.83		-10.8610%		-11.2140%		0.0035		$   686,329.83		$   5,239,907.86		May-12		$   543,359,695.32		$   20,688.55		-5.7640%		-6.1450%		0.00381		$   2,070,200.44		$   (3,118,887.13)		0.00046		-5.970%		0.00206																																																																May-12		0.00020

		Jun-12		$   229,820,976.44		$   33,208.74		1.913%		1.890%		0.00023		0.00071		$   53,476.38		$   1,521,618.72		Jun-12		1,119,754,795.87		$   23,450.70		4.140%		4.120%		0.00020		0.00014		$   223,950.96		$   1,464,070.92		$   145,792,356.36				5.1484%		4.990%		0.00158				$   230,865.4747		$   2,622,947.807				Jun-12		204,028,821.98		4.9380%		3.8600%		0.0108		$   2,199,430.70		$   7,698,085.22		Jun-12		$   567,561,251.90		$   25,906.00		4.4540%		3.8280%		0.00626		$   3,552,933.44		$   295,131.07		0.00055		4.410%		0.00044																																																																Jun-12		0.00023

		Jul-12		$   229,620,130.93		$   35,818.99		-0.087%		0.045%		(0.00132)		0.00082		$   (303,999.05)		$   1,216,289.90		Jul-12		1,134,714,055.34		$   33,827.98		1.365%		1.389%		(0.00024)		0.00016		$   (272,331.37)		$   1,211,724.12		$   143,869,225.54				-1.3191%		-1.382%		0.00063				$   90,509.6825		$   2,678,858.475				Jul-12		207,587,413.49		1.7440%		1.9510%		-0.0021		$   (429,705.95)		$   7,402,633.88		Jul-12		$   572,240,320.49		$   29,606.00		0.9000%		1.1860%		(0.00286)		$   (1,636,607.32)		$   (1,338,820.06)		0.00062		0.880%		0.00020																																																																Jul-12		(0.00132)

		Aug-12		$   237,674,694.22		$   24,937.50		3.508%		3.481%		0.00027		0.00086		$   63,643.34		$   1,322,597.98		Aug-12		1,160,364,912.69		$   32,025.76		2.261%		2.252%		0.00009		0.00017		$   104,432.84		$   1,343,554.04		$   148,783,342.44

Michael VITERI : Michael VITERI :
$989,820.00				3.4157%		3.335%		0.00081				$   120,043.0927		$   2,890,402.886				Aug-12		208,564,383.28		0.4710%		-0.3330%		0.0080		$   1,676,857.64		$   9,114,357.92		Aug-12		$   585,577,813.42		$   32,750.87		2.3310%		2.4280%		(0.00097)		$   (568,010.48)		$   (1,938,038.44)		0.00067		2.340%		(0.00009)																																																																Aug-12		0.00027

		Sep-12		$   242,332,139.82		$   28,823.56		1.960%		1.940%		0.00020		0.00092		$   47,468.85		$   1,395,984.31		Sep-12		1,190,541,246.61		$   21,363.32		2.601%		2.584%		0.00017		0.00017		$   202,392.01		$   1,580,891.90		$   153,863,198.31				3.4143%		3.280%		0.00134				$   206,582.6478		$   3,195,671.514				Sep-12		220,209,150.32		5.5830%		6.0340%		-0.0045		$   (993,143.27)		$   8,630,069.26		Sep-12		$   602,867,068.88		$   27,182.71		2.9530%		2.5720%		0.00381		$   2,296,923.53		$   301,654.82		0.00054		Dec-99		0.00003																																																																Sep-12		0.00020

		Oct-12		$   240,334,762.22		$   24,201.49		-0.824%		-0.794%		(0.00030)		0.00099		$   (72,656.57)		$   1,311,821.59		Oct-12		1,168,755,718.66		$   18,978.33		-1.830%		-1.846%		0.00016		0.00018		$   187,000.91		$   1,738,962.49		$   150,597,308.59				-2.1226%		-2.169%		0.00046				$   69,887.4551		$   3,197,727.864				Oct-12		219,606,487.45		-0.2740%		-0.6070%		0.0033		$   731,289.60		$   9,337,712.47		Oct-12		$   598,779,839.84		$   26,300.98		-0.6780%		-1.6880%		0.01010		$   6,047,676.38		$   6,347,285.98		0.00057		Jan-70		0.00012																																																																Oct-12		(0.00030)

		Nov-12		$   245,203,316.57		$   22,270.56		2.240%		2.204%		0.00036		0.00102		$   88,273.19		$   1,429,479.59		Nov-12		1,175,586,046.62		$   17,202.73		0.584%		0.580%		0.00004		0.00019		$   47,023.44		$   1,796,141.47		$   151,470,714.94				0.5800%		0.53%		0.00049				$   74,162.2739		$   3,290,435.728				Nov-12		220,893,808.12		0.5860%		1.2700%		-0.0068		$   (1,510,913.65)		$   7,881,517.82		Nov-12		$   601,360,706.58		$   22,065.09		0.3460%		0.79%		(0.00448)		$   (2,694,095.97)		$   3,675,151.63		0.00059		Dec-99		0.00016																																																																Nov-12		0.00036

		Dec-12		$   250,647,696.58		$   21,596.21		2.220%		2.130%		0.00090		0.00104		$   226,468.55		$   1,687,687.63		Dec-12		1,186,128,466.61		$   14,013.24		0.897%		0.911%		(0.00014)		0.00019		$   (166,057.99)		$   1,646,194.88		$   156,724,213.61				3.4683%		3.56%		(0.00092)				$   (143,674.8575)		$   3,260,883.918				Dec-12		231,362,907.13		4.7390%		4.8900%		-0.0015		$   (349,357.99)		$   7,905,664.96		Dec-12		$   611,831,190.20		$   20,867.56		1.7410%		1.04%		0.00704		$   4,307,291.58		$   8,046,427.59		0.00059		1.72%		0.00021																																																																Dec-12		0.00090

		Jan-13		$   268,723,905.00		$   18,232.83		7.212%		7.220%		(0.00008)		0.00100		$   (22,037.68)		$   1,787,362.60		Jan-13		1,247,569,231.94		$   16,897.51		5.180%		5.180%		- 0		0.00019		$   - 0		$   1,731,467.77		$   166,642,533.64				6.3285%		6.26%		0.00070				$   115,846.5154		$   3,583,096.059				Jan-13		235,583,943.46		1.8240%		1.3790%		0.0045		$   1,048,348.55		$   9,098,212.84		Jan-13		$   649,881,476.48		$   26,054.05		6.2190%		5.42%		0.00796		$   5,173,056.55		$   13,719,891.48		0.00052		6.22%		(0.00001)																																																																Jan-13		(0.00008)

		Feb-13		$   271,465,868.98		$   14,539.55		1.020%		0.982%		0.00038		0.00101		$   104,147.18		$   1,909,747.40		Feb-13		1,264,616,377.95		$   44,980.11		1.366%		1.357%		0.00009		0.00021		$   113,815.47		$   1,868,935.09		$   168,565,785.55				1.1541%		1.10%		0.00051				$   86,167.8969		$   3,710,617.121				Feb-13		232,216,865.86		-1.4290%		-1.2560%		-0.0017		$   (401,735.18)		$   8,566,464.20		Feb-13		$   661,549,431.37		$   40,245.22		1.7950%		1.34%		0.00451		$   2,983,587.94		$   16,949,751.47		0.00049		1.79%		0.00005																																																																Feb-13		0.00038

		Mar-13		$   284,269,460.52		$   17,233.34		4.716%		4.783%		(0.00067)		0.00099		$   (189,139.90)		$   1,810,680.06		Mar-13		1,312,490,041.35		$   12,808.94		3.786%		3.750%		0.00036		0.00020		$   472,496.41		$   2,412,189.39		$   176,429,712.02				4.6652%		4.62%		0.00048				$   85,034.3511		$   3,968,759.082				Mar-13		229,154,802.67		-1.3190%		-1.7220%		0.0040		$   923,493.85		$   9,376,966.39		Mar-13		$   690,945,966.70		$   27,315.08		4.4440%		3.86%		0.00583		$   4,028,214.99		$   21,731,213.41		0.00046		4.44%		0.00004																																																																Mar-13		(0.00067)

		Apr-13		$   286,086,139.24		$   15,234.10		0.639%		0.63%		0.00011		0.00099		$   31,667.60		$   1,853,919.16		Apr-13		1,337,776,145.28		$   10,307.67		1.927%		1.927%		- 0		0.00020		$   - 0		$   2,458,672.28		$   175,788,362.08				-0.2100%

VITERI Michael: VITERI Michael:
Moved Cash from SSB to OSTF		

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
				

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)																																				-0.37%		0.00157				$   275,987.7285		$   4,236,412.417				Apr-13		231,006,960.10		0.8080%		0.7540%		0.0005		$   124,743.76		$   9,577,476.04		Apr-13		$   701,997,242.36		$   20,259.73		1.5990%		1.81%		(0.00207)		$   (1,453,134.29)		$   20,625,561.22		0.00045		1.62%		(0.00021)																																																																Apr-13		0.00011

		May-13		$   293,093,916.17		$   18,898.96		2.450%		2.26%		0.00191		0.00094		$   558,443.23		$   2,457,774.77		May-13		1,369,112,036.12		$   9,557.94		2.342%		2.339%		0.00003		0.00019		$   41,073.36		$   2,557,327.75		$   182,917,729.79				4.0557%		4.00%		0.00059				$   107,288.5359		$   4,515,515.181				May-13		224,923,226.63		-2.6340%		-2.5660%		-0.0007		$   (152,947.79)		$   9,172,257.52		May-13		$   720,414,435.51		$   16,881.94		2.6240%		2.22%		0.00400		$   2,881,657.74		$   24,048,433.69		0.00044		2.61%		0.00014						 		 																																																								May-13		0.00191

		Jun-13		$   287,655,791.97		$   16,572.87		-1.855%		-1.85%		(0.00009)		0.00090		$   (27,098.22)		$   2,385,074.50		Jun-13		1,350,974,271.25		$   10,266.59		-1.325%		-1.343%		0.00018		0.00018		$   243,175.37		$   2,766,618.52		$   182,173,724.47				-0.4067%		-0.51%		0.00105				$   191,750.3399		$   4,688,898.973				Jun-13		212,236,681.87		-5.6400%		-6.3660%		0.0073		$   1,540,838.31		$   10,195,780.51		Jun-13		$   712,117,210.26		$   15,179.32		-1.1520%		-1.36%		0.00211		$   1,502,567.31		$   25,273,963.04		0.00043		-1.16%		0.00008						 																																																										Jun-13		(0.00009)

		Jul-13		$   305,579,634.43		$   20,080.15		6.231%		6.20%		0.00035		0.00079		$   106,963.56		$   2,640,652.14		Jul-13		1,419,634,440.29		$   9,685.90		5.082%		5.088%		(0.00006)		0.00015		$   (85,178.07)		$   2,822,040.01		$   194,984,968.65				7.0324%		7.00%		0.00034				$   67,138.1714		$   5,085,780.799				Jul-13		213,129,140.74		0.4210%		1.0450%		-0.0062		$   (1,329,925.84)		$   8,908,778.91		Jul-13		$   749,718,878.83		$   14,713.44		5.2800%		5.35%		(0.00071)		$   (532,300.40)		$   26,076,127.89		0.00039		5.29%		(0.00010)																																																																Jul-13		0.00035

		Aug-13		$   294,234,667.06		$   20,207.14		-3.713%		-3.75%		0.00034		0.00081		$   101,199.53		$   2,643,814.66		Aug-13		1,378,387,536.47		$   9,510.80		-2.905%		-2.896%		(0.00009)		0.00014		$   (124,054.88)		$   2,616,004.87		$   188,933,160.31				-3.1037%		-3.18%		0.00072				$   136,540.6650		$   5,064,472.524				Aug-13		206,864,364.05		-2.9390%		-1.7180%		-0.0122		$   (2,525,813.89)		$   6,121,136.01		Aug-13		$   725,294,931.47		$   15,036.55		-3.2580%		-2.76%		(0.00500)		$   (3,626,474.66)		$   21,600,092.99		0.00038		-3.25%		(0.00008)																																																																Aug-13		0.00034

		Sep-13		$   309,518,349.38		$   19,230.34		5.194%		5.21%		(0.00017)		0.00074		$   (51,425.52)		$   2,729,719.06		Sep-13		1,421,247,563.32		$   8,450.30		3.109%		3.136%		(0.00027)		0.00013		$   (383,736.84)		$   2,313,599.62		$   201,199,987.65				6.4927%		6.38%		0.00113				$   226,714.0919		$   5,620,006.659				Sep-13		219,129,338.14		5.9280%		6.5030%		-0.0058		$   (1,259,993.69)		$   5,224,003.26		Sep-13		$   745,936,830.74		$   16,709.85		2.8460%		3.49%		(0.00641)		$   (4,781,455.09)		$   17,433,376.55		0.00035		2.85%		(0.00004)																																																																Sep-13		(0.00017)

		Oct-13		$   320,879,713.05		$   18,253.54		3.671%		3.72%		(0.00044)		0.00069		$   (142,280.73)		$   2,687,637.01		Oct-13		1,486,430,111.27		$   7,389.79		4.586%		4.597%		(0.00011)		0.00012		$   (163,507.31)		$   2,256,193.99		$   206,231,681.82				2.5008%		2.515%		(0.00014)				$   (29,197.8973)		$   5,731,356.259				Oct-13		230,715,197.53		5.2870%		4.8580%		0.0043		$   989,768.20		$   6,489,964.51		Oct-13		$   780,673,791.85		$   18,383.14		4.6600%		4.40%		0.00258		$   2,014,138.38		$   20,259,910.28		0.00032		4.69%		(0.00030)																																																																Oct-13		(0.00044)

		Nov-13		$   325,094,356.74		$   18,369.57		1.313%		1.32%		(0.00010)		0.00067		$   (30,996.77)		$   2,691,941.42		Nov-13		1,532,057,698.02		$   8,470.13		3.070%		3.047%		0.00023		0.00011		$   352,373.27		$   2,677,832.41		$   214,549,799.85				4.0334%		4.006%		0.00027				$   58,754.7854		$   6,021,278.717				Nov-13		224,507,716.93		-2.6910%		-1.4620%		-0.0123		$   (2,759,199.84)		$   3,556,119.72		Nov-13		$   805,020,034.00		$   17,662.98		3.1160%		2.81%		0.00310		$   2,495,562.11		$   23,386,771.19		0.00031		3.10%		0.00016																																																																Nov-13		(0.00010)

		Dec-13		$   438,212,073.27		$   20,865.26		3.222%		3.09%		0.00133		0.00050		$   582,822.06		$   3,361,497.83		Dec-13		1,571,075,572.55		$   10,583.85		2.547%		2.532%		0.00015		0.00010		$   235,661.34		$   2,981,698.14		$   294,456,171.91				2.0350%

Michael VITERI : Cash inflow of $75,397,230		1.968%		0.00067				$   197,285.6352		$   6,341,097.374				Dec-13		222,245,314.38		-1.0080%		-1.4460%		0.0044		$   973,434.48		$   4,493,708.51		Dec-13		$   1,134,131,764.02		$   17,621.05		2.5100%		2.698%		(0.00188)		$   (2,132,167.72)		$   21,841,611.43		0.00022		2.52%		(0.00010)		Dec-13		$   594,060,133.21																																																												Dec-13		0.00133

		Jan-14		$   428,858,384.73		$   22,015.94		-2.135%		-2.12%		(0.00012)		0.00052		$   (49,369.44)		$   3,240,376.82		Jan-14		1,516,202,558.46		$   7,146.19		-3.493%		-3.457%		(0.00036)		0.00010		$   (545,832.92)		$   2,331,714.50		$   320,703,931.40				-2.6570%

Michael VITERI : Cash Inflow of $35,000,000		

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10														

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089				

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		

viterim: viterim:
SSB Analytics $484,622,812				

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		

viterim: viterim:
=175550485.82+29800.32																						

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		

viterim: viterim:
=177873342.62+26950																																		

viterim: viterim:
SSB MV  $105,095,715.79		

viterim: viterim:
SSB shows $139,930,581.36
																		

viterim: viterim:
Trades + KG +VM 		

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07																

viterim: viterim:
SSB Analytics shows $93,804,071.85		

viterim: viterim:
=857790996.8+31450																				

viterim: $5,000,000 cash inflow		

viterim: viterim:
SSB shows $727,712,723.67																

viterim: viterim:
=129187177.11+172810
=$129,359,987.11		

viterim: viterim:
=133841924.91+756960																																																														

VITERI Michael: M2US Index		

viterim: viterim:
SSB shows $105,750,469.74		

viterim: viterim:
now $15mm less																																																																																		

Michael VITERI : M1WOU
		

Michael VITERI : Michael VITERI :
$989,820.00						-2.768%		0.00111				$   355,981.3639		$   6,528,595.781				Jan-14		209,602,339.16		-5.6890%		-6.4940%		0.0080		$   1,687,298.83		$   5,925,360.26		Jan-14		$   1,088,515,639.00		$   16,446.76		-4.0220%		-3.194%		(0.00828)		$   (9,012,909.49)		$   11,950,232.32		0.00022		-4.05%		0.00028		Jan-14		$   573,782,773.57		$   23,622.87		-3.413%		-3.39%		-0.023%		$   (131,970.04)		$   (131,970.04)		0.00049		-3.433%		0.020%																																				0.0002						Jan-14		(0.00012)

		Feb-14		$   450,198,074.80		$   21,388.79		4.976%		4.89%		0.00091		0.00051		$   409,362.01		$   3,810,977.69		Feb-14		1,585,432,063.27		$   7,729.09		4.566%		4.574%		(0.00008)		0.00007		$   (126,834.57)		$   2,311,346.02		$   336,085,817.63				4.7963%		4.711%		0.00085				$   286,643.0233		$   7,128,369.102				Feb-14		217,332,369.27		3.6880%		3.3130%		0.0038		$   814,996.38		$   6,958,883.94		Feb-14		$   1,135,896,091.00		$   19,727.91		4.3530%		4.747%		(0.00394)		$   (4,475,430.60)		$   7,994,995.34		0.00019		4.37%		(0.00017)		Feb-14		$   603,930,378.00		$   15,802.68		5.254%		4.70%		0.552%		$   3,333,695.69		$   3,194,791.94		0.00031		5.259%		-0.005%																																				(0.0001)						Feb-14		0.00091

		Mar-14		$   451,880,044.22		$   29,925.16		0.374%		0.37%		0.00005		0.00053		$   22,594.00		$   3,847,824.75		Mar-14		1,598,970,993.23		$   9,660.11		0.854%		0.841%		0.00013		0.00007		$   207,866.23		$   2,538,951.15		$   334,121,865.27				-0.5844%		-0.682%		0.00098				$   326,235.3206		$   7,412,949.058				Mar-14		226,329,721.47		4.1400%		3.0700%		0.0107		$   2,421,728.02		$   9,668,709.75		Mar-14		$   1,157,703,199.77		$   33,118.49		1.9200%		0.637%		0.01283		$   14,853,332.05		$   23,001,831.30		0.00019		2.00%		(0.00080)		Mar-14		$   599,932,331.01		$   12,835.68		-0.662%		0.69%		-1.349%		$   (8,093,087.15)		$   (4,919,444.73)		0.00026		-0.688%		0.026%																																				0.0003						Mar-14		0.00005

		Apr-14		$   445,000,457.89		$   27,853.28		-1.522%		-1.56%		0.00040		0.00057		$   176,058.15		$   3,965,302.21		Apr-14		1,611,061,948.54		$   8,652.44		0.756%		0.739%		0.00017		0.00007		$   273,880.53		$   2,832,026.15		$   320,890,392.90				-3.9601%		-3.878%		(0.00082)				$   (263,366.8657)		$   6,856,023.940				Apr-14		228,250,929.33		0.8490%		0.3340%		0.0052		$   1,175,492.29		$   10,926,289.38		Apr-14		$   1,170,352,454.98		$   30,645.15		1.0930%		0.471%		0.00622		$   7,279,592.27		$   30,532,833.59		0.00020		1.12%		(0.00027)		Apr-14		$   601,902,045.78		$   5,053.83		0.328%		0.60%		-0.272%		$   (1,637,173.56)		$   (6,572,754.07)		0.00010		0.326%		0.002%																																				0.0000						Apr-14		0.00040

		May-14		$   452,990,847.80		$   35,518.19		1.796%		1.78%		0.00021		0.00060		$   93,277.11		$   4,129,779.95		May-14		1,648,264,199.10		$   10,740.99		2.341%		2.347%		(0.00006)		0.00007		$   (98,895.85)		$   2,799,428.03		$   323,762,619.10				0.8951%		0.8010%		0.00094				$   304,596.3475		$   7,221,987.197				May-14		235,785,739.87		3.3010%		3.4910%		-0.0019		$   (447,992.91)		$   10,838,973.29		May-14		$   1,193,023,996.80		$   28,865.68		1.9370%		2.298%		(0.00361)		$   (4,306,816.63)		$   26,817,437.95		0.00020		1.88%		0.00057		May-14		$   618,542,780.62		$   4,923.57		2.679%		2.39%		0.289%		$   1,787,588.64		$   (4,961,249.51)		0.00010		2.683%		-0.004%																																				(0.0000)						May-14		0.00021

		Jun-14		$   471,780,449.40		$   34,432.39		4.148%		4.14%		0.00011		0.00061		$   51,418.05		$   4,352,497.10		Jun-14		1,682,312,672.23		$   8,912.64		2.066%		2.066%		- 0		0.00006		$   - 0		$   2,857,264.21		$   341,773,353.92				5.5629%		5.321%		0.00242				$   826,901.8404		$   8,450,644.177				Jun-14		240,908,776.19		2.1730%		2.6570%		-0.0048		$   (1,165,998.48)		$   9,908,505.70		Jun-14		$   1,216,506,701.75		$   23,604.84		1.9680%		2.275%		(0.00307)		$   (3,734,675.57)		$   23,610,529.55		0.00021		1.97%		(0.00002)		Jun-14		$   628,940,239.78		$   5,397.27		1.681%		2.14%		-0.459%		$   (2,886,835.70)		$   (7,931,483.82)		0.00010		1.613%		0.068%																																				0.0007						Jun-14		0.00011

		Jul-14		$   451,645,683.93		$   30,236.20		-4.268%		-4.27%		0.00006		0.00066		$   27,887.68		$   4,194,627.80		Jul-14		1,659,504,607.26		$   9,167.40		-1.356%		-1.379%		0.00023		0.00006		$   381,686.06		$   3,200,205.77		$   320,807,206.48				-6.1345%		Jan-70		(0.00082)				$   (261,515.1723)		$   7,670,722.728				Jul-14		242,472,151.62		0.6490%		1.9340%		-0.0129		$   (3,115,767.15)		$   6,857,044.76		Jul-14		$   1,200,675,194.29		$   23,914.70		-1.3010%		-1.617%		0.00316		$   3,794,133.61		$   27,097,490.18		0.00022		-1.29%		(0.00011)		Jul-14		$   622,188,226.58		$   5,535.83		-1.074%		-1.41%		0.336%		$   2,090,552.44		$   (5,755,747.24)		0.00011		-1.073%		-0.001%																																				(0.0000)						Jul-14		0.00006

		Aug-14		$   474,674,216.64		$   43,540.31		5.099%		5.08%		0.00016		0.00068		$   75,022.26		$   4,483,525.95		Aug-14		1,725,877,147.97		$   9,325.54		4.000%		4.001%		(0.00001)		0.00006		$   (17,258.77)		$   3,310,955.23		$   337,221,393.78				5.1165%		4.959%		0.00158				$   531,214.7056		$   8,594,412.033				Aug-14		247,818,165.62		2.2050%		2.2540%		-0.0005		$   (121,430.90)		$   6,886,811.69		Aug-14		$   1,244,831,004.46		$   20,458.29		3.6780%		4.132%		(0.00454)		$   (5,651,532.76)		$   22,442,603.10		0.00021		3.69%		(0.00012)		Aug-14		$   649,099,073.40		$   5,321.58		4.325%		4.010%		0.315%		$   2,044,662.08		$   (3,960,021.23)		0.00010		4.327%		-0.002%																																				(0.0000)						Aug-14		0.00016

		Sep-14		$   453,146,791.40		$   40,111.43		-4.535%		-4.55%		0.00013		0.00076		$   58,002.63		$   4,338,191.71		Sep-14		1,701,556,532.12		$   9,195.87		-1.409%		-1.402%		(0.00007)		0.00006		$   (119,108.96)		$   3,145,194.91		$   316,793,689.52				-6.0577%		-6.049%		(0.00009)				$   (27,414.3966)		$   8,046,377.917				Sep-14		232,629,969.35		-6.1290%		-7.4120%		0.0128		$   2,984,642.51		$   9,449,361.51		Sep-14		$   1,220,945,852.66		$   18,481.13		-1.9190%		-1.753%		(0.00166)		$   (2,026,770.12)		$   19,985,159.43		0.00022		-1.89%		(0.00029)		Sep-14		$   641,294,004.37		$   4,759.39		-1.202%		-1.560%		0.358%		$   2,295,832.54		$   (1,616,589.24)		0.00009		-1.189%		-0.013%																																				(0.0001)						Sep-14		0.00013

		Oct-14		$   469,365,840.77		$   38,722.83		3.579%		3.564%		0.00015		0.00077		$   71,363.71		$   4,564,828.17		Oct-14		1,743,377,595.86		$   9,215.76		2.458%		2.443%		0.00015		0.00006		$   261,506.64		$   3,484,010.44		$   338,392,352.92				6.8329%		6.592%		0.00241				$   815,172.6960		$   9,411,351.225				Oct-14		233,568,320.25		0.4030%		1.1790%		-0.0078		$   (1,812,490.17)		$   7,674,952.27		Oct-14		$   1,246,247,846.19		$   21,246.91		2.0720%		2.444%		(0.00372)		$   (4,636,041.99)		$   15,763,209.95		0.00022		2.07%		0.00002		Oct-14		$   672,076,461.54		$   5,360.39		2.407%		2.410%		-0.003%		$   (20,162.29)		$   (1,675,662.83)		0.00010		2.424%		-0.017%																																				(0.0002)						Oct-14		0.00015

		Nov-14		$   478,064,509.64		$   32,665.89		1.853%		1.849%		0.00004		0.00079		$   20,466.88		$   4,669,894.15		Nov-14		1,790,424,223.89		$   9,667.27		2.699%		2.689%		0.00010		0.00006		$   179,042.42		$   3,757,086.31		$   338,698,490.18				0.0905%		0.090%		0.00000				$   1,585.5755		$   9,421,451.075				Nov-14		230,363,962.96		-1.3720%		-1.0580%		-0.0031		$   (723,342.84)		$   6,846,309.08		Nov-14		$   1,272,660,298.00		$   22,128.14		2.1190%		2.618%		(0.00499)		$   (6,350,574.89)		$   9,746,657.48		0.00022		2.19%		(0.00071)		Nov-14		$   690,411,025.30		$   4,845.32		2.728%		2.650%		0.078%		$   538,520.60		$   (1,182,854.32)		0.00008		2.764%		-0.036%																																				(0.0004)						Nov-14		0.00004

		Dec-14		$   482,055,511.15		$   25,334.12		0.835%		0.825%		0.00010		0.00079		$   47,361.42		$   4,756,241.01		Dec-14		1,785,994,799.70		$   11,442.87		-0.247%		-0.252%		0.00005		0.00006		$   89,299.74		$   3,837,106.04		$   348,355,913.73				2.8513%		2.850%		0.00001				$   4,645.3626		$   9,694,733.429				Dec-14		216,225,493.04		-6.1370%		-4.6090%		-0.0153		$   (3,303,925.53)		$   3,122,225.56		Dec-14		$   1,275,920,751.02		$   25,031.58		0.2560%		-0.2330%		0.00489		$   6,239,252.47		$   16,010,861.40		0.00022		0.28%		(0.00024)		Dec-14		$   687,624,037.00		$   4,718.63		-0.404%		-0.310%		-0.094%		$   (646,366.59)		$   (1,824,442.18)		0.00008		-0.383%		-0.021%																																				(0.0002)						Dec-14		0.00010

		Jan-15		$   476,896,610.36		$   20,610.77		-1.070%		-1.122%		0.00052		0.00080		$   247,089.12		$   4,952,429.40		Jan-15		1,732,391,359.44		$   13,275.24		-3.001%		-3.002%		0.00001		0.00007		$   17,323.91		$   3,739,278.40		$   337,048,377.68				-3.2460%		-3.217%		(0.00029)				$   (97,650.2655)		$   9,282,394.814				Jan-15		215,534,805.39		-0.3190%		0.5990%		-0.0092		$   (1,978,609.51)		$   1,133,656.15		Jan-15		$   1,230,977,663.22		$   26,081.65		-3.5220%		-2.7470%		(0.00775)		$   (9,540,076.89)		$   5,906,881.97		0.00024		-3.56%		0.00038		Jan-15		$   673,192,239.14		$   5,302.93		-2.099%		-2.820%		0.721%		$   4,853,716.04		$   3,067,568.91		0.00012		-2.109%		0.010%																																				0.0001						Jan-15		0.00052

		Feb-15		$   501,320,237.59		$   20,930.10		5.121%		5.123%		(0.00002)		0.00076		$   (8,184.87)		$   5,197,876.63		Feb-15		1,832,294,369.66		$   14,341.15		5.767%		5.747%		0.00020		0.00007		$   366,458.87		$   4,321,381.46		$   357,574,381.23				6.0899%		5.937%		0.00153				$   546,831.3753		$   10,394,517.351				Feb-15		222,722,169.84		3.3350%		3.0960%		0.0024		$   532,305.99		$   1,703,769.57		Feb-15		$   1,297,422,797.93		$   24,249.16		5.3980%		5.7780%		(0.00380)		$   (4,930,206.63)		$   1,295,528.83		0.00023		5.36%		0.00038		Feb-15		$   712,517,404.10		$   4,584.26		5.842%		5.850%		-0.008%		$   (57,001.39)		$   3,189,774.89		0.00010		5.843%		-0.001%																																				(0.0000)						Feb-15		(0.00002)

		Mar-15		$   507,804,162.89		$   32,932.13		1.293%		1.319%		(0.00026)		0.00075		$   (130,150.47)		$   5,134,953.94		Mar-15		1,803,605,483.63		$   17,421.71		-1.566%		-1.581%		0.00015		0.00007		$   270,540.82		$   4,524,249.45		$   364,276,093.75				1.8742%		Dec-99		0.00132				$   481,627.4650		$   11,070,960.414				Mar-15		217,614,312.13		-2.2930%		-1.4220%		-0.0087		$   (1,895,420.66)		$   (230,718.53)		Mar-15		$   1,276,904,424.94		$   23,496.88		-1.5810%		-1.245%		(0.00336)		$   (4,290,398.87)		$   (3,015,352.35)		0.00023		-1.56%		(0.00021)		Mar-15		$   702,540,106.34		$   5,690.66		-1.400%		-1.440%		0.040%		$   281,016.04		$   3,426,134.08		0.00009		-1.407%		0.007%																																				0.0001						Mar-15		(0.00026)

		Apr-15		$   500,334,247.43		$   40,943.51		-1.471%		-1.491%		0.00020		0.00079		$   99,952.34		$   5,159,369.92		Apr-15		1,821,181,271.30		$   17,556.01		0.974%		0.959%		0.00015		0.00008		$   273,177.19		$   4,841,492.83		$   354,986,192.36				-2.5502%		-2.550%		(0.00000)				$   (839.0419)		$   10,787,785.714				Apr-15		229,694,027.03		5.5510%		7.6920%		-0.0214		$   (4,917,749.12)		$   (5,161,274.83)		Apr-15		$   1,290,382,483.00				1.0560%		0.710%		0.00346		$   4,464,723.39		$   1,417,528.92		0.00020		1.12%		(0.00064)		Apr-15		$   704,053,637.71		$   5,274.30		0.215%		0.910%		-0.695%		$   (4,893,172.78)		$   (1,459,672.51)		0.00009		0.219%		-0.004%																																				(0.0000)						Apr-15		0.00020

		May-15		$   509,287,328.29		$   31,567.96		1.789%		1.778%		0.00011		0.00077		$   58,160.38		$   5,309,853.10		May-15		1,844,485,041.73		$   14,830.25		1.280%		1.286%		(0.00006)		0.00008		$   (110,669.10)		$   4,792,794.84		$   363,280,650.65				2.3366%		2.283%		0.00054				$   194,565.8647		$   11,234,414.450				May-15		220,673,404.46		-3.9270%		-4.0050%		0.0008		$   172,125.26		$   (4,786,466.31)		May-15		$   1,302,066,769.25				0.9050%		1.308%		(0.00403)		$   (5,247,329.08)		$   (3,816,971.53)				0.86%		0.00045		May-15		$   717,571,003.84		$   4,037.25		1.920%		1.330%		0.590%		$   4,233,668.92		$   2,745,970.70		0.00008		1.925%		-0.005%																																				(0.0001)						May-15		0.00011

		Jun-15		$   502,706,379.81		$   25,593.47		-1.292%		-1.318%		0.00026		0.00076		$   129,759.82		$   5,370,999.64		Jun-15		1,808,746,775.94		$   11,117.89		-1.938%		-1.936%		(0.00002)		0.00008		$   (36,174.94)		$   4,663,735.54		$   366,684,179.54				0.9369%		0.749%		0.00188				$   688,951.6022		$   12,028,619.811				Jun-15		216,068,228.05		-2.0870%		-2.5970%		0.0051		$   1,101,947.96		$   (3,584,624.80)		Jun-15		$   1,271,921,041.46				-2.3150%		Jan-70		(0.00439)		$   (5,583,733.37)		$   (9,312,342.01)				-2.28%		(0.00035)		Jun-15		$   707,525,438.38		$   5,049.06		-1.400%		-1.890%		0.490%		$   3,466,874.65		$   6,174,401.76		0.00009		-1.405%		0.005%																																				0.0001						Jun-15		0.00026

		Jul-15		$   503,608,988.73		$   21,473.60		0.180%		0.137%		0.00043		0.00074		$   214,285.24		$   5,594,928.51		Jul-15		$   1,846,479,043.66		$   11,207.05		2.086%		2.095%		(0.00009)		0.00008		$   (164,335.38)		$   4,596,690.35		$   362,315,649.20				-1.1914%		-1.162%		(0.00029)				$   (106,377.5530)		$   11,778,938.037				Jul-15		204,965,585.21		-5.1380%		-6.9320%		0.0179		$   3,677,082.60		$   276,635.82		Jul-15		$   1,278,787,381.59				0.5398%		Dec-99		(0.01388)		$   (17,751,613.33)		$   (27,114,227.09)				0.52%		0.00020		Jul-15		$   725,471,449.69		$   5,829.15		2.536%		2.000%		0.536%		$   3,891,773.47		$   10,222,785.69		0.00008		2.538%		-0.002%																																				(0.0000)						Jul-15		0.00043

		Aug-15		$   475,565,086.99		$   19,508.50		-5.569%		-5.580%		0.00011		0.00074		$   53,137.66		$   5,336,507.74		Aug-15		$   1,735,050,805.61		$   13,414.85		-6.035%		-6.033%		(0.00001)		0.00009		$   (21,744.27)		$   4,297,552.68		$   339,679,011.69				-6.2478%		-6.284%		0.00036				$   123,381.6604		$   11,166,399.096				Aug-15		188,154,991.98		-8.2017%		-9.0400%		0.0084		$   1,577,366.80		$   1,831,313.87		Aug-15		$   1,205,180,312.23				-5.7560%		-6.0153%		0.00259		$   3,125,089.29		$   (22,428,441.46)				-5.75%		(0.00006)		Aug-15		$   683,631,779.68		$   6,698.44		-5.767%		-6.070%		0.303%		$   2,069,772.65		$   11,702,985.89		0.00009		-5.786%		0.018%																																				0.0002						Aug-15		0.00011

		Sep-15		$   460,280,287.18		$   18,071.39		-3.214%		-3.221%		0.00007		0.00071		$   32,086.14		$   5,197,076.97		Sep-15		$   1,692,181,140.05		$   13,911.14		-2.471%		-2.474%		0.00003		0.00009		$   54,120.29		$   4,245,488.96		$   328,174,165.24				-4.8128%		-4.906%		0.00093				$   305,858.3220		$   10,934,840.962																		Sep-15		$   1,176,469,354.36				-2.3823%		-2.7410%		0.00359		$   4,220,047.03		$   (17,674,082.65)				-2.38%		(0.00002)		Sep-15		$   680,906,644.70		$   7,207.39		-1.847%		-2.650%		0.803%		$   5,467,680.36		$   16,954,512.09		0.00009		-1.834%		-0.013%																																				(0.0001)						Sep-15		0.00007

		Oct-15		$   486,318,415.63		$   21,269.76		5.657%		5.634%		0.00023		0.00064		$   111,929.95		$   5,603,006.38		Oct-15		$   1,834,924,154.85		$   15,952.29		8.435%		8.435%		0.00000		0.00009		$   8,171.30		$   4,611,786.16		$   347,017,284.79				5.7418%		5.634%		0.00108				$   374,100.8435		$   11,936,799.015																		Oct-15		$   1,266,383,877.55				7.6427%		8.091%		(0.00448)		$   (5,676,660.88)		$   (24,701,528.15)				7.72%		(0.00077)		Oct-15		$   735,280,695.81		$   10,007.71		7.986%		8.250%		-0.264%		$   (1,944,546.40)		$   16,363,874.51		0.00009		8.156%		-0.170%																																				(0.0017)						Oct-15		0.00023

		Nov-15		$   492,980,105.74		$   20,102.57		1.370%		1.354%		0.00016		0.00061		$   80,013.90		$   5,759,771.43		Nov-15		$   1,841,395,961.00		$   14,434.45		0.3527%		0.2974%		0.00055		0.00009		$   1,018,689.00		$   5,646,741.00		$   358,437,047.90				3.2908%		3.253%		0.00038				$   136,041.5238		$   12,465,660.790																		Nov-15		$   1,268,953,803.69				0.2029%		0.330%		(0.00127)		$   (1,612,406.15)		$   (26,364,062.16)				0.15%		0.00053		Nov-15		$   738,442,392.00		$   15,298.82		0.430%		0.350%		0.080%		$   590,743.07		$   17,024,981.99		0.00011		0.414%		0.016%																																				0.0002						Nov-15		0.00016

		Dec-15		$   472,523,125.94		$   21,518.29		-4.150%		-4.1670%		0.00017		0.00062		$   81,953.20		$   5,602,713.91		Dec-15		$   1,812,021,158.00		$   14,682.54		-1.595%		-1.577%		(0.00018)		0.00010		$   (330,628.85)		$   5,226,032.72		$   340,746,723.96				-4.9354%		-5.021%		0.00086				$   291,658.3975		$   12,142,088.204																		Dec-15		$   1,243,858,896.92				-1.9776%		-1.7990%		(0.00179)		$   (2,221,606.83)		$   (28,064,291.71)				-2.04%		0.00062		Dec-15		$   729,162,185.25		$   10,935.02		-1.257%		-1.680%		0.423%		$   3,086,344.85		$   19,897,369.25		0.00012		-1.261%		0.004%																																				0.0000						Dec-15		0.00017

		Jan-16		$   445,581,823.83		$   23,161.09		-5.702%		-5.691%		(0.00011)		0.00067		$   (47,516.06)		$   5,235,754.42		Jan-16		$   1,722,025,460.82		$   16,148.62		-4.967%		-4.962%		(0.00004)		0.00010		$   (71,842.25)		$   4,894,634.76		$   310,811,142.97				-8.7853%		-8.793%		0.00008				$   25,368.4606		$   11,100,739.249																		Jan-16		$   1,192,259,829.00				-4.1483%		-5.3824%		0.01234		$   14,713,850.58		$   (12,186,248.55)				-4.240%		0.00092		Jan-16		$   695,200,916.00		$   12,240.63		-4.658%		-5.320%		0.662%		$   4,605,190.77		$   23,575,825.30		0.00013		-4.667%		0.010%																																				0.0001						Jan-16		(0.00011)

		Feb-16		$   452,180,241.49		$   23,837.81		1.481%		1.412%		0.00069		0.00066		$   311,345.60		$   5,624,633.92		Feb-16		$   1,720,177,863.30		$   18,302.56		-0.107%		-0.135%		0.00028		0.00010		$   476,624.92		$   5,366,008.12		$   311,714,600.52				0.2907%		-0.004%		0.00295				$   918,552.2804		$   12,051,558.862																		Feb-16		$   1,199,222,363.46				0.5840%		-0.034%		0.00618		$   7,410,929.73		$   (4,846,483.83)				0.610%		(0.00026)		Feb-16		$   691,930,614.78		$   10,342.48		-0.470%		-0.210%		-0.260%		$   (1,801,863.07)		$   21,663,058.96		0.00014		-0.472%		0.002%																																				0.0000						Feb-16		0.00069

		Mar-16		$   490,646,424.18		$   27,589.53		8.507%		8.516%		(0.00009)		0.00060		$   (45,015.87)		$   6,058,095.82		Mar-16		$   1,836,733,355.94		$   21,723.67		6.776%		6.784%		(0.00008)		0.00010		$   (150,952.77)		$   5,578,644.33		$   337,216,267.31				8.1811%		7.981%		0.00200				$   674,752.0166		$   13,712,260.327																		Mar-16		$   1,288,879,177.52				7.4762%		6.966%		0.00510		$   6,576,454.53		$   1,367,635.65				7.470%		0.00006		Mar-16		$   735,788,788.19		$   9,477.84		6.339%		6.850%		-0.511%		$   (3,763,398.66)		$   19,272,778.03		0.00014		6.280%		0.059%																																				0.0006						Mar-16		(0.00009)

		Apr-16		$   496,574,940.56		$   20,484.58		1.208%		1.224%		(0.00016)		0.00055		$   (77,926.20)		$   6,053,370.03		Apr-16		$   1,843,502,386.19		$   16,106.18		0.369%		0.388%		(0.00019)		0.00010		$   (358,812.67)		$   5,240,390.99		$   342,981,990.22				1.7098%		1.569%		0.00141				$   482,917.7996		$   14,429,630.320																		Apr-16		$   1,306,591,614.48				1.3743%		0.544%		0.00830		$   10,847,991.95		$   12,234,422.35				1.350%		0.00024		Apr-16		$   734,671,314.93		$   8,268.76		-0.152%		0.490%		-0.642%		$   (4,715,665.55)		$   14,527,842.11		0.00014		-0.189%		0.037%																																				0.0004						Apr-16		(0.00016)

		May-16		$   508,611,907.64		$   17,317.22		2.424%		2.311%		0.00113		0.00051		$   574,721.75		$   6,774,825.35		May-16		$   1,876,389,754.12		$   14,372.49		1.784%		1.796%		(0.00012)		0.00010		$   (225,894.16)		$   5,107,983.38		$   351,097,220.27				2.3661%		2.252%		0.00114				$   400,533.5267		$   15,171,580.519																		May-16		$   1,318,336,022.15				0.8989%		1.751%		(0.00852)		$   (11,234,090.49)		$   1,110,301.98				0.870%		0.00029		May-16		$   747,175,855.38		$   8,275.90		1.702%		1.830%		-0.128%		$   (955,943.03)		$   13,819,171.55		0.00015		1.705%		-0.003%																																				(0.0000)						May-16		0.00113

		Jun-16		$   510,728,634.90		$   23,264.52		0.416%		0.416%		0.00000		0.00050		$   905.48		$   6,803,926.12		Jun-16		$   1,880,911,502.23		$   17,655.82		0.241%		0.259%		(0.00018)		0.00010		$   (338,916.11)		$   4,781,376.55		$   351,054,452.47				-0.0122%		-0.063%		0.00051				$   178,401.7147		$   15,348,134.155																		Jun-16		$   1,334,599,878.12				1.2337%		0.226%		0.01008		$   13,448,301.82		$   14,572,301.21				1.160%		0.00074		Jun-16		$   748,399,082.31		$   8,070.02		0.164%		0.260%		-0.096%		$   (720,608.10)		$   13,121,187.29		0.00015		0.593%		-0.429%																																				(0.0043)						Jun-16		0.00000

		Jul-16		$   532,986,709.64		$   25,718.91		4.358%		4.292%		0.00066		0.00049		$   352,314.76		$   7,452,762.91		Jul-16		$   1,950,476,052.29		$   15,248.11		3.698%		3.687%		0.00011		0.00010		$   223,307.32		$   5,181,520.64		$   372,630,169.06				6.1460%		5.971%		0.00175				$   652,007.2021		$   16,943,433.745																		Jul-16		$   1,372,191,311.45				2.817%		3.809%		(0.00992)		$   (13,612,137.81)		$   1,370,665.13				2.820%		(0.00003)		Jul-16		$   776,617,111.39		$   7,081.47		3.770%		3.800%		-0.030%		$   (229,473.88)		$   13,386,441.49		0.00015		3.694%		0.076%																																				0.0008						Jul-16		0.00066

		Aug-16		$   535,818,659.23		$   34,318.37		0.531%		0.498%		0.00033		0.00052		$   178,619.83		$   7,670,981.95		Aug-16		$   1,953,375,749.87		$   43,678.30		0.149%		0.140%		0.00009		0.00011		$   169,282.40		$   5,358,506.20		$   379,644,468.71				1.8824%		1.768%		0.00114				$   434,220.9134		$   17,696,593.733																		Aug-16		$   1,371,571,345.63				-0.0452%		0.1330%		(0.00178)		$   (2,443,875.60)		$   (1,073,829.75)				-0.040%		(0.00005)		Aug-16		$   775,948,145.64		$   28,054.60		-0.088%		0.150%		-0.238%		$   (1,846,756.59)		$   11,527,904.84		0.00017		-0.085%		-0.003%																																				(0.0000)						Aug-16		0.00033

		Sep-16		$   532,520,631.93		$   21,246.50		-0.616%		-0.636%		0.00020		0.00053		$   109,103.67		$   7,732,869.81		Sep-16		$   1,953,966,494.60		$   16,129.63		0.030%		0.019%		0.00011		0.00011		$   219,669.75		$   5,579,796.49		$   384,147,677.83				1.1862%		1.114%		0.00072				$   277,219.4712		$   18,183,723.973																		Sep-16		$   1,365,143,880.22				-0.4686%		0.079%		(0.00547)		$   (7,468,982.93)		$   (8,537,780.50)				0.080%		(0.00549)		Sep-16		$   780,650,101.28		$   7,747.96		0.606%		0.110%		0.496%		$   3,871,732.62		$   15,469,492.25		0.00017		0.313%		0.293%																																				0.0029						Sep-16		0.00020

		Oct-16		$   518,160,815.36		$   24,111.08		-2.697%		-2.675%		(0.00022)		0.00055		$   (111,791.58)		$   7,412,555.62		Oct-16		$   1,918,197,555.16		$   30,188.23		-1.805%		-1.824%		0.00019		0.00012		$   364,457.54		$   5,843,538.69		$   367,773,068.91				-4.6350%		-4.754%		0.00119				$   437,649.9520		$   17,778,558.319																		Oct-16																						Oct-16		$   2,108,163,800.15		$   20,462.80		-1.705%		-1.900%		0.195%		$   4,110,919.41		$   19,316,656.82		0.00007		-1.695%		-0.010%																																				(0.0001)						Oct-16		(0.00022)

		Nov-16		$   559,979,009.67		$   25,266.27		8.071%		8.005%		0.00066		0.00051		$   366,814.03		$   8,377,600.32		Nov-16		$   1,989,730,835.25		$   16,399.65		3.729%		3.703%		0.00026		0.00012		$   521,161.00		$   6,582,616.51		$   409,204,044.20				11.2654%		11.151%		0.00114				$   467,982.5396		$   20,249,360.186																		Nov-16																						Nov-16		$   2,179,732,704.54		$   23,241.32		3.389%		3.610%		-0.221%		$   (4,817,209.28)		$   15,154,089.04		0.00007		3.374%		0.015%																																				0.0002						Nov-16		0.00066

		Dec-16		$   572,350,663.46		$   24,112.58		2.209%		2.189%		0.00020		0.00051		$   116,225.54		$   8,678,912.75		Dec-16		$   2,023,980,754.00		$   17,234.65		1.971%		1.977%		(0.00006)		0.00012		$   (121,438.85)		$   6,590,921.03		$   425,359,438.07				2.7360%		2.8020%		(0.00066)				$   (280,737.2291)		$   20,522,645.452																		Dec-16																						Dec-16		$   2,220,619,674.32		$   19,359.42		1.876%		1.870%		0.006%		$   128,331.09		$   15,566,677.36		0.00007		1.650%		0.226%																																				0.0023						Dec-16		0.00020

		Jan-17		$   581,937,900.41		$   20,232.90		1.675%		1.677%		(0.00002)		0.00049		$   (11,269.33)		$   8,813,020.72		Jan-17		$   2,062,425,644.00		$   15,071.39		1.899%		1.897%		0.00002		0.00012		$   50,924.36		$   6,767,037.90		$   426,597,548.19				0.2911%		0.3944%		(0.00103)				$   (440,786.7952)		$   20,141,594.712																		Dec-16																						Jan-17		$   2,266,909,494.94		$   17,820.77		2.084%		2.070%		0.014%		$   317,367.33		$   16,208,454.25		0.00007		2.060%		0.024%																																				0.0002						Jan-17		(0.00002)

		Feb-17		$   597,077,448.74		$   17,626.40		2.602%		2.623%		(0.00021)		0.00047		$   (127,926.51)		$   8,914,371.51		Feb-17		$   2,144,393,172.60		$   10,248.85		3.974%		3.971%		0.00003		0.00011		$   71,332.91		$   7,107,315.00		$   434,997,801.02				1.9691%		1.9300%		0.00039				$   170,207.0218		$   20,708,415.565																																								Feb-17		$   2,366,665,486.06		$   15,756.54		4.401%		3.930%		0.471%		$   11,135,828.02		$   28,057,539.86		0.00007		4.399%		0.002%																																				0.0000						Feb-17		(0.00021)

		Mar-17		$   595,102,508.95		$   18,030.12		-0.331%		-0.387%		0.00056		0.00046		$   334,639.38		$   9,219,525.02		Mar-17		$   2,146,519,540.29		$   9,804.29		0.099%		0.117%		(0.00018)		0.00010		$   (382,951.68)		$   6,731,410.89		$   435,702,681.59				0.1620%		0.1310%		0.00031				$   135,252.2620		$   20,877,224.226																																								Mar-17		$   2,375,583,690.37		$   14,550.44		0.377%		0.140%		0.237%		$   5,625,993.23		$   33,789,261.12		0.00008		0.400%		-0.023%																																				(0.0002)						Mar-17		0.00056

		Apr-17		$   600,695,053.40		$   18,834.21		0.940%		0.836%		0.00104		0.00045		$   623,290.38		$   9,929,456.96		Apr-17		$   2,168,608,441.88		$   9,128.15		1.029%		1.027%		0.00002		0.00010		$   44,600.20		$   6,845,281.12		$   440,558,538.14				1.1145%		1.0970%		0.00017				$   77,047.3524		$   21,186,945.854																																								Apr-17		$   2,407,927,187.63		$   12,314.10		1.361%		1.080%		0.281%		$   6,778,239.33		$   41,027,540.18		0.00008		1.381%		-0.020%																																				(0.0002)						Apr-17		0.00104

		May-17		$   597,795,148.00		$   18,505.72		-0.483%		-0.486%		0.00003		0.00045		$   19,378.55		$   9,900,900.23		May-17		$   2,198,548,390.77		$   9,650.63		1.381%		1.407%		(0.00026)		0.00010		$   (580,274.09)		$   6,359,513.42		$   431,811,636.51				-1.9854%		-2.0340%		0.00049				$   209,809.0822		$   20,976,106.793																																								May-17		$   2,456,500,963.76		$   11,158.22		2.017%		1.360%		0.657%		$   16,145,214.80		$   58,000,380.73		0.00008		2.053%		-0.036%		May-17		$   614,474,715.03		$   27,098.27																														(0.0004)						May-17		0.00003

		Jun-17		$   608,054,346.24		$   23,342.80		1.716%		1.619%		0.00097		0.00045		$   590,863.95		$   10,661,680.75		Jun-17		$   2,213,133,403.01		$   10,270.81		0.663%		0.624%		0.00039		0.00009		$   871,815.73		$   7,273,517.71		$   446,540,278.75				3.4109%		3.4570%		(0.00046)				$   (205,876.6501)		$   21,485,703.156																																								Jun-17		$   2,457,779,029.20		$   11,966.40		0.052%		0.630%		-0.578%		$   (14,205,277.49)		$   43,825,279.61		0.00008		0.322%		-0.270%		Jun-17		$   611,724,377.84		$   10,938.23		-0.331%		0.094%		-0.425%		$   (2,599,828.61)		$   (2,599,828.61)		0.00021		-0.219%																(0.0027)						Jun-17		0.00097

		Jul-17		$   613,619,643.96		$   25,255.41		0.915%		0.882%		0.00033		0.00044		$   204,109.58		$   10,963,372.77		Jul-17		$   2,258,361,623.42		$   10,505.04		2.044%		2.056%		(0.00012)		0.00009		$   (279,397.86)		$   7,142,763.52		$   450,289,544.93				0.8396%		0.7430%		0.00097				$   435,094.6572		$   22,101,197.262																																								Jul-17		$   2,511,583,295.33		$   10,067.09		2.189%		2.040%		0.149%		$   3,745,818.54		$   48,530,495.63		0.00008		2.281%		-0.092%		Jul-17		$   626,573,951.78		$   9,377.48		2.427%		2.980%		-0.553%		$   (3,461,857.27)		$   (6,124,796.57)		0.00018		2.367%																(0.0009)						Jul-17		0.00033

		Aug-17		$   604,429,542.33		$   24,820.04		-1.498%		-1.535%		0.00037		0.00043		$   225,530.80		$   11,024,706.57		Aug-17		$   2,265,389,005.38		$   12,623.51		0.311%		0.306%		0.00005		0.00007		$   117,158.83		$   7,282,148.60		$   444,537,614.82				-1.2774%		-1.2720%		(0.00005)				$   (23,937.3697)		$   21,794,942.562																																								Aug-17		$   2,533,105,305.11		$   14,518.59		0.857%		0.330%		0.527%		$   13,347,186.54		$   62,293,544.87		0.00007		0.855%		0.002%		Aug-17		$   631,674,926.31		$   7,736.78		0.814%		-0.020%		0.834%		$   5,268,836.84		$   (905,822.05)		0.00015		0.846%																0.0000						Aug-17		0.00037

		Sep-17		$   628,107,149.57		$   29,362.42		3.917%		3.915%		0.00002		0.00043		$   14,746.56		$   11,471,329.22		Sep-17		$   2,312,550,017.27		$   13,492.67		2.082%		2.063%		0.00019		0.00007		$   434,905.97		$   7,868,654.80		$   473,278,936.29				6.4654%		6.2410%		0.00224				$   1,062,236.5139		$   24,266,318.437																																								Sep-17		$   2,606,486,207.10		$   13,413.01		2.897%		2.040%		0.857%		$   22,334,336.59		$   86,432,447.78		0.00007		2.900%		-0.003%		Sep-17		$   644,570,238.68		$   3,656.22		0.998%		2.590%		-1.592%		$   (10,261,558.20)		$   (11,176,420.35)		0.00007		0.947%																(0.0000)						Sep-17		0.00002

		Oct-17		$   642,434,956.04		$   30,006.40		2.281%		2.262%		0.00019		0.00043		$   122,760.60		$   11,855,763.30		Oct-17		$   2,366,113,406.37		$   11,032.90		2.316%		2.334%		(0.00018)		0.00006		$   (421,060.14)		$   7,629,848.80		$   476,997,606.49				0.7857%		0.8520%		(0.00066)				$   (316,130.8915)		$   24,140,854.039																																								Oct-17		$   2,705,409,607.72		$   12,762.36		3.801%		2.290%		1.511%		$   40,878,739.17		$   130,596,484.29		0.00007		3.802%		-0.001%		Oct-17		$   653,137,866.59		$   4,423.24		1.329%		1.260%		0.069%		$   451,971.71		$   (10,873,005.63)		0.00008		1.327%																(0.0000)						Oct-17		0.00019

		Nov-17		$   666,285,038.57		$   31,430.48		3.712%		3.677%		0.00035		0.00042		$   236,204.27		$   12,532,106.97		Nov-17		$   2,438,799,192.66		$   19,416.15		3.072%		3.067%		0.00005		0.00006		$   120,685.00		$   7,984,918.83		$   491,162,755.65				2.9696%		2.8820%		0.00088				$   430,493.5895		$   25,288,245.981																																								Nov-17		$   2,800,817,502.65		$   10,839.63		3.521%		3.040%		0.481%		$   13,471,932.19		$   148,666,718.69		0.00006		3.537%		-0.016%		Nov-17		$   661,449,581.20		$   1,325.42		0.976%		1.010%		-0.034%		$   (224,892.86)		$   (11,204,019.02)		0.00002		0.973%																(0.0002)						Nov-17		0.00035

		Dec-17		$   668,108,274.14		$   35,814.70		0.274%		0.218%		0.00056		0.00044		$   371,748.67		$   12,938,148.74		Dec-17		$   2,466,111,960.78		$   7,142.27		1.120%		1.112%		0.00008		0.00006		$   195,486.15		$   8,269,830.24		$   487,934,336.33		$   810.58		-0.6573%		-0.4040%		(0.00253)				$   (1,235,944.1581)		$   23,886,081.846																																								Dec-17		$   2,823,440,365.98		$   7,840.77		0.808%		1.080%		-0.272%		$   (7,687,562.42)		$   142,179,972.40		0.00005		1.014%		-0.206%		Dec-17		$   667,329,502.06		$   2,754.59		0.889%		1.800%		-0.911%		$   (6,079,740.93)		$   (17,383,357.49)		0.00005		0.885%																(0.0021)						Dec-17		0.00056

		Jan-18		$   687,589,487.04		$   33,994.85		2.916%		2.874%		0.00042		0.00045		$   287,939.17		$   13,603,348.37		Jan-18		$   2,607,302,120.37		$   8,242.78		5.725%		5.725%		0.00000		0.00005		$   5,550.40		$   8,748,846.03		$   501,250,886.78		$   1,888.85		2.7292%		2.6130%		0.00116		0.00005		$   582,295.8852		$   25,120,269.165																																								Jan-18		$   2,991,890,563.05		$   6,921.32		5.966%		5.740%		0.226%		$   6,765,640.93		$   157,428,259.07		0.00005		5.970%		-0.004%		Jan-18		$   694,788,411.14		$   5,414.91		4.115%		4.660%		-0.545%		$   (3,788,366.72)		$   (21,887,005.08)		0.00009		4.103%																(0.0000)						Jan-18		0.00042

		Feb-18		$   657,759,891.23		$   34,285.05		-4.338%		-4.432%		0.00094		0.00049		$   616,415.63		$   13,629,611.90		Feb-18		$   2,511,303,405.17		$   9,135.85		-3.682%		-3.686%		0.00004		0.00005		$   102,521.89		$   8,529,242.61		$   481,349,589.67		$   802.10		-3.9703%		-3.8720%		(0.00098)		0.00002		$   (473,294.5122)		$   23,649,617.933																																								Feb-18		$   2,918,339,424.14		$   8,460.64		-2.455%		-3.670%		1.215%		$   35,457,824.00		$   189,021,219.31		0.00005		-2.458%		0.003%		Feb-18		$   664,251,745.74		$   3,493.64		-4.391%		-4.750%		0.359%		$   2,384,663.77		$   (18,541,282.92)		0.00006		-4.407%																0.0000						Feb-18		0.00094

		Mar-18		$   663,166,499.13		$   37,891.75		0.822%		0.929%		(0.00107)		0.00052		$   (709,768.03)		$   13,031,875.58		Mar-18		$   2,447,338,654.00		$   12,837.25		-2.547%		-2.541%		(0.00006)		0.00005		$   (148,646.55)		$   8,163,349.96		$   487,262,445.34		$   21.72		1.2284%		1.2930%		(0.00065)		0.00000		$   (314,814.7536)		$   23,625,312.989																																								Mar-18		$   2,842,041,592.77		$   37,891.75		-2.618%		-2.440%		-0.178%		$   (5,058,834.04)		$   179,013,809.75		0.00006		-2.612%		-0.006%		Mar-18		$   665,021,798.60		$   1,100.23		-1.413%		-1.730%		0.317%		$   2,108,119.10		$   (16,171,175.49)		0.00002		-1.460%																(0.0001)						Mar-18		(0.00107)

		Apr-18		$   661,546,861.71		$   36,436.02		-0.244%		-0.259%		0.00015		0.00055		$   97,724.56		$   13,097,772.67		Apr-18		$   2,456,590,573.95		$   12,400.71		0.378%		0.384%		(0.00006)		0.00006		$   (146,411.89)		$   8,047,798.80		$   492,140,852.44		$   241.03		1.0012%		0.8560%		0.00145		0.00001		$   714,523.3692		$   24,576,369.864																																								Apr-18		$   2,847,419,658.06		$   11,321.00		0.189%		0.400%		-0.211%		$   (6,001,436.30)		$   173,351,125.70		0.00006		-0.039%		0.228%		Apr-18		$   679,554,161.46		$   14,550.00		2.185%		2.300%		-0.115%		$   (779,814.96)		$   (17,304,370.44)		0.00026		2.122%																0.0023						Apr-18		0.00015

		May-18		$   688,635,060.42		$   37,539.65		4.095%		4.127%		(0.00032)		0.00055		$   (222,596.34)		$   13,411,487.65		May-18		$   2,515,512,782.15		$   10,759.98		2.399%		2.408%		(0.00009)		0.00005		$   (238,069.24)		$   8,002,758.90		$   521,854,469.52		$   1,967.66		6.0376%		6.0700%		(0.00032)		0.00005		$   (168,952.5711)		$   25,891,246.241																																								May-18		$   2,930,410,989.15		$   18,459.31		2.915%		2.440%		0.475%		$   13,908,181.05		$   192,311,825.30		0.00006		2.920%		-0.005%		May-18		$   676,534,765.74		$   44,744.91		-0.671%		-1.900%		1.229%		$   8,314,612.27		$   (8,873,645.84)		0.00016		-0.708%																(0.0001)						May-18		(0.00032)

		Jun-18		$   692,207,981.64		$   40,478.89		0.519%		0.421%		0.00098		0.00057		$   677,263.40		$   14,158,335.34		Jun-18		$   2,530,546,537.60		$   14,217.76		0.598%		0.615%		(0.00017)		0.00006		$   (439,257.75)		$   7,611,328.98		$   525,376,894.79		$   1,853.34		0.6750%		0.7170%		(0.00042)		0.00004		$   (220,751.3188)		$   25,845,256.250																																								Jun-18		$   2,925,432,008.00		$   14,491.13		-0.170%		0.680%		-0.850%		$   (24,863,459.15)		$   167,121,614.39		0.00006		-0.301%		0.131%		Jun-18		$   667,526,666.13		$   13,736.31		-1.368%		-1.100%		-0.268%		$   (1,788,971.47)		$   (10,541,225.83)		0.00017		-1.361%																0.0013						Jun-18		0.00098

		Jul-18		$   704,255,088.87		$   38,444.29		1.740%		1.764%		(0.00024)		0.00058		$   (166,286.08)		$   14,238,459.28		Jul-18		$   2,625,724,561.76		$   11,456.24		3.761%		3.721%		0.00040		0.00005		$   1,054,615.50		$   8,952,219.11		$   534,320,921.24		$   698.69		1.7024%		1.7430%		(0.00041)		0.00002		$   (216,923.9274)		$   26,068,322.467																																								Jul-18		$   3,013,459,466.54		$   12,328.00		3.009%		3.590%		-0.581%		$   (17,506,953.69)		$   154,643,419.17		0.00006		3.000%		0.009%		Jul-18		$   684,911,016.77		$   8,126.79		2.609%		2.460%		0.149%		$   1,020,517.41		$   (9,795,729.00)		0.00016		2.612%																						Jul-18		(0.00024)

		Aug-18		$   727,035,052.36		$   30,136.30		3.235%		3.195%		0.00040		0.00057		$   288,038.42		$   14,987,057.50		Aug-18		$   2,711,270,060.32		$   10,348.90		3.258%		3.259%		(0.00001)		0.00005		$   (27,740.16)		$   9,216,140.17		$   557,132,977.86		$   704.53		4.2694%		4.3110%		(0.00042)		0.00002		$   (232,018.3905)		$   26,949,253.288																																								Aug-18		$   3,147,818,649.50		$   11,371.46		4.459%		3.310%		1.149%		$   36,156,972.31		$   197,695,378.35		0.00005		4.472%		-0.013%		Aug-18		$   672,502,533.04		$   8,671.30		-1.823%		-1.890%		0.067%		$   450,576.70		$   (9,166,576.16)		0.00017		-1.775%																						Aug-18		0.00040

		Sep-18		$   719,151,441.14		$   30,654.82		-1.084%		-1.096%		0.00012		0.00058		$   83,774.59		$   14,908,319.79		Sep-18		$   2,727,006,492.00		$   16,298.24		0.580%		0.569%		0.00011		0.00005		$   311,100.27		$   9,580,731.67		$   325,632,840.09		$   872.83		-2.2730%		-2.4050%		0.00132		0.00003		$   429,835.3489		$   26,766,532.110																																								Sep-18		$   3,161,345,914.87		$   18,223.83		0.430%		0.460%		-0.030%		$   (956,794.50)		$   197,588,149.26		0.00005		0.431%		-0.001%		Sep-18		$   691,168,396.29		$   833.06		1.290%		0.780%		0.510%		$   3,524,958.82		$   (5,759,866.17)		0.00016		1.230%																						Sep-18		0.00012

		Oct-18		$   651,146,798.98		$   25,346.48		-9.456%		-9.546%		0.00090		0.00063		$   584,509.28		$   14,083,063.48		Oct-18		$   2,540,783,017.18		$   10,835.36		-6.829%		-6.835%		0.00006		0.00006		$   155,986.10		$   9,082,462.95		$   290,129,499.30		$   12,300.98		-10.903%		-10.862%		(0.00041)		0.00051		$   (118,589.7878)		$   23,729,620.844																																								Oct-18		$   2,926,218,411.57		$   18,872.13		-7.438%		-6.940%		-0.498%		$   (14,560,158.91)		$   168,332,221.69		0.00006		-7.425%		-0.013%		Oct-18		$   688,846,326.66		$   2,932.01		-7.509%		-7.950%		0.441%		$   3,037,812.30		$   (2,289,545.52)		0.00016		-7.587%																						Oct-18		0.00090

		Nov-18		$   671,381,607.21		$   72,894.66		3.108%		3.122%		(0.00014)		0.00068		$   (96,915.78)		$   14,423,788.01		Nov-18		$   2,582,305,177.71		$   9,086.57		2.046%		2.038%		0.00008		0.00005		$   206,584.41		$   9,474,874.56		$   295,041,591.02		$   9,516.16		1.693%		1.589%		0.00104		0.00039		$   307,045.9257		$   24,438,425.551																																								Nov-18		$   2,942,217,355.84		$   17,488.09		0.547%		1.950%		-1.403%		$   (41,286,820.79)		$   127,965,748.41		0.00006		0.560%		-0.013%		Nov-18		$   684,381,374.31		$   12,208.07		-0.667%		-0.090%		-0.577%		$   (3,948,880.53)		$   (6,223,154.78)		0.00017		-0.670%

		Dec-18		$   595,302,519.03		$   25,075.54		-11.332%		-11.316%		(0.00016)		0.00074		$   (93,585.39)		$   12,695,739.26		Dec-18		$   2,321,968,237.52		$   4,906.56		-9.025%		-9.029%		0.00004		0.00006		$   92,878.73		$   8,712,645.86		$   258,955,913.63		$   2,841.87		-12.231%		-11.879%		(0.00352)		0.00013		$   (910,770.3444)		$   20,538,662.579																																								Dec-18		$   2,668,858,504.21		$   11,000.04		-9.291%		-9.010%		-0.281%		$   (7,499,492.40)		$   108,576,958.33		0.00007		-9.267%		-0.024%		Dec-18		$   653,862,118.17		$   4,600.74		-4.458%		-5.170%		0.712%		$   4,655,498.28		$   (1,290,228.26)		0.00018		-4.471%

		Jan-19		$   658,031,984.86		$   24,691.05		10.537%		10.461%		0.00076		0.00066		$   502,800.76		$   14,536,342.09		Jan-19		$   2,508,640,846.67		$   5,486.75		8.039%		8.014%		0.00025		0.00005		$   637,513.13		$   10,050,604.54		$   286,508,356.16		$   6,074.51		10.640%		10.636%		0.00004		0.00013		$   10,944.0001		$   22,734,883.263																																								Jan-19		$   2,893,985,920.43		$   16,142.35		8.435%		8.220%		0.215%		$   6,222,069.73		$   123,957,494.49		0.00007		8.373%		0.062%		Jan-19		$   757,815,612.33		$   2,487.98		8.095%		7.140%		0.955%		$   7,237,139.10		$   5,842,466.86		0.00016		8.079%

		Feb-19		$   686,152,840.25		$   21,164.98		4.273%		4.239%		0.00034		0.00061		$   236,575.20		$   15,394,124.74		Feb-19		$   2,589,232,043.75		$   5,983.40		3.213%		3.211%		0.00002		0.00005		$   39,984.02		$   10,413,468.68		$   298,934,594.41		$   4,595.12		4.337%		4.354%		(0.00017)		0.00014		$   (50,431.9538)		$   23,670,492.624																																								Feb-19		$   2,989,068,059.01		$   13,310.57		3.293%		3.350%		-0.057%		$   (1,703,768.79)		$   126,335,645.99		0.00007		3.284%		0.009%		Feb-19		$   769,000,302.81		$   12,032.46		1.486%		2.570%		-1.084%		$   (8,335,963.28)		$   (2,406,677.37)		0.00016		1.481%

		Mar-19		$   682,065,083.02		$   - 0		-0.596%		-0.569%		(0.00027)		0.00056		$   (182,454.08)		$   15,119,960.12		Mar-19		$   2,558,787,162.51		 		1.945%		1.943%		0.00002		0.00004		$   51,175.74		$   10,667,186.38		$   289,236,515.02		 		-3.244%		-3.331%		0.00087		0.00014		$   251,015.4209		$   23,153,586.496																																								Mar-19		$   3,027,785,131.65		 		1.295%		1.850%		-0.555%		$   (16,795,454.28)		$   111,176,603.56		0.00005		1.272%		0.023%		Mar-19		$   786,358,131.67		 		2.259%		0.510%		1.749%		$   13,753,403.72		$   11,292,359.52		0.00016		2.139%

		Apr-19		$   709,368,045.51		$   - 0		4.003%		4.021%		(0.00018)		0.00049		$   (127,793.15)		$   15,597,416.70		Apr-19		$   2,611,206,986.20				4.082%		4.049%		0.00033		0.00004		$   861,698.31		$   11,964,319.24		$   301,006,698.20				4.069%		3.874%		0.00195				$   588,159.2183		$   24,683,957.158																																								Apr-19		$   3,132,897,405.25				3.472%		4.010%		-0.538%		$   (16,867,845.60)		$   98,168,353.37		0.00005		3.473%		-0.001%		Apr-19		$   786,710,897.40				0.047%		2.830%		-2.783%		$   (21,894,164.27)		$   (10,596,497.35)		0.00014		-0.051%

		May-19		$   653,001,959.80				-7.946%		-7.971%		0.00025		0.00047		$   163,525.90		$   14,521,578.45		May-19		$   2,445,075,687.98				-6.362%		-6.355%		(0.00007)		0.00004		$   (177,063.61)		$   11,026,056.72		$   274,989,108.65				-8.644%		-8.728%		0.00084				$   232,296.7395		$   22,782,689.862																																								May-19		$   2,925,860,814.10				-6.608%		-6.320%		-0.288%		$   (8,426,479.14)		$   83,254,909.43		0.00005		-6.615%		0.007%		May-19		$   769,819,019.32				-2.175%		-4.730%		2.555%		$   19,668,875.94		$   9,302,852.41		0.00009		-2.201%

		Jun-19		$   703,126,433.54				7.676%		7.642%		0.00034		0.00038		$   239,109.62		$   15,875,365.40		Jun-19		$   2,617,566,157.35				7.055%		7.048%		0.00007		0.00003		$   172,930.53		$   11,976,832.17		$   295,527,457.01				7.469%		7.447%		0.00022				$   64,383.9467		$   24,548,664.185																																								Jun-19		$   3,151,114,180.30				7.703%		7.020%		0.683%		$   21,522,109.85		$   111,190,144.96		0.00004		7.719%		-0.016%		Jun-19		$   815,010,712.08				5.774%		5.940%		-0.166%		$   (1,352,917.78)		$   8,487,081.33		0.00006		5.743%

		Jul-19		$   711,341,237.14				1.168%		1.189%		(0.00021)		0.00032		$   (147,068.09)		$   15,913,773.21		Jul-19		$   2,655,400,993.91				1.445%		1.437%		0.00008		0.00002		$   223,596.74		$   12,373,544.50		$   299,008,975.90				1.178%		1.137%		0.00041				$   122,801.5468		$   24,960,666.062																																								Jul-19		$   3,214,055,660.07				1.997%		1.540%		0.457%		$   14,688,234.37		$   128,098,846.52		0.00003		2.010%		-0.013%		Jul-19		$   803,552,273.20				-1.515%		-1.210%		-0.305%		$   (2,450,834.43)		$   5,907,667.61		0.00005		-1.500%

		Aug-19		$   681,439,618.68				-4.204%		-4.195%		(0.00009)		0.00029		$   (58,295.55)		$   15,186,533.49		Aug-19		$   2,511,137,359.38				-1.574%		-1.584%		0.00010		0.00002		$   251,113.74		$   12,429,898.64		$   285,223,068.01				-4.611%		-4.508%		(0.00103)				$   (292,448.1338)		$   23,517,398.150																																								Aug-19		$   3,146,681,930.19				-2.095%		-1.740%		-0.355%		$   (11,170,720.85)		$   114,244,454.83		0.00003		-2.111%		0.016%		Aug-19		$   791,613,571.99				-1.574%		-2.460%		0.886%		$   7,013,696.25		$   12,828,377.17		0.00004		-1.572%

		Sep-19		$   702,779,412.30				3.132%		3.063%		0.00069		0.00024		$   481,931.89		$   16,144,043.09		Sep-19		$   2,558,808,869.05				1.898%		1.871%		0.00027		0.00001		$   701,193.15		$   13,367,061.38		$   295,175,064.00				3.489%		3.370%		0.00119				$   351,841.1226		$   24,689,807.727																																								Sep-19		$   3,207,141,011.88		 		1.914%		1.780%		0.134%		$   4,297,568.96		$   120,728,662.65		0.00002		1.910%		0.004%		Sep-19		$   1,209,673,060.79				2.378%		2.810%		-0.432%		$   (5,225,787.62)		$   7,907,648.36		0.00003		2.390%

		Oct-19		$   665,583,810.00				1.247%		1.130%		0.00117		0.00022		$   778,733.06		$   17,124,092.36		Oct-19		$   2,411,522,946.23				2.233%		2.166%		0.00067		0.00001		$   1,615,720.37		$   15,281,268.23		$   301,237,029.65				2.054%		1.947%		0.00107				$   321,374.3545		$   25,518,232.929																																								Oct-19		$   3,278,534,418.93				2.227%		2.180%		0.047%		$   1,540,911.18		$   124,958,201.15		 		2.234%		-0.007%		Oct-19		$   1,243,501,848.58				2.737%		3.230%		-0.493%		$   (6,130,464.11)		$   1,993,616.58		0.00003		2.707%

		Nov-19		$   685,493,545.78				2.991%		2.975%		0.00016		0.00010		$   109,678.97		$   17,745,952.93		Nov-19		$   2,499,426,019.18				3.645%		3.630%		0.00015		0.00001		$   378,087.06		$   16,216,376.92		$   310,262,764.77				2.996%		3.065%		(0.00069)				$   (214,081.3077)		$   26,068,677.880																																								Nov-19		$   3,403,625,486.93				3.817%		3.760%		0.057%		$   1,940,066.53		$   131,667,922.21				3.806%		0.011%		Nov-19		$   1,261,079,047.22				1.378%		1.250%		0.128%		$   1,614,181.18		$   3,635,269.80		0.00002		1.392%

		Dec-19		$   704,902,490.33				2.831%		2.810%		0.00021		0.00007		$   148,029.52		$   18,396,370.38		Dec-19		$   2,574,874,262.43				3.019%		3.018%		0.00001		0.00000		$   25,748.74		$   16,731,698.08		$   319,541,400.98				2.991%		2.989%		0.00002				$   6,390.8280		$   26,854,782.863																																								Dec-19		$   3,504,194,141.43				2.960%		2.930%		0.030%		$   1,051,258.24		$   136,616,550.95				2.983%		-0.023%		Dec-19		$   1,289,396,992.25				2.251%		3.190%		-0.939%		$   (12,107,437.76)		$   (8,390,338.04)		0.00001		2.214%





				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added				59DX Rtn		S&P 400		59DY		S&P 500		59DZ Rtn		RU2000		US RISK PREMIA		MSCI USA		CUSTOM		INTL RISK PREMIA		MSCI Uworld X-US		CUSTOM

				OST 400 Portfolio		$   704,902,490.33		2.831%		7.23%		26.59%		26.59%		6.20%		9.60%		12.38%		9.35%		13.00%		14.95%		$   15,913,773.21		Feb-09

				S&P 400 Index				2.810%		7.06%		26.20%		26.20%		5.93%		9.26%		12.03%		9.03%		12.73%		14.64%				Mar-09

				Excess				0.02%		0.16%		0.39%		0.39%		0.27%		0.34%		0.35%		0.32%		0.28%		0.31%				Apr-09

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   																										May-09

																														Jun-09

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jul-09		1.0872		1.0874		1.0753		1.0756

				OST 500 Portfolio		$   2,574,874,262.43		3.019%		9.16%		31.73%		31.73%		12.25%		15.36%		14.51%		10.90%		13.62%		15.15%		$   12,373,544.50		Aug-09		1.0440		1.0437		1.0363		1.0361

				S&P 500 Index				3.018%		9.07%		31.49%		31.49%		12.13%		15.27%		14.44%		10.84%		13.56%		15.09%				Sep-09		1.0573		1.0572		1.0372		1.0373

				Excess				0.00%		0.09%		0.24%		0.24%		0.12%		0.09%		0.08%		0.06%		0.06%		0.06%				Oct-09		0.9548		0.9546		0.9816		0.9814

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 																										Nov-09		1.0425		1.0405		1.0600		1.0600

																														Dec-09		1.0645		1.0628		1.0196		1.0193

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jan-10		0.9683		0.9678		0.9645		0.9640

				RU2000/ S&P 600 		$   319,541,400.98		2.991%		8.26%		23.40%		23.40%		4.64%		7.90%		11.47%		8.61%				11.64%		$   24,960,666.062		Feb-10		1.0528		1.0521		1.0312		1.0310

				Russell 2000/S&P 600 Index				2.989%		8.21%		22.82%		22.82%		4.54%		7.81%		11.03%		8.06%				10.93%				Mar-10		1.0712		1.0714		1.0603		1.0603

				Excess				0.00%		0.04%		0.57%		0.57%		0.10%		0.09%		0.43%		0.55%				0.71%				Apr-10		1.0425		1.0426		1.0156		1.0158		1.05709		1.0566

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  																										May-10		0.9284		0.9280		0.9202		0.9202		0.92445		0.9241

																														Jun-10		0.9354		0.9345		0.9478		0.9477		0.92347		0.9225

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jul-10		1.0687		1.0691		1.0700		1.0701		1.06926		1.0687

				RISK PREMIA		$   3,504,194,141.43		2.960%		9.27%		31.32%		31.32%		11.41%		16.43%		15.00%		11.88%				12.85%		$   128,098,846.52		Aug-10		0.9511		0.9506		0.9551		0.9549		0.92757		0.9260

				MSCI Risk Premia Index				2.983%		9.29%		31.23%		31.23%		11.21%		16.53%		15.01%		11.92%				12.88%				Sep-10		1.1131		1.1131		1.0890		1.0892		1.12553		1.1246

				MSCI USA				2.930%		9.13%		31.64%		31.64%		12.12%		15.29%		14.36%		10.72%				11.91%				Oct-10		1.0347		1.0345		1.0379		1.0381		1.04144		1.0409

				Excess				0.03%		0.14%		-0.32%		-0.32%		-0.71%		1.14%		0.65%		1.16%				0.95%				Nov-10		1.0285		1.0297		1.0001		1.0001		1.03492		1.0347

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 																										Dec-10		1.0655		1.0655		1.0666		1.0668		1.08029		1.0794

																														Jan-11		1.0201		1.0200		1.0238		1.0237		0.99767		0.9974

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Feb-11		1.0466		1.0465		1.0341		1.0343		1.05503		1.0548

				INT'L RISK PREMIA		$   1,289,396,992.25		2.251%		6.497%		22.74%		22.74%		3.92%										5.87%		$   5,907,667.61		Mar-11		1.0247		1.0245		1.0005		1.0004		1.02655		1.0259

				MSCI INT'L Risk Premia Index				2.214%		6.442%		22.35%		22.35%		3.62%										5.64%				Apr-11		1.0270		1.0272		1.0298		1.0296		1.02671		1.0264

				MSCI WORLD X-US				3.190%		7.855%		22.49%		22.49%		2.58%										5.86%				May-11		0.9869		0.9865		0.9887		0.9887		0.98173		0.9813

				Excess				-0.939%		-1.357%		0.250%		0.250%		1.345%										0.018%				Jun-11		0.9803		0.9796		0.9839		0.9833		0.97796		0.9769

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 																										Jul-11		0.9647		0.9647		0.9793		0.9797		0.96415		0.9639

				Source: State Street																										Aug-11		0.9289		0.9288		0.9462		0.9457		0.91329		0.9131

						$   8,392,909,287.42		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																				$   181,346,830.29		Sep-11		0.8946		0.8942		0.9299		0.9297		0.88885		0.8879

						 																				 				Oct-11		1.1381		1.1375		1.1093		1.1093		1.15273		1.1514

																														Nov-11		0.9970		0.9970		0.9979		0.9978		0.99680		0.9964

																														Dec-11		0.9966		0.9963		1.0104		1.0102		1.00883		1.0066

																														Jan-12		1.0654		1.0661		1.0448		1.0448		1.07121		1.0707

																								 						Feb-12		1.0459		1.0450		1.0433		1.0432		1.02404		1.0239

																														Mar-12		1.0186		1.0188		1.0322		1.0329		1.02701		1.0256

																														Apr-12		0.9980		0.9978		0.9937		0.9937		0.98495		0.9846

																														May-12		0.9354		0.9352		0.9401		0.9399		0.93487		0.9338

																														Jun-12		1.0191		1.0189		1.0414		1.0412		1.05148		1.0499

																														Jul-12		0.9991		1.0005		1.0137		1.0139		0.98681		0.9862

																														Aug-12		1.0351		1.0348		1.0226		1.0225		1.03416		1.0334

																														Sep-12		1.0196		1.0194		1.0260		1.0258		1.03414		1.0328

																														Oct-12		0.9918		0.9921		0.9817		0.9815		0.97877		0.9783

																														Nov-12		1.0224		1.0220		1.0058		1.0058		1.00580		1.0053

																														Dec-12		1.0222		1.0213		1.0090		1.0091		1.03468		1.0356

																														Jan-13		1.0721		1.0722		1.0518		1.0518		1.06329		1.0626

																														Feb-13		1.0102		1.0098		1.0137		1.0136		1.01154		1.0110

																														Mar-13		1.0472		1.0478		1.0379		1.0375		1.04665		1.0462

																														Apr-13		1.0064		1.0063		1.0193		1.0193		0.99790		0.9963

																														May-13		1.0245		1.0226		1.0234		1.0234		1.04056		1.0400

																														Jun-13		0.9814		0.9815		0.9868		0.9866		0.99593		0.9949

																														Jul-13		1.0623		1.0620		1.0508		1.0509		1.07032		1.0700

																														Aug-13		0.9629		0.9625		0.9710		0.9710		0.96896		0.9682

																														Sep-13		1.0519		1.0521		1.0311		1.0314		1.06493		1.0638

																														Oct-13		1.0367		1.0372		1.0459		1.0460		1.02501		1.0252

																														Nov-13		1.0131		1.0132		1.0307		1.0305		1.04033		1.0401

																														Dec-13		1.0322		1.0309		1.0255		1.0253		1.02035		1.0197																		Date		US RISK PREMIA		MSCI USA		CUSTOM		 		Date		59GX Alpha

																														Jan-14		0.9787		0.9788		0.9651		0.9654		0.97343		0.9723		0.9659		0.96610		0.96567												Jan-14		-0.0341		(0.03390)		(0.03433)				Jan-14		2.0000

																														Feb-14		1.0498		1.0489		1.0457		1.0457		1.04796		1.0471		1.0525		1.04702		1.05259												Feb-14		0.0525		0.04702		0.05259				Feb-14		-0.5000

																														Mar-14		1.0037		1.0037		1.0085		1.0084		0.99416		0.9932		0.9934		1.00687		0.99312												Mar-14		-0.0066		0.00687		(0.00688)				Mar-14		2.6000

																														Apr-14		0.9848		0.9844		1.0076		1.0074		0.96040		0.9612		1.0033		1.00600		1.00326												Apr-14		0.0033		0.00600		0.00326				Apr-14		0.2000

																														May-14		1.0180		1.0178		1.0234		1.0235		1.00895		1.0080		1.0268		1.02390		1.02683												May-14		0.0268		0.02390		0.02683				May-14		-0.4000

																														Jun-14		1.0415		1.0414		1.0207		1.0207		1.05563		1.0532		1.0168		1.02140		1.01613												Jun-14		0.0168		0.02140		0.01613				Jun-14		6.8000

																														Jul-14		0.9573		0.9573		0.9864		0.9862		0.93865		0.9395		0.9893		0.98590		0.98927												Jul-14		-0.0107		(0.01410)		(0.01073)				Jul-14		-0.1000

																														Aug-14		1.0510		1.0508		1.0400		1.0400		1.05117		1.0496		1.0433		1.04010		1.04327												Aug-14		0.0433		0.04010		0.04327				Aug-14		-0.2000

																														Sep-14		0.9546		0.9545		0.9859		0.9860		0.93942		0.9395		0.9880		0.98440		0.98811												Sep-14		-0.0120		(0.01560)		(0.01189)				Sep-14		-1.3000

																														Oct-14		1.0358		1.0356		1.0246		1.0244		1.06833		1.0659		1.0241		1.02410		1.02424												Oct-14		0.0241		0.02410		0.02424				Oct-14		-1.7000

																														Nov-14		1.0185		1.0185		1.0270		1.0269		1.00090		1.0009		1.0273		1.02650		1.02764												Nov-14		0.0273		0.02650		0.02764				Nov-14		-3.6000

																														Dec-14		1.0083		1.0083		0.9975		0.9975		1.02851		1.0285		0.9960		0.99690		0.99617												Dec-14		-0.0040		(0.00310)		(0.00383)				Dec-14		-2.1000

																														Jan-15		0.9893		0.9888		0.9700		0.9700		0.96754		0.9678		0.9790		0.97180		0.97891												Jan-15		-0.0210		(0.02820)		(0.02109)				Jan-15		1.0000

																														Feb-15		1.0512		1.0512		1.0577		1.0575		1.06090		1.0594		1.0584		1.05850		1.05843												Feb-15		0.0584		0.05850		0.05843				Feb-15		-0.1000

																														Mar-15		1.0129		1.0132		0.9843		0.9842		1.01874		1.0174		0.9860		0.98560		0.98593												Mar-15		-0.0140		(0.01440)		(0.01407)				Mar-15		0.7000

																														Apr-15		0.9853		0.9851		1.0097		1.0096		0.97450		0.9745		1.0022		1.00910		1.00219												Apr-15		0.0022		0.00910		0.00219				Apr-15		-0.4000

																														May-15		1.0179		1.0178		1.0128		1.0129		1.02337		1.0228		1.0192		1.01330		1.01925												May-15		0.0192		0.01330		0.01925				May-15		-0.5000

																														Jun-15		0.9871		0.9868		0.9806		0.9806		1.00937		1.0075		0.9860		0.98110		0.98595												Jun-15		-0.0140		(0.01890)		(0.01405)				Jun-15		0.5000

																														Jul-15		1.0018		1.0014		1.0209		1.0210		0.98809		0.9884		1.0254		1.02000		1.02538												Jul-15		0.0254		0.02000		0.02538				Jul-15		-0.1552

																														Aug-15		0.9443		0.9442		0.9397		0.9397		0.93752		0.9372		0.9423		0.93930		0.94214												Aug-15		-0.0577		(0.06070)		(0.05786)				Aug-15		1.8331

																														Sep-15		0.9679		0.9678		0.9753		0.9753		0.95187		0.9509		0.9815		0.97350		0.98166												Sep-15		-0.0185		(0.02650)		(0.01834)				Sep-15		-1.3000

																														Oct-15		1.0566		1.0563		1.0844		1.0844		1.05742		1.0563		1.0799		1.08250		1.08156												Oct-15		0.0799		0.08250		0.08156				Oct-15		-17.0463

																														Nov-15		1.0137		1.0135		1.0035		1.0030		1.03291		1.0325		1.0043		1.00350		1.00414												Nov-15		0.0043		0.00350		0.00414				Nov-15		1.5999

																														Dec-15		0.9585		0.9583		0.9840		0.9842		0.95065		0.9498		0.9874		0.98320		0.98739												Dec-15		-0.0126		(0.01680)		(0.01261)				Dec-15		0.4273

																														Jan-16		0.9430		0.9431		0.9503		0.9504		0.91215		0.9121		0.9534		0.94680		0.95333												Jan-16		-0.0466		(0.05320)		(0.04667)				Jan-16		0.9806

																														Feb-16		1.0148		1.0141		0.9989		0.9987		1.00291		1.0000		0.9953		0.99790		0.99528												Feb-16		-0.0047		(0.00210)		(0.00472)				Feb-16		0.1589

																														Mar-16		1.0851		1.0852		1.0678		1.0678		1.08181		1.0798		1.0634		1.06850		1.06280												Mar-16		0.0634		0.06850		0.06280				Mar-16		5.8522

																														Apr-16		1.0121		1.0122		1.0037		1.0039		1.01710		1.0157		0.9985		1.00490		0.99811												Apr-16		-0.0015		0.00490		(0.00189)				Apr-16		3.7126

																														May-16		1.0242		1.0231		1.0178		1.0180		1.02366		1.0225		1.0170		1.01830		1.01705												May-16		0.0170		0.01830		0.01705				May-16		-0.2941

																														Jun-16		1.0042		1.0042		1.0024		1.0026		0.99988		0.9994		1.0016		1.00260		1.00593												Jun-16		0.0016		0.00260		0.00593				Jun-16		-42.9287

																														Jul-16		1.0436		1.0429		1.0370		1.0369		1.06146		1.0597		1.0377		1.03800		1.03694												Jul-16		0.0377		0.03800		0.03694				Jul-16		7.6452

																														Aug-16		1.0053		1.0050		1.0015		1.0014		1.01882		1.0177		0.9991		1.00150		0.99915												Aug-16		-0.0009		0.00150		(0.00085)				Aug-16		-0.3000

																														Sep-16		0.9938		0.9936		1.0003		1.0002		1.01186		1.0111		1.0061		1.00110		1.00313												Sep-16		0.0061		0.00110		0.00313				Sep-16		29.2963

																														Oct-16		0.9730		0.9733		0.9820		0.9818		0.95365		0.9525		0.9830		0.98100		0.98305												Oct-16		-0.0171		(0.01900)		(0.01695)				Oct-16		-1.0000

																														Nov-16		1.0807		1.0801		1.0373		1.0370		1.11265		1.1115		1.0339		1.03610		1.03374												Nov-16		0.0339		0.03610		0.03374				Nov-16		1.5000

																														Dec-16		1.0221		1.0219		1.0197		1.0198		1.02736		1.0280		1.01876		1.01870		1.01650												Dec-16		0.0188		0.01870		0.01650				Dec-16		22.5779

																														Jan-17		1.0168		1.0168		1.0190		1.0190		1.00291		1.0039		1.02084		1.02070		1.02060												Jan-17		0.0208		0.02070		0.02060				Jan-17		2.4110

																														Feb-17		1.0260		1.0262		1.0397		1.0397		1.01969		1.0193		1.04401		1.03930		1.04399												Feb-17		0.0440		0.03930		0.04399				Feb-17		0.1528

																														Mar-17		0.9967		0.9961		1.0010		1.0012		1.00162		1.0013		1.00377		1.00140		1.00400												Mar-17		0.0038		0.00140		0.00400				Mar-17		-2.3174

																														Apr-17		1.0094		1.0084		1.0103		1.0103		1.01114		1.0110		1.01361		1.01080		1.01381												Apr-17		0.0136		0.01080		0.01381				Apr-17		-1.9503

																														May-17		0.9952		0.9951		1.0138		1.0141		0.98015		0.9797		1.02017		1.01360		1.02053												May-17		0.0202		0.01360		0.02053				May-17		-3.5756

																														Jun-17		1.0172		1.0162		1.0066		1.0062		1.03411		1.0346		1.00052		1.00630		1.00322		0.99669		1.00094		0.99781						Jun-17		0.0005		0.00630		0.00322				Jun-17		-26.9972

																														Jul-17		1.0092		1.0088		1.0204		1.0206		1.00840		1.0074		1.02189		1.02040		1.02281		1.02427		1.02980		1.02367						Jul-17										Jul-17		Dec-99

																														Aug-17		0.9850		0.9847		1.0031		1.0031		0.98723		0.9873		1.00857		1.00330		1.00855		1.00814		0.99980		1.00846

																														Sep-17		1.0392		1.0392		1.0208		1.0206		1.06465		1.0624		1.02897		1.02040		1.02900		1.00998		1.02590		1.00947

																														Oct-17		1.0228		1.0226		1.0232		1.0233		1.00786		1.0085		1.03801		1.02290		1.03802		1.01329		1.01260		1.01327

																														Nov-17		1.0371		1.0368		1.0307		1.0307		1.02970		1.0288		1.03521		1.03040		1.03537		1.00976		1.01010		1.00973

																														Dec-17		1.0027		1.0022		1.0112		1.0111		0.99343		0.9960		1.00808		1.01080		1.01014		1.00889		1.01800		1.00885

																														Jan-18		1.0292		1.0287		1.0573		1.0573		1.02729		1.0261		1.05966		1.05740		1.05970		1.04115		1.04660		1.04103

																														Feb-18		0.9566		0.9557		0.9632		0.9631		0.96030		0.9613		0.97545		0.96330		0.97542		0.95609		0.95250		0.95593

																														Mar-18		1.0082		1.0093		0.9745		0.9746		1.01228		1.0129		0.97382		0.97560		0.97388		0.98587		0.98270		0.98540

																														Apr-18		0.9976		0.9974		1.0038		1.0038		1.01001		1.0086		1.00189		1.00400		0.99961		1.02185		1.02300		1.02122

																														May-18		1.0409		1.0413		1.0240		1.0241		1.06038		1.0607		1.02915		1.02440		1.02920		0.99329		0.98100		0.99292

																														Jun-18		1.0052		1.0042		1.0060		1.0062		1.00675		1.0072		0.99830		1.00680		0.99699		0.98632		0.98900		0.98639

																														Jul-18		1.0174		1.0176		1.0376		1.0372		1.01702		1.0174		1.03009		1.03590		1.03000		1.02609		1.02460		1.02612

																														Aug-18		1.0323		1.0320		1.0326		1.0326		1.04269		1.0431		1.04459		1.03310		1.04472		0.98177		0.98110		0.98225

																														Sep-18		0.9892		0.9890		1.0058		1.0057		0.97727		0.9760		1.00430		1.00460		1.00431		1.01290		1.00780		1.01230

																														Oct-18		0.9054		0.9045		0.9317		0.9317		0.89097		0.8914		0.92562		0.93060		0.92575		0.92491		0.92050		0.92413

																														Nov-18		1.0311		1.0312		1.0205		1.0204		1.01693		1.0159		1.00547		1.01950		1.00560		0.99333		0.99910		0.99330

																														Dec-18		0.8867		0.8868		0.9098		0.9097		0.87769		0.8812		0.90709		0.90990		0.90733		0.95542		0.94830		0.95529

																														Jan-19		1.1054		1.1046		1.0804		1.0801		1.10640		1.1064		1.08435		1.08220		1.08373		1.08095		1.07140		1.08079

																														Feb-19		1.0427		1.0424		1.0321		1.0321		1.04337		1.0435		1.03293		1.03350		1.03284		1.01486		1.02570		1.01481

																														Mar-19		0.9940		0.9943		1.0195		1.0194		0.96756		0.9667		1.01295		1.01850		1.01272		1.02259		1.00510		1.02139

																														Apr-19		1.0400		1.0402		1.0408		1.0405		1.04069		1.0387		1.03472		1.04010		1.03473		1.00047		1.02830		0.99949

																														May-19		0.9205		0.9203		0.9364		0.9365		0.91356		0.9127		0.93392		0.93680		0.93385		0.97825		0.95270		0.97799

																														Jun-19		1.0768		1.0764		1.0705		1.0705		1.07469		1.0745		1.07703		1.07020		1.07719		1.05774		1.05940		1.05743

																														Jul-19		1.0117		1.0119		1.0145		1.0144		1.01178		1.0114		1.01997		1.01540		1.02010		0.98485		0.98790		0.98500

																														Aug-19		0.9580		0.9581		0.9843		0.9842		0.95389		0.9549		0.97905		0.98260		0.97889		0.98426		0.97540		0.98428

																														Sep-19		1.0313		1.0306		1.0190		1.0187		1.03489		1.0337		1.01914		1.01780		1.01910		1.02378		1.02810		1.02390

																														Oct-19		1.0125		1.0113		1.0223		1.0217		1.02054		1.0195		1.02227		1.02180		1.02234		1.02737		1.03230		1.02707

																														Nov-19		1.0299		1.0298		1.0365		1.0363		1.02996		1.0307		1.03817		1.03760		1.03806		1.01378		1.01250		1.01392

																														Dec-19		1.0283		1.0281		1.0302		1.0302		1.02991		1.0299		1.02960		1.02930		1.02983		1.02251		1.03190		1.02214





																														1 mo		2.83%		2.81%		3.02%		3.02%		2.99%		2.99%		2.96%		2.93%		2.98%		2.25%		3.19%		2.21%

																														Qtr		7.23%		7.06%		9.16%		9.07%		8.26%		8.21%		9.27%		9.13%		9.29%		6.50%		7.85%		6.44%

																														YTD		26.59%		26.20%		31.73%		31.49%		23.40%		22.82%		31.32%		31.64%		31.23%		22.74%		22.49%		22.35%

																														1 Year		26.59%		26.20%		31.73%		31.49%		23.40%		22.82%		31.32%		31.64%		31.23%		22.74%		22.49%		22.35%

																														2 Years		6.20%		5.93%		12.25%		12.13%		4.64%		4.54%		11.41%		12.12%		11.21%		3.92%		2.58%		3.62%

																														3 years		9.60%		9.26%		15.36%		15.27%		7.90%		7.81%		16.43%		15.29%		16.53%		ERROR:#NUM!		ERROR:#NUM!		ERROR:#NUM!

																														4 years		12.38%		12.03%		14.51%		14.44%		11.47%		11.03%		15.00%		14.36%		15.01%		N/A		N/A		N/A

																														5 Years		9.35%		9.03%		10.90%		10.84%		8.61%		8.06%		11.88%		10.72%		11.92%

																														10 Years		13.00%		12.73%		13.62%		13.56%		 		 		 		 		 

																														Incep		14.95%		14.64%		15.15%		15.09%		11.64%		10.93%		12.85%		11.91%		12.88%		5.87%		5.86%		5.64%

																														 								 





































		R1000 Value		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

				16.51%		16.49%		0.02%		0.01%		0.02%

		Jun-05		7.14%		7.05%		0.09%		0.01%		0.01%

		Jun-05		22.27%		22.25%		0.02%		0.02%		0.06%

		Jun-05		-0.01%		-0.17%		0.16%		0.02%		0.08%

		Jun-05		-36.74%		-36.85%		0.11%		0.06%		0.11%

		Jun-05		20.16%		19.69%		0.47%		0.16%		0.17%		0.10%						0.03%

		Jul-05





				Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

		R1000 Growth		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation

				6.39%		6.30%		0.09%		0.01%		0.04%

		Jun-05		5.32%		5.26%		0.06%		0.01%		0.04%

		Jun-05		9.17%		9.07%		0.10%		0.02%		0.03%

		Jun-05		11.91%		11.81%		0.10%		0.02%		0.07%

		Jun-05		-38.19%		-38.44%		0.25%		0.04%		0.26%

		Jun-05		37.57%		37.21%		0.36%		0.03%		0.35%		-0.02%						0.00%

		Jul-05





































































59GX Alpha	59DX Monthly Alpha
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Perf Table

				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 400 Portfolio		$   174,453,340.45		-1.97%		-0.64%		39.44%		24.21%

				S&P 400 Index				-2.04%		-0.73%		39.38%		23.72%

				Excess				0.07%		0.09%		0.06%		0.49%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps       Target IR= 0.30



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 500 Portfolio		$   844,135,942.54		-1.61%		0.18%		30.75%		15.97%

				S&P 500 Index				-1.67%		0.10%		30.69%		15.85%

				Excess				0.06%		0.08%		0.05%		0.12%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps           Target IR = 0.50



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				Russell 2000 Synthetic		$   130,933,541.01		-2.20%		-1.43%		38.44%		19.51%

				Russell 2000 Index				-2.31%		-1.61%		37.40%		18.59%

				Excess				0.10%		0.18%		1.04%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps      Target IR = 0.60



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				TEMS		$   238,392,727.06		-1.28%		-0.61%		28.53%		42.47%

				MSCI EM Index				-1.54%		-1.15%		27.80%		40.86%

				Excess				0.26%		0.53%		0.73%		1.61%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps      Target IR  = 0.40

				Source: State Street Bank





				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   139,851,840.21		-10.544%		-19.83%		-12.87%		-1.20%		8.21%		8.21%

				S&P 400 Index				-10.585%		-19.88%		-13.02%		-1.28%		7.83%		7.83%

				Excess				0.04%		0.05%		0.16%		0.08%		0.39%		0.39%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   727,349,313.45		-7.008%		-13.84%		-8.57%		1.23%		5.66%		5.66%

				S&P 500 Index				-7.030%		-13.86%		-8.67%		1.15%		5.56%		5.56%

				Excess				0.02%		0.03%		0.11%		0.08%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   102,478,929.31		-11.115%		-21.73%		-16.64%		-2.94%				-1.48%

				Russell 2000 Index				-11.210%		-21.85%		-17.01%		-3.52%				-2.20%

				Excess				0.10%		0.12%		0.37%		0.59%				0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   187,232,907.28		-13.780%		-21.46%		-21.03%		-15.77%		2.25%		25.79%

				MSCI EM Index				-14.579%		-22.56%		-21.88%		-16.15%		0.40%		23.93%

				Excess				0.80%		1.10%		0.85%		0.38%		1.85%		1.85%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source: State Street Bank





				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   159,159,577.94		13.806%		-5.43%		-0.84%		8.67%		18.15%		14.78%

				S&P 400 Index				13.746%		-5.54%		-1.07%		8.55%		17.70%		14.36%

				Excess				0.06%		0.10%		0.23%		0.13%		0.44%		0.42%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   806,867,016.41		10.933%		-2.40%		1.43%		8.20%		12.32%		10.81%

				S&P 500 Index				10.929%		-2.47%		1.31%		8.09%		12.23%		10.71%

				Excess				0.00%		0.07%		0.12%		0.10%		0.09%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,130,544.15		15.273%		-6.42%		-3.90%		7.44%				7.85%

				Russell 2000 Index				15.136%		-6.65%		-4.45%		6.72%				7.03%

				Excess				0.14%		0.23%		0.54%		0.72%				0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   208,626,993.14		11.426%		-12.24%		-12.00%		-9.21%		8.20%		29.93%

				MSCI EM Index				13.246%		-11.91%		-11.53%		-7.72%		6.78%		28.83%

				Excess				-1.82%		-0.33%		-0.47%		-1.49%		1.42%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   515,436,547.38		0.000%		0.00%		0.00%						0.00%

				RUSSELL 1000				0.000%		0.00%		0.00%						0.00%

				Excess				0.00%		0.00%		0.00%						0.00%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,676,216.89		-0.304%		1.50%		-1.14%		5.34%		15.54%		14.01%

				S&P 400 Index				-0.302%		1.40%		-1.37%		5.10%		15.22%		13.61%

				Excess				-0.00%		0.10%		0.23%		0.24%		0.32%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   805,204,904.38		-0.206%		2.95%		1.22%		7.96%		8.98%		10.27%

				S&P 500 Index				-0.221%		2.90%		1.08%		7.84%		8.88%		10.16%

				Excess				0.02%		0.04%		0.14%		0.12%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   117,752,354.61		-0.320%		2.13%		-4.21%		3.48%				7.24%

				Russell 2000 Index				-0.365%		1.86%		-4.80%		2.76%				6.43%

				Excess				0.04%		0.28%		0.59%		0.72%				0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   196,014,574.15		-6.045%		-9.74%		-17.32%		-11.57%		2.88%		26.12%

				MSCI EM Index				-6.665%		-9.71%		-17.43%		-11.54%		1.01%		24.80%

				Excess				0.62%		-0.02%		0.11%		-0.03%		1.87%		1.33%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   516,353,252.58		0.178%		0.00%		0.00%						0.178%

				RUSSELL 1000				-0.262%		0.00%		0.00%						-0.262%

				Excess				0.44%		0.00%		0.00%						0.44%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,137,706.84		-0.339%		13.08%		-1.47%		-1.47%		11.79%		13.29%

				S&P 400 Index				-0.374%		12.98%		-1.74%		-1.74%		11.55%		12.89%

				Excess				0.03%		0.10%		0.26%		0.26%		0.24%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   813,545,381.10		1.036%		11.85%		2.27%		2.27%		8.49%		10.37%

				S&P 500 Index				1.023%		11.82%		2.12%		2.12%		8.40%		10.27%

				Excess				0.01%		0.03%		0.15%		0.15%		0.09%		0.11%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,791,946.29		0.883%		15.92%		-3.37%		-3.37%				7.42%

				Russell 2000 Index				0.661%		15.47%		-4.17%		-4.17%				6.52%

				Excess				0.22%		0.44%		0.80%		0.80%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   191,930,835.45		-2.083%		2.51%		-19.04%		-19.04%		-0.23%		24.39%

				MSCI EM Index				-1.205%		4.42%		-18.42%		-18.42%		-1.52%		23.50%

				Excess				-0.88%		-1.92%		-0.62%		-0.62%		1.30%		0.89%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   523,847,415.96		1.451%		0.00%		0.00%						1.632%

				RUSSELL 1000				0.836%		0.00%		0.00%						0.572%

				Excess				0.62%		0.00%		0.00%						1.06%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		1.864%		13.51%		13.51%		2.23%		13.97%				17.70%

				S&P 400 Index				1.880%		13.50%		13.50%		1.98%		13.78%				17.32%

				Excess				-0.02%		0.01%		0.01%		0.25%		0.19%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,727,764.30		3.257%		12.56%		12.56%		8.67%		12.08%				14.59%

				S&P 500 Index				3.291%		12.58%		12.58%		8.54%		12.04%				14.50%

				Excess				-0.03%		-0.02%		-0.02%		0.13%		0.04%				0.09%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,793,661.55		2.673%		12.63%		12.63%		0.73%						12.99%

				Russell 2000 Index				2.562%		12.43%		12.43%		-0.17%						12.06%

				Excess				0.11%		0.20%		0.20%		0.90%						0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,916.49		-2.089%		14.83%		14.83%		-8.12%		4.62%		26.88%		27.72%

				MSCI EM Index				-3.120%		14.33%		14.33%		-8.60%		4.05%		25.16%		26.70%

				Excess				1.03%		0.50%		0.50%		0.49%		0.57%		1.72%		1.02%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,796,989.86		2.963%		11.45%		11.45%								13.273%

				RUSSELL 1000				3.129%		12.90%		12.90%								13.546%

				Excess				-0.17%		-1.45%		-1.45%								-0.27%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-0.911%		6.14%		10.36%								12.156%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.33%		-0.89%		-1.89%								-0.73%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				With SSB Error on 59GA

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-1.168%		5.86%		10.07%								11.865%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.59%		-1.17%		-2.18%								-1.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   225,506,432.43		-6.460%		-4.91%		5.96%		-5.84%		11.93%				13.54%

				S&P 400 Index				-6.480%		-4.94%		5.90%		-6.09%		11.74%				13.18%

				Excess				0.02%		0.03%		0.06%		0.26%		0.19%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,075,240,903.35		-5.995%		-3.58%		5.11%		-0.33%		12.04%				10.73%

				S&P 500 Index				-6.010%		-3.53%		5.15%		-0.41%		12.00%				10.66%

				Excess				0.02%		-0.05%		-0.04%		0.08%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   138,653,961.99		-6.513%		-5.43%		3.74%		-7.96%		9.69%				7.76%

				Russell 2000 Index				-6.619%		-5.71%		3.37%		-8.87%		8.73%				6.85%

				Excess				0.11%		0.27%		0.37%		0.91%		0.96%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   194,427,713.83		-10.861%		-13.62%		1.30%		-19.49%		2.43%		9.57%		21.51%

				MSCI EM Index				-11.214%		-15.24%		0.03%		-20.35%		1.30%		7.89%		20.29%

				Excess				0.35%		1.62%		1.27%		0.86%		1.13%		1.68%		1.22%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   543,359,695.32		-5.764%		-4.17%		3.72%								5.417%

				RUSSELL 1000				-6.145%		-3.77%		5.35%								5.950%

				Excess				0.38%		-0.40%		-1.62%								-0.53%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   229,820,976.44		1.913%		-4.86%		1.63%		-2.11%		16.83%				13.89%

				S&P 400 Index				1.890%		-4.93%		1.46%		-2.33%		16.68%				13.53%

				Excess				0.02%		0.06%		0.16%		0.22%		0.15%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,119,754,793.35		4.140%		-2.72%		5.75%		5.49%		17.44%				12.03%

				S&P 500 Index				4.120%		-2.75%		5.77%		5.45%		17.39%				11.95%

				Excess				0.02%		0.03%		-0.03%		0.04%		0.05%				0.08%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   145,792,356.36		5.148%		-3.18%		2.20%		-1.04%		17.05%				9.89%

				Russell 2000 Index				4.990%		-3.47%		1.64%		-2.07%		16.00%				8.92%

				Excess				0.16%		0.29%		0.55%		1.03%		1.05%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   204,028,821.98		4.938%		-7.43%		-4.75%		-14.41%		4.83%		11.46%		22.65%

				MSCI EM Index				3.860%		-8.89%		-7.98%		-15.99%		3.62%		9.76%		21.08%

				Excess				1.08%		1.46%		3.23%		1.57%		1.21%		1.70%		1.57%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   567,561,251.90		4.454%		-2.72%		5.06%								10.113%

				RUSSELL 1000				3.828%		-3.12%		5.18%								10.006%

				Excess				0.63%		0.40%		-0.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		3.508%		5.40%		10.15%		12.97%		17.85%				14.35%

				S&P 400 Index				3.481%		5.48%		10.18%		12.85%		17.76%				14.05%

				Excess				0.03%		-0.09%		-0.03%		0.12%		0.08%				0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,542,902.95		2.276%		7.93%		11.67%		18.00%		18.27%				12.68%

				S&P 500 Index				2.252%		7.94%		11.72%		18.00%		18.25%				12.62%

				Excess				0.02%		-0.01%		-0.05%		0.00%		0.02%				0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.416%		7.31%		9.83%		14.69%		18.73%				10.10%

				Russell 2000 Index				3.335%		6.99%		9.21%		13.39%		17.71%				9.13%

				Excess				0.08%		0.31%		0.62%		1.30%		1.02%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,564,353.11		0.471%		7.27%		7.54%		-3.96%		2.15%		7.97%		22.24%

				MSCI EM Index				-0.330%		5.54%		4.85%		-5.84%		1.34%		6.62%		20.55%

				Excess				0.80%		1.74%		2.69%		1.88%		0.81%		1.35%		1.69%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,655,213.42		2.344%		7.86%		10.32%								13.709%

				RUSSELL 1000				2.428%		7.61%		11.60%								14.013%

				Excess				-0.08%		0.25%		-1.28%								-0.30%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		1.960%		5.44%		13.87%		28.76%		12.79%		14.67%		14.67%

				S&P 400 Index				1.940%		5.54%		13.88%		28.66%		12.70%		14.37%		14.37%

				Excess				0.02%		-0.09%		-0.01%		0.10%		0.09%		0.30%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,364,902.95		2.601%		6.32%		16.38%		30.17%		14.79%		13.27%		13.27%

				S&P 500 Index				2.580%		6.35%		16.43%		30.19%		14.76%		13.20%		13.20%

				Excess				0.02%		-0.03%		-0.05%		-0.02%		0.04%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.414%		5.54%		15.12%		33.44%		13.81%				11.23%

				Russell 2000 Index				3.280%		5.25%		14.22%		31.90%		12.81%				10.23%

				Excess				0.13%		0.29%		0.89%		1.54%		1.00%				1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,609,262.77		5.607%		7.98%		14.78%		17.66%		-0.44%		7.15%		23.52%

				MSCI EM Index				6.030%		7.74%		11.93%		16.88%		-1.00%		5.62%		21.97%

				Excess				-0.42%		0.24%		2.85%		0.78%		0.56%		1.53%		1.55%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,577,813.42		2.953%		6.30%		15.17%								17.051%		17.000%

				RUSSELL 1000				2.570%		6.31%		16.28%								16.944%

				Excess				0.38%		-0.01%		-1.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   245,203,316.57		2.240%		3.38%		15.46%		15.07%		10.10%		15.38%		14.35%

				S&P 400 Index				2.204%		3.36%		15.47%		15.03%		9.95%		15.15%		14.06%

				Excess				0.04%		0.02%		-0.01%		0.03%		0.14%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,175,586,046.62		0.584%		1.31%		14.92%		16.11%		11.96%		11.31%		12.08%

				S&P 500 Index				0.580%		1.27%		14.95%		16.12%		11.90%		11.25%		12.01%

				Excess				0.00%		0.04%		-0.03%		-0.02%		0.06%		0.06%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   151,470,715.94		0.580%		1.81%		13.33%		14.33%		8.77%				9.84%

				Russell 2000 Index				0.531%		1.58%		12.34%		13.08%		7.80%				8.88%

				Excess				0.05%		0.23%		0.99%		1.24%		0.97%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,893,808.12		0.586%		5.91%		15.09%		12.69%		-0.17%		6.05%		22.47%

				MSCI EM Index				1.270%		6.72%		12.66%		11.30%		-0.77%		4.33%		21.13%

				Excess				-0.68%		-0.81%		2.43%		1.39%		0.60%		1.72%		1.35%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   601,360,706.58		0.346%		2.61%		14.79%		16.45%						15.285%		15.217%

				RUSSELL 1000				0.794%		1.64%		15.22%		16.19%						14.576%

				Excess				-0.45%		0.97%		-0.44%		0.27%						0.71%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   268,723,905.00		7.212%		12.05%		7.21%		18.76%		10.55%		17.76%		16.75%

				S&P 400 Index				7.220%		11.92%		7.22%		18.60%		10.37%		17.58%		16.44%

				Excess				-0.01%		0.13%		-0.01%		0.16%		0.18%		0.18%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,247,569,300.70		5.180%		6.74%		5.18%		16.72%		10.37%		14.17%		13.45%

				S&P 500 Index				5.180%		6.75%		5.18%		16.77%		10.32%		14.14%		13.39%

				Excess				-0.00%		-0.01%		-0.00%		-0.05%		0.05%		0.03%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   166,638,630.71		6.326%		10.65%		6.33%		16.39%		9.89%				12.98%

				Russell 2000 Index				6.260%		10.63%		6.26%		15.46%		8.98%				12.06%

				Excess				0.07%		0.02%		0.07%		0.92%		0.90%				0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   235,583,913.29		1.824%		7.28%		1.82%		10.88%		1.64%		8.15%		23.41%

				MSCI EM Index				1.380%		7.69%		1.38%		7.60%		0.23%		7.16%		22.02%

				Excess				0.44%		-0.41%		0.44%		3.28%		1.42%		1.00%		1.39%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   649,881,476.48		6.219%		8.44%		6.22%		19.31%						20.364%		20.283%

				RUSSELL 1000				5.420%		7.36%		5.42%		17.03%						18.344%

				Excess				0.80%		1.08%		0.80%		2.28%						2.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   271,464,997.72		1.020%		10.71%		8.31%		14.71%		8.61%		16.15%		16.65%

				S&P 400 Index				0.980%		10.58%		8.27%		14.61%		8.41%		15.99%		16.34%

				Excess				0.04%		0.13%		0.03%		0.10%		0.20%		0.17%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,264,616,365.85		1.366%		7.57%		6.62%		13.40%		9.28%		13.52%		13.55%

				S&P 500 Index				1.360%		7.58%		6.61%		13.45%		9.21%		13.50%		13.49%

				Excess				0.01%		-0.01%		0.01%		-0.05%		0.06%		0.02%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   168,581,312.58		1.163%		11.30%		7.57%		14.98%		7.61%				13.04%

				Russell 2000 Index				1.100%		11.25%		7.43%		14.01%		6.70%				12.11%

				Excess				0.06%		0.04%		0.14%		0.97%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   232,216,835.69		-1.429%		5.13%		0.37%		3.16%		0.95%		7.69%		22.45%

				MSCI EM Index				-1.260%		5.00%		0.10%		0.24%		0.06%		6.58%		21.15%

				Excess				-0.17%		0.13%		0.27%		2.93%		0.88%		1.11%		1.30%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   661,549,431.37		1.795%		10.01%		8.13%		16.66%						20.58%

				RAFI LC Index				1.790%		9.98%		8.12%		16.46%						20.50%

				RUSSELL 1000				1.340%		7.95%		6.84%		13.62%						18.28%

				Excess				0.46%		2.06%		1.29%		3.05%						2.29%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   293,093,916.17		2.450%		7.97%		16.93%		30.24%		10.74%		17.73%		17.87%

				S&P 400 Index				2.259%		7.82%		16.74%		29.99%		10.49%		17.52%		17.54%

				Excess				0.19%		0.14%		0.19%		0.25%		0.26%		0.21%		0.34%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,369,111,366.15		2.342%		8.26%		15.43%		27.33%		12.66%		16.92%		15.03%

				S&P 500 Index				2.339%		8.22%		15.37%		27.27%		12.58%		16.87%		14.96%

				Excess				0.00%		0.04%		0.05%		0.06%		0.07%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   182,917,729.79		4.056%		8.68%		16.89%		32.13%		10.28%		16.71%		14.93%

				Russell 2000 Index				3.997%		8.40%		16.45%		31.07%		9.29%		15.72%		13.97%

				Excess				0.06%		0.28%		0.44%		1.06%		0.99%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   224,923,196.46		-2.634%		-3.14%		-2.78%		15.68%		-3.49%		6.67%		20.14%

				MSCI EM Index				-2.570%		-3.53%		-3.43%		14.09%		-4.68%		5.39%		18.83%

				Excess				-0.06%		0.39%		0.65%		1.60%		1.18%		1.27%		1.31%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   720,414,435.51		2.624%		8.90%		17.75%		32.57%						23.54%

				RAFI LC Index				2.610%		8.90%		17.75%		32.43%						23.47%

				RUSSELL 1000				2.240%		8.11%		15.50%		27.64%						21.00%

				Excess				0.38%		0.79%		2.25%		4.93%						2.54%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   293,093,916.17		-1.855%		1.19%		14.76%		25.43%		10.81%		19.63%		16.86%		$   2,456,146.95

				S&P 400 Index				-1.846%		1.00%		14.59%		25.23%		10.59%		19.46%		16.53%

				Excess				-0.01%		0.19%		0.18%		0.20%		0.21%		0.17%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,369,111,366.15		-1.325%		2.93%		13.90%		20.65%		12.82%		18.50%		14.27%		$   2,200,224.50

				S&P 500 Index				-1.343%		2.91%		13.82%		20.59%		12.77%		18.45%		14.19%

				Excess				0.02%		0.02%		0.07%		0.06%		0.05%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   182,917,729.79		-0.407%		3.41%		16.42%		25.15%		11.29%		19.69%		14.37%		$   4,515,500.340

				Russell 2000 Index				-0.512%		3.08%		15.86%		24.20%		10.29%		18.67%		13.41%

				Excess				0.11%		0.33%		0.56%		0.95%		1.00%		1.02%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   224,923,196.46		-5.640%		-7.37%		-8.27%		4.02%		-5.65%		4.56%		18.16%		$   9,301,915.02

				MSCI EM Index				-6.366%		-8.09%		-9.58%		2.85%		-7.04%		3.36%		16.69%

				Excess				0.73%		0.72%		1.31%		1.17%		1.40%		1.19%		1.47%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   720,414,435.51		-1.152%		3.06%		16.39%		25.46%						21.40%		$   23,931,954.70

				RAFI LC Index				-1.160%		3.06%		16.38%		25.37%						21.33%

				RUSSELL 1000				-1.363%		2.67%		13.93%		21.26%						18.87%

				Excess				0.21%		0.40%		2.47%		4.20%						2.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   309,518,349.38		5.194%		7.60%		23.49%		27.99%		28.37%		17.64%		17.86%		$   2,456,146.95

				S&P 400 Index				5.211%		7.54%		23.23%		27.61%		28.13%		17.47%		17.54%

				Excess				-0.02%		0.06%		0.26%		0.38%		0.24%		0.18%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,421,247,563.32		3.109%		5.20%		19.82%		19.38%		24.66%		16.30%		14.77%		$   2,200,224.50

				S&P 500 Index				3.136%		5.24%		19.79%		19.34%		24.65%		16.26%		14.71%

				Excess				-0.03%		-0.04%		0.03%		0.04%		0.01%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   201,199,987.65		6.493%		10.44%		28.58%		30.97%		32.20%		19.26%		16.54%		$   4,515,500.340

				Russell 2000 Index				6.380%		10.21%		27.69%		30.05%		30.97%		18.28%		15.56%

				Excess				0.11%		0.23%		0.89%		0.92%		1.23%		0.98%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   206,864,364.05		5.929%		3.25%		-5.29%		-0.49%		8.18%		-0.47%		17.92%		$   9,292,149.53

				MSCI EM Index				6.503%		5.76%		-4.36%		0.97%		8.64%		-0.35%		17.13%

				Excess				-0.57%		-2.52%		-0.93%		-1.46%		-0.45%		-0.13%		0.78%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   745,936,830.74		2.846%		4.75%		21.92%		23.63%						21.26%		$   23,931,954.70

				RAFI LC Index				2.850%		4.77%		21.93%		23.58%						21.22%

				RUSSELL 1000				3.487%		6.02%		20.78%		20.93%						19.82%

				Excess				-0.64%		-1.27%		1.14%		2.70%						1.44%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   438,212,073.27		3.222%		8.42%		2.46%		33.88%		25.70%		15.90%		18.97%		$   3,238,552.88

				S&P 400 Index				3.089%		8.33%		2.44%		33.50%		25.47%		15.65%		18.64%

				Excess				0.13%		0.08%		0.02%		0.38%		0.23%		0.24%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,571,075,572.55		2.547%		10.54%		2.37%		32.45%		23.93%		16.24%		16.56%		$   1,943,412.88

				S&P 500 Index				2.532%		10.51%		2.37%		32.39%		23.92%		16.18%		16.49%

				Excess				0.01%		0.03%		0.00%		0.07%		0.01%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   294,456,171.91		2.035%		8.81%		2.84%		39.90%		28.08%		16.60%		17.99%		$   6,528,578.491

				Russell 2000 Index				1.968%		8.72%		2.77%		38.82%		27.08%		15.67%		17.03%

				Excess				0.07%		0.09%		0.07%		1.08%		0.99%		0.93%		0.95%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   222,245,314.38		-1.008%		1.42%		-0.33%		-3.94%		7.61%		-2.13%		17.27%		$   5,879,102.66

				MSCI EM Index				-1.446%		1.83%		-0.22%		-2.60%		7.28%		-2.08%		16.62%

				Excess				0.44%		-0.41%		-0.11%		-1.34%		0.33%		-0.05%		0.64%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,134,131,764.02		2.510%		10.63%		34.88%		34.88%		25.51%				24.26%		$   11,825,469.02

				RAFI LC Index				2.520%		10.66%		34.93%		34.93%		25.47%				24.23%

				RUSSELL 1000				2.698%		10.23%		33.13%		33.13%		24.50%				22.74%

				Excess				-0.19%		0.40%		1.74%		1.74%		1.01%				1.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   594,060,133.21		N/A												N/A		 

				RAFI LC Index				N/A												N/A

				RUSSELL 1000				N/A												N/A

				Excess				N/A												N/A

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 





				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   428,858,384.73		-2.135%		2.35%		-2.13%		22.21%		20.47%		14.31%		17.98%		$   3,238,552.88

				S&P 400 Index				-2.123%		2.24%		-2.12%		21.87%		20.22%		14.07%		17.67%

				Excess				-0.01%		0.11%		-0.01%		0.34%		0.25%		0.23%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,516,202,558.46		-3.493%		2.00%		-3.49%		21.53%		19.10%		13.97%		15.26%		$   1,943,412.88

				S&P 500 Index				-3.457%		2.00%		-3.46%		21.52%		19.12%		13.93%		15.21%

				Excess				-0.04%		-0.00%		-0.04%		0.02%		-0.01%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,703,931.40		-2.657%		3.33%		-2.66%		28.08%		22.09%		15.65%		16.74%		$   6,528,578.491

				Russell 2000 Index				-2.768%		3.12%		-2.77%		27.03%		21.11%		14.69%		15.78%

				Excess				0.11%		0.21%		0.11%		1.05%		0.98%		0.95%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   209,450,682.35		-5.757%		-9.22%		-5.76%		-11.09%		-0.71%		-2.79%		15.58%		$   5,879,102.66

				MSCI EM Index				-6.490%		-9.19%		-6.49%		-10.17%		-1.69%		-3.36%		14.77%

				Excess				0.73%		-0.03%		0.73%		-0.93%		0.97%		0.57%		0.80%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,088,515,639.00		-4.022%		1.46%		-38.90%		21.87%		20.58%				21.03%		$   11,825,469.02

				RAFI LC Index				-4.050%		1.42%		-39.11%		21.88%		20.49%				20.99%

				RUSSELL 1000				-3.194%		2.21%		-32.26%		22.25%		19.61%				20.07%

				Excess				-0.83%		-0.75%		-6.64%		-0.38%		0.97%				0.97%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   573,782,773.57		-3.413%												-3.413%		 

				RAFI LC Index				-3.387%												-3.387%

				RUSSELL 1000				-3.390%												-3.390%

				Excess				-0.023%												-0.023%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   451,880,044.22		0.374%		3.12%		3.12%		21.73%		19.81%		13.64%		18.63%		$   3,845,902.89

				S&P 400 Index				0.369%		3.04%		3.04%		21.25%		19.55%		13.38%		18.31%

				Excess				0.01%		0.08%		0.08%		0.48%		0.26%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,598,970,993.23		0.854%		1.78%		1.78%		21.83%		17.86%		14.70%		16.02%		$   2,128,464.88

				S&P 500 Index				0.841%		1.81%		1.81%		21.86%		17.84%		14.66%		15.97%

				Excess				0.01%		-0.03%		-0.03%		-0.03%		0.02%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   334,121,865.27		-0.584%		1.42%		1.42%		26.03%		21.52%		14.16%		17.18%		$   7,412,931.044

				Russell 2000 Index				-0.682%		1.12%		1.12%		24.90%		20.52%		13.19%		16.21%

				Excess				0.10%		0.30%		0.30%		1.13%		1.00%		0.97%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   217,332,369.27		4.140%		1.84%		1.84%		-1.23%		1.34%		-1.92%		16.78%		$   9,777,462.52

				MSCI EM Index				3.070%		-0.43%		-0.43%		-1.42%		0.25%		-2.88%		15.66%

				Excess				1.07%		2.26%		2.26%		0.19%		1.08%		0.96%		1.12%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,157,703,199.77		1.920%		2.08%		2.08%		21.92%		20.16%				22.53%		$   22,866,306.98

				RAFI LC Index				2.000%		2.15%		2.15%		22.05%		20.12%				22.54%

				RUSSELL 1000				0.637%		2.05%		2.05%		22.43%		18.36%				21.18%

				Excess				1.28%		0.03%		0.03%		-0.52%		1.79%				1.36%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   599,932,331.01		-0.662%												0.658%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.693%												0.571%

				RUSSELL 1000				0.687%												1.228%

				Excess				-1.349%												-0.570%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   41,250,685.64



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,000,457.89		-1.522%		3.76%		1.55%		19.11%		19.02%		12.06%		17.87%		$   4,127,853.37

				S&P 400 Index				-1.562%		3.63%		1.43%		18.61%		18.75%		11.78%		17.54%

				Excess				0.04%		0.14%		0.12%		0.51%		0.27%		0.28%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,611,061,948.54		0.756%		6.26%		2.55%		20.43%		18.68%		13.87%		15.90%		$   2,378,979.92

				S&P 500 Index				0.739%		6.23%		2.56%		20.44%		18.65%		13.82%		15.84%

				Excess				0.02%		0.02%		-0.02%		-0.01%		0.03%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,890,392.90		-3.960%		0.06%		-2.60%		21.30%		19.99%		11.65%		15.65%		$   7,221,084.317

				Russell 2000 Index				-3.878%		-0.04%		-2.80%		20.50%		19.08%		10.74%		14.74%

				Excess				-0.08%		0.09%		0.20%		0.80%		0.91%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   228,250,929.33		0.849%		8.90%		2.70%		-1.19%		2.30%		-2.86%		16.68%		$   10,549,175.52

				MSCI EM Index				0.334%		6.84%		-0.09%		-1.83%		1.03%		-3.75%		15.47%

				Excess				0.51%		2.06%		2.80%		0.64%		1.27%		0.89%		1.21%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,170,352,454.98		1.093%		7.52%		3.19%		21.31%		21.52%				22.24%		$   26,658,530.75

				RAFI LC Index				1.120%		7.65%		3.29%		21.45%		21.40%				22.26%

				RUSSELL 1000				0.471%		5.91%		2.53%		20.83%		18.99%				20.63%

				Excess				0.62%		1.61%		0.67%		0.48%		2.54%				1.61%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   601,902,045.78		0.328%		4.90%										1.320%		$   (4,780,382.68)

				MSCI Risk Premia Index				0.326%		4.88%										1.275%

				MSCI USA				0.600%		6.05%										2.459%

				Excess				-0.272%		-1.153%										-1.139%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,155,241.19



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,990,847.80		1.796%		0.62%		3.37%		18.35%		24.16%		13.22%		17.98%		$   4,127,853.37

				S&P 400 Index				1.775%		0.55%		3.23%		18.05%		23.88%		12.95%		17.65%

				Excess				0.02%		0.07%		0.14%		0.31%		0.28%		0.27%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,648,264,199.00		2.341%		4.00%		4.95%		20.43%		23.83%		15.19%		16.17%		$   2,378,979.86

				S&P 500 Index				2.347%		3.97%		4.97%		20.45%		23.81%		15.14%		16.12%

				Excess				-0.01%		0.02%		-0.02%		-0.02%		0.02%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   323,762,619.10		0.895%		-3.67%		-1.73%		17.61%		24.66%		12.67%		15.57%		$   7,221,969.742

				Russell 2000 Index				0.801%		-3.77%		-2.02%		16.79%		23.72%		11.73%		14.64%

				Excess				0.09%		0.10%		0.30%		0.82%		0.93%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   235,785,739.87		3.301%		8.49%		6.09%		4.83%		10.12%		-0.79%		17.11%		$   10,952,177.03

				MSCI EM Index				3.491%		7.02%		3.39%		4.27%		9.07%		-1.78%		15.95%

				Excess				-0.19%		1.47%		2.70%		0.56%		1.05%		0.99%		1.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,193,023,996.80		1.937%		5.03%		5.19%		20.50%		26.39%				22.35%		$   26,675,009.94

				RAFI LC Index				1.880%		5.08%		5.23%		20.59%		26.37%				22.35%

				RUSSELL 1000				2.298%		3.43%		4.88%		20.90%		24.22%				20.96%

				Excess				-0.36%		1.59%		0.31%		-0.40%		2.17%				1.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   618,542,781.00		2.765%		2.42%										4.121%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.683%		2.31%										3.992%

				MSCI USA				2.380%		3.70%										4.897%

				Excess				0.385%		-1.282%										-0.776%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,575,607.26



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   471,780,449.40		4.148%		4.40%		7.66%		25.59%		25.51%		15.53%		18.64%		$   4,350,490.60

				S&P 400 Index				4.137%		4.33%		7.50%		25.24%		25.23%		15.28%		18.32%

				Excess				0.01%		0.07%		0.16%		0.35%		0.28%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,682,312,672.27		2.066%		5.24%		7.11%		24.56%		22.59%		16.60%		16.36%		$   2,423,361.40

				S&P 500 Index				2.066%		5.23%		7.14%		24.61%		22.58%		16.58%		16.31%

				Excess				-0.00%		0.01%		-0.02%		-0.04%		0.01%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   341,773,353.92		5.563%		2.29%		3.74%		24.66%		24.90%		15.58%		16.72%		$   8,450,625.751

				Russell 2000 Index				5.321%		2.05%		3.19%		23.64%		23.92%		14.57%		15.74%

				Excess				0.24%		0.24%		0.55%		1.02%		0.98%		1.01%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   240,908,776.19		2.173%		6.44%		8.40%		13.51%		8.66%		0.35%		17.29%		$   10,023,541.48

				MSCI EM Index				2.657%		6.60%		6.14%		14.32%		8.44%		-0.41%		16.25%

				Excess				-0.48%		-0.15%		2.26%		-0.81%		0.22%		0.76%		1.04%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,216,506,701.75		1.993%		5.10%		7.29%		24.33%		24.89%				22.49%		$   23,773,234.68

				RAFI LC Index				1.970%		5.05%		7.30%		24.40%		24.89%				22.47%

				RUSSELL 1000				2.275%		5.12%		7.27%		25.36%		23.29%				21.26%

				Excess				-0.28%		-0.01%		0.02%		-1.03%		1.60%				1.22%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   628,931,869.81		1.680%		4.83%										4.868%		$   (4,780,382.68)

				MSCI Risk Premia Index				1.613%		4.68%										4.703%

				MSCI USA				2.150%		5.21%										5.926%

				Excess				-0.470%		-0.375%										-1.057%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   44,240,871.22



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.69%		$   4,336,264.46

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		15.75%		$   2,699,659.78

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		13.78%		$   8,046,360.838

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%				20.53%		$   20,141,523.85

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%				20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%				19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%				0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%										6.131%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		-3.30%										1.695%

				MSCI USA				-1.560%		1.26%										6.554%

				Excess				0.358%		0.703%										-0.423%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   39,980,615.81



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.24%		16.69%		16.69%		$   4,562,726.09

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.03%		16.38%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.21%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		17.16%		15.75%		15.75%		$   3,024,244.62

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		17.12%		15.70%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.03%		0.05%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		15.42%		N/A		13.78%		$   9,359,367.172

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		14.52%		N/A		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.90%		N/A		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		1.14%		5.37%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		0.80%		4.41%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.34%		0.96%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%		N/A		N/A		N/A		20.53%		$   15,928,204.66

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%		N/A		N/A		N/A		20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%		N/A		N/A		N/A		19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%		N/A		N/A		N/A		0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%		7.86%		N/A		N/A		N/A		N/A		N/A		7.861%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		1.98%		7.76%		N/A		N/A		N/A		N/A		N/A		7.763%

				MSCI USA				-1.560%		0.95%		8.17%		N/A		N/A		N/A		N/A		N/A		8.175%

				Excess				0.358%		1.010%		-0.314%		N/A		N/A		N/A		N/A		N/A		-0.314%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   37,631,349.43



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   469,365,840.77		3.579%		3.92%		7.11%		12.01%		19.79%		18.92%		16.27%		18.61%		17.20%		$   4,667,860.93

				S&P 400 Index				3.564%		3.88%		6.90%		11.66%		19.45%		18.68%		16.06%		18.29%		16.89%

				Excess				0.02%		0.04%		0.21%		0.36%		0.34%		0.24%		0.21%		0.32%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,743,377,595.86		2.458%		5.05%		11.00%		17.32%		19.57%		19.79%		16.78%		16.74%		16.02%		$   3,277,691.83

				S&P 500 Index				2.443%		5.05%		10.99%		17.27%		19.54%		19.77%		16.74%		16.69%		15.97%

				Excess				0.01%		0.01%		0.01%		0.05%		0.03%		0.02%		0.04%		0.05%		0.054%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,392,352.92		6.833%		5.50%		2.73%		9.04%		17.06%		19.22%		16.16%		N/A		15.16%		$   9,474,789.392

				Russell 2000 Index				6.592%		5.11%		1.90%		8.06%		16.26%		18.18%		15.20%		N/A		14.20%

				Excess				0.24%		0.39%		0.83%		0.98%		0.80%		1.04%		0.96%		N/A		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   233,568,319.88		0.412%		-3.67%		5.09%		1.24%		2.78%		3.84%		0.41%		5.56%		15.59%		$   7,781,555.28

				MSCI EM Index				1.180%		-4.21%		3.64%		0.65%		2.63%		3.23%		0.37%		4.63%		14.76%

				Excess				-0.77%		0.53%		1.45%		0.58%		0.15%		0.61%		0.04%		0.93%		0.82%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,246,247,846.19		2.072%		3.80%		9.91%		16.18%		21.36%		N/A		N/A		N/A		20.73%		$   9,941,739.42

				RAFI LC Index				2.070%		3.84%		9.98%		16.25%		21.39%		N/A		N/A		N/A		20.73%

				RUSSELL 1000				2.444%		4.81%		10.61%		16.78%		19.97%		N/A		N/A		N/A		19.91%

				Excess				-0.37%		-1.01%		-0.70%		-0.60%		1.39%		N/A		N/A		N/A		0.81%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   672,076,461.54		2.407%		5.55%		10.46%		N/A		N/A		N/A		N/A		N/A		9.364%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.424%		5.59%		10.37%		N/A		N/A		N/A		N/A		N/A		9.291%

				MSCI USA				2.410%		4.85%		10.78%		N/A		N/A		N/A		N/A		N/A		9.653%

				Excess				-0.003%		0.697%		-0.324%		N/A		N/A		N/A		N/A		N/A		-0.289%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,703,028,417.16		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,363,254.17



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   478,064,509.64		1.853%		0.71%		9.09%		12.61%		22.19%		19.77%		15.98%		18.06%		17.32%		$   4,667,860.93

				S&P 400 Index				1.849%		0.68%		8.87%		12.23%		21.84%		19.53%		15.74%		17.78%		17.01%

				Excess				0.00%		0.03%		0.22%		0.37%		0.35%		0.24%		0.24%		0.27%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,790,424,339.15		2.699%		3.74%		14.00%		16.90%		23.43%		20.94%		17.56%		16.01%		16.34%		$   3,277,691.83

				S&P 500 Index				2.689%		3.72%		13.98%		16.86%		23.39%		20.92%		17.51%		15.95%		16.29%

				Excess				0.01%		0.02%		0.02%		0.04%		0.03%		0.02%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,698,489.00		0.090%		0.45%		2.82%		4.91%		22.00%		19.38%		15.19%		N/A		14.90%		$   9,421,431.598

				Russell 2000 Index				0.090%		0.23%		1.99%		4.00%		21.09%		18.36%		14.25%		N/A		13.95%

				Excess				0.00%		0.22%		0.83%		0.92%		0.91%		1.03%		0.94%		N/A		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   230,253,930.76		-1.419%		-7.09%		3.60%		2.56%		2.10%		5.51%		0.96%		4.45%		15.07%		$   6,844,467.69

				MSCI EM Index				-1.060%		-7.31%		2.55%		1.06%		2.35%		5.25%		0.78%		3.54%		14.33%

				Excess				-0.36%		0.22%		1.06%		1.50%		-0.25%		0.26%		0.18%		0.92%		0.73%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,272,660,298.00		2.119%		2.24%		12.24%		15.06%		24.11%		N/A		N/A		N/A		20.93%		$   9,919,759.90

				RAFI LC Index				2.190%		2.33%		12.39%		15.22%		24.20%		N/A		N/A		N/A		20.97%

				RUSSELL 1000				2.618%		3.28%		13.50%		16.57%		23.57%		N/A		N/A		N/A		20.33%

				Excess				-0.50%		-1.05%		-1.26%		-1.51%		0.54%		N/A		N/A		N/A		0.60%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   690,411,025.30		2.728%		3.94%		13.47%		N/A		N/A		N/A		N/A		N/A		13.471%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.764%		4.00%		13.43%		N/A		N/A		N/A		N/A		N/A		13.426%

				MSCI USA				2.670%		3.50%		13.74%		N/A		N/A		N/A		N/A		N/A		13.740%

				Excess				0.058%		0.432%		-0.269%		N/A		N/A		N/A		N/A		N/A		-0.269%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,800,512,591.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,350,829.27



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   482,055,511.15		0.835%		6.38%		10.01%		12.61%		21.36%		20.24%		14.40%		16.78%		17.21%		$   4,950,400.96

				S&P 400 Index				0.825%		6.35%		9.77%		12.23%		21.06%		20.00%		14.15%		16.55%		16.90%

				Excess				0.01%		0.03%		0.24%		0.37%		0.30%		0.23%		0.24%		0.24%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,785,994,821.54		-0.247%		4.96%		13.72%		16.90%		22.73%		20.42%		15.60%		15.50%		16.01%		$   3,262,873.02

				S&P 500 Index				-0.252%		4.93%		13.69%		16.86%		22.68%		20.41%		15.55%		15.45%		15.95%

				Excess				0.00%		0.03%		0.03%		0.04%		0.05%		0.01%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   348,355,913.73		2.851%		9.98%		5.75%		4.91%		21.63%		20.16%		13.79%		N/A		15.30%		$   9,282,376.662

				Russell 2000 Index				2.850%		9.73%		4.90%		4.00%		20.67%		19.21%		12.88%		N/A		14.37%

				Excess				0.00%		0.25%		0.86%		0.92%		0.96%		0.95%		0.91%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,225,493.04		-6.137%		-3.69%		0.81%		6.31%		-1.60%		5.29%		-1.41%		3.05%		14.31%		$   9,498,842.29

				MSCI EM Index				-4.609%		-4.51%		-2.18%		1.06%		-2.39%		4.03%		-2.11%		1.77%		13.21%

				Excess				-1.53%		0.81%		2.99%		5.25%		0.80%		1.26%		0.70%		1.28%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,275,920,751.02		0.256%		4.50%		12.53%		15.06%		23.20%		N/A		N/A		N/A		20.43%		$   16,186,874.91

				RAFI LC Index				0.280%		4.60%		12.71%		15.22%		23.32%		N/A		N/A		N/A		20.47%

				RUSSELL 1000				-0.233%		4.88%		13.24%		16.57%		22.78%		N/A		N/A		N/A		19.66%

				Excess				0.49%		-0.38%		-0.71%		-1.51%		0.41%		N/A		N/A		N/A		0.77%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   687,624,037.00		-0.404%		4.78%		13.01%		13.01%		N/A		N/A		N/A		N/A		11.866%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.383%		4.85%		12.99%		12.99%		N/A		N/A		N/A		N/A		11.847%

				MSCI USA				-0.310%		4.82%		13.39%		13.39%		N/A		N/A		N/A		N/A		12.206%

				Excess				-0.094%		-0.042%		-0.374%		-0.374%		N/A		N/A		N/A		N/A		-0.340%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,796,176,527.48		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   38,400,985.17



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   501,320,237.59		5.121%		4.86%		4.00%		11.36%		18.92%		17.50%		13.65%		17.25%		17.48%		$   5,195,744.50

				S&P 400 Index				5.123%		4.80%		3.94%		11.14%		18.61%		17.26%		13.40%		17.03%		17.17%

				Excess				-0.00%		0.06%		0.05%		0.21%		0.31%		0.24%		0.25%		0.22%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,832,294,369.66		5.767%		2.34%		2.59%		15.61%		20.39%		18.01%		14.70%		16.22%		16.03%		$   3,813,264.91

				S&P 500 Index				5.747%		2.31%		2.57%		15.51%		20.34%		18.00%		14.64%		16.18%		15.97%

				Excess				0.02%		0.02%		0.02%		0.10%		0.05%		0.02%		0.06%		0.03%		0.058%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   357,574,381.23		6.090%		5.57%		2.65%		6.41%		18.82%		17.52%		13.07%		N/A		15.35%		$   10,394,432.815

				Russell 2000 Index				5.937%		5.45%		2.53%		5.63%		17.89%		16.58%		12.15%		N/A		14.43%

				Excess				0.15%		0.12%		0.12%		0.78%		0.94%		0.94%		0.92%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		3.335%		-3.32%		3.00%		6.18%		-0.31%		0.83%		0.31%		4.42%		14.45%		$   10,207,394.36

				MSCI EM Index				3.100%		-1.06%		3.72%		5.02%		-0.65%		-0.35%		-0.29%		3.63%		13.50%

				Excess				0.23%		-2.25%		-0.71%		1.17%		0.33%		1.19%		0.61%		0.79%		0.94%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,297,422,797.95		5.398%		1.95%		1.69%		14.25%		19.47%		N/A		N/A		N/A		19.91%		$   1,465,976.25

				RAFI LC Index				5.360%		1.89%		1.61%		14.36%		19.55%		N/A		N/A		N/A		19.92%

				RUSSELL 1000				5.778%		2.63%		2.87%		14.88%		20.48%		N/A		N/A		N/A		19.60%

				Excess				-0.38%		-0.69%		-1.19%		-0.63%		-1.01%		N/A		N/A		N/A		0.31%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   712,517,404.10		5.842%		3.20%		3.62%		15.19%		N/A		N/A		N/A		N/A		13.208%		$   5,078,846.69

				MSCI Risk Premia Index				5.843%		3.21%		3.61%		15.18%		N/A		N/A		N/A		N/A		13.183%

				MSCI USA				5.850%		2.55%		2.87%		15.31%		N/A		N/A		N/A		N/A		12.852%

				Excess				-0.008%		0.656%		0.755%		-0.117%		N/A		N/A		N/A		N/A		0.356%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,923,851,360.37		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   36,155,659.52



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   507,804,162.89		1.293%		5.34%		5.34%		12.38%		16.96%		17.28%		13.32%		15.95%		17.47%		$   5,132,794.23

				S&P 400 Index				1.319%		5.31%		5.31%		12.20%		16.63%		17.05%		13.08%		15.73%		17.17%

				Excess				-0.03%		0.03%		0.03%		0.18%		0.33%		0.23%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,803,605,483.63		-1.566%		0.99%		0.99%		12.83%		17.24%		16.16%		14.23%		14.50%		15.43%		$   4,028,868.04

				S&P 500 Index				-1.581%		0.95%		0.95%		12.73%		17.21%		16.11%		14.17%		14.46%		15.37%

				Excess				0.02%		0.04%		0.04%		0.10%		0.04%		0.05%		0.06%		0.04%		0.060%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   364,276,093.75		1.874%		4.57%		4.57%		9.04%		17.23%		17.21%		12.86%		15.51%		15.51%		$   11,070,874.294

				Russell 2000 Index				1.742%		4.32%		4.32%		8.21%		16.26%		16.27%		11.92%		14.56%		14.56%

				Excess				0.13%		0.26%		0.26%		0.83%		0.97%		0.94%		0.94%		0.94%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		0.000%		3.00%		3.00%		1.96%		0.35%		1.54%		-0.96%		2.77%		14.24%		$   10,207,394.36

				MSCI EM Index				0.000%		3.72%		3.72%		1.89%		0.22%		0.80%		-1.71%		2.03%		13.31%

				Excess				0.00%		-0.71%		-0.71%		0.07%		0.13%		0.75%		0.75%		0.73%		0.93%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,276,904,424.94		-1.581%		0.08%		0.08%		10.32%		15.97%		N/A		N/A		N/A		18.83%		$   (2,853,628.43)

				RAFI LC Index				0.000%		1.61%		1.61%		12.11%		16.98%		N/A		N/A		N/A		19.39%

				RUSSELL 1000				-1.245%		1.59%		1.59%		12.73%		17.48%		N/A		N/A		N/A		18.64%

				Excess				-0.34%		-1.51%		-1.51%		-2.41%		-1.51%		N/A		N/A		N/A		0.18%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   702,540,106.34		-1.400%		2.17%		2.17%		14.33%		N/A		N/A		N/A		N/A		11.120%		$   219,943.02

				MSCI Risk Premia Index				-1.407%		2.15%		2.15%		14.34%		N/A		N/A		N/A		N/A		11.092%

				MSCI USA				-1.440%		1.38%		1.38%		12.87%		N/A		N/A		N/A		N/A		10.762%

				Excess				0.040%		0.785%		0.785%		1.463%		N/A		N/A		N/A		N/A		0.359%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,877,852,441.39		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   27,806,245.52



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   502,706,379.81		-1.292%		-1.00%		4.28%		6.56%		15.68%		18.84%		13.22%		18.04%		16.45%		$   5,157,241.98

				S&P 400 Index				-1.318%		-1.06%		4.20%		6.40%		15.44%		18.61%		12.99%		17.83%		16.15%

				Excess				0.03%		0.06%		0.09%		0.16%		0.25%		0.23%		0.23%		0.20%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,808,746,775.94		-1.938%		0.28%		1.27%		7.52%		15.73%		17.36%		14.27%		17.39%		14.78%		$   4,841,492.83

				S&P 500 Index				-1.936%		0.28%		1.23%		7.42%		15.70%		17.31%		14.22%		17.34%		14.72%

				Excess				-0.00%		0.01%		0.04%		0.09%		0.03%		0.05%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   366,684,591.65		0.937%		0.66%		5.26%		7.30%		15.66%		18.74%		13.45%		18.06%		14.86%		$   10,787,701.790

				Russell 2000 Index				0.749%		0.42%		4.75%		6.49%		14.74%		17.81%		12.49%		17.08%		13.92%

				Excess				0.19%		0.24%		0.51%		0.82%		0.91%		0.93%		0.96%		0.97%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,068,228.05		-2.087%		-0.71%		-0.07%		-10.31%		0.90%		1.93%		-2.43%		3.08%		12.49%		$   (5,161,274.83)

				MSCI EM Index				-2.597%		0.69%		2.95%		-5.12%		4.14%		3.72%		-1.60%		3.69%		12.64%

				Excess				0.51%		-1.40%		-3.02%		-5.19%		-3.24%		-1.79%		-0.83%		-0.61%		-0.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,271,921,041.46		-2.315%		-0.39%		-0.31%		4.56%		14.00%		17.70%		N/A		N/A		17.30%		$   1,417,528.92

				RAFI LC Index				-2.280%		-0.34%		-0.31%		4.71%		14.13%		17.76%		N/A		N/A		17.35%

				RUSSELL 1000				-1.876%		0.11%		1.71%		7.37%		16.01%		17.73%		N/A		N/A		17.30%

				Excess				-0.44%		-0.50%		-2.02%		-2.81%		-2.01%		-0.03%		N/A		N/A		0.01%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   707,525,438.38		-1.400%		0.71%		2.89%		9.93%		N/A		N/A		N/A		N/A		10.58%		$   (4,681,957.92)

				MSCI Risk Premia Index				-1.405%		0.71%		2.88%		10.01%		N/A		N/A		N/A		N/A		10.56%

				MSCI USA				-1.890%		0.33%		1.72%		7.64%		N/A		N/A		N/A		N/A		9.98%

				Excess				0.490%		0.380%		1.18%		2.29%		N/A		N/A		N/A		N/A		0.60%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,873,652,455.29		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   12,360,732.77



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   503,608,988.73		0.180%		0.65%		4.47%		11.51%		12.34%		18.95%		14.29%		16.52%		16.23%		$   5,157,241.98

				S&P 400 Index				0.137%		0.57%		4.34%		11.30%		12.09%		18.65%		14.05%		16.30%		15.93%

				Excess				0.04%		0.08%		0.13%		0.20%		0.24%		0.30%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,846,479,043.66		2.086%		1.39%		3.39%		11.27%		14.07%		17.63%		15.46%		16.29%		14.96%		$   4,841,492.83

				S&P 500 Index				2.095%		1.41%		3.35%		11.21%		14.04%		17.58%		15.41%		16.24%		14.90%

				Excess				-0.01%		-0.02%		0.03%		0.06%		0.03%		0.05%		0.06%		0.05%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   362,315,649.20		-1.191%		2.06%		4.01%		12.95%		11.13%		18.79%		14.15%		16.21%		14.36%		$   10,787,701.790

				Russell 2000 Index				-1.162%		1.85%		3.54%		12.03%		10.28%		17.90%		13.20%		15.27%		13.44%

				Excess				-0.03%		0.21%		0.47%		0.92%		0.84%		0.89%		0.95%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   204,965,585.21		-5.138%		-10.77%		-5.21%		-15.47%		-1.93%		-0.42%		-3.64%		0.39%		11.41%		$   (5,161,274.83)

				MSCI EM Index				-6.932%		-12.98%		-4.19%		-13.38%		-0.05%		0.61%		-3.24%		0.58%		11.23%

				Excess				1.79%		2.21%		-1.02%		-2.09%		-1.88%		-1.03%		-0.40%		-0.20%		0.18%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,278,787,381.59		0.540%		-0.90%		0.23%		6.51%		11.41%		17.56%		N/A		N/A		17.06%		$   1,417,528.92

				RAFI LC Index				0.520%		-0.93%		0.21%		6.63%		11.52%		17.62%		N/A		N/A		17.09%

				RUSSELL 1000				1.928%		1.32%		3.67%		11.24%		14.11%		18.02%		N/A		N/A		17.48%

				Excess				-1.39%		-2.22%		-3.44%		-4.73%		-2.71%		-0.46%		N/A		N/A		-0.42%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   725,471,449.69		2.536%		3.04%		5.50%		13.94%		N/A		N/A		N/A		N/A		11.75%		$   (4,681,957.92)

				MSCI Risk Premia Index				2.538%		3.04%		5.49%		14.02%		N/A		N/A		N/A		N/A		11.73%

				MSCI USA				2.000%		1.40%		3.75%		11.35%		N/A		N/A		N/A		N/A		10.81%

				Excess				0.536%		1.639%		1.752%		2.590%		N/A		N/A		N/A		N/A		0.94%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   475,565,086.99		-5.569%		-6.62%		-1.35%		0.19%		11.25%		15.37%		14.76%		16.35%		14.87%		$   5,334,485.14

				S&P 400 Index				-5.580%		-6.70%		-1.48%		0.01%		11.02%		15.08%		14.52%		16.15%		14.57%

				Excess				0.01%		0.08%		0.14%		0.18%		0.23%		0.29%		0.24%		0.21%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,735,050,805.61		-6.035%		-5.93%		-2.85%		0.53%		12.21%		14.36%		15.27%		15.91%		13.53%		$   4,297,552.68

				S&P 500 Index				-6.033%		-5.92%		-2.88%		0.48%		12.18%		14.31%		15.22%		15.87%		13.47%

				Excess				-0.00%		-0.01%		0.03%		0.05%		0.03%		0.05%		0.04%		0.04%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   339,679,011.69		-6.248%		-6.50%		-2.49%		0.74%		9.31%		14.97%		14.90%		16.46%		12.77%		$   11,166,326.916

				Russell 2000 Index				-6.284%		-6.68%		-2.97%		0.03%		8.50%		14.12%		13.94%		15.55%		11.87%

				Excess				0.04%		0.18%		0.48%		0.71%		0.81%		0.85%		0.96%		0.91%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   188,154,991.98		-8.202%		-14.74%		-12.98%		-24.07%		-4.63%		-3.37%		-3.52%		-1.20%		9.82%		$   1,831,313.87

				MSCI EM Index				-9.040%		-17.54%		-12.85%		-22.94%		-3.85%		-2.41%		-3.27%		-0.92%		9.49%

				Excess				0.84%		2.81%		-0.13%		-1.13%		-0.78%		-0.97%		-0.25%		-0.28%		0.33%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,205,180,312.23		-5.756%		-7.44%		-5.54%		-3.19%		9.96%		14.38%		N/A		N/A		14.87%		$   (22,428,441.46)

				RAFI LC Index				-5.750%		-7.42%		-5.56%		-3.08%		10.07%		14.44%		N/A		N/A		14.90%

				RUSSELL 1000				-6.015%		-6.00%		-2.57%		0.40%		12.19%		14.68%		N/A		N/A		15.19%

				Excess				0.26%		-1.44%		-2.97%		-3.58%		-2.23%		-0.30%		N/A		N/A		-0.32%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   683,631,779.68		-5.767%		-4.73%		-0.58%		2.92%		N/A		N/A		N/A		N/A		7.24%		$   5,668,735.08

				MSCI Risk Premia Index				-5.786%		-4.75%		-0.61%		2.97%		N/A		N/A		N/A		N/A		7.21%

				MSCI USA				-6.060%		-5.99%		-2.54%		0.57%		N/A		N/A		N/A		N/A		6.18%

				Excess				0.293%		1.262%		1.955%		2.348%		N/A		N/A		N/A		N/A		1.06%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,627,261,988.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   486,318,415.63		5.657%		-3.43%		0.88%		3.61%		7.73%		15.80%		14.89%		13.62%		14.85%		$   5,334,485.14

				S&P 400 Index				5.634%		-3.47%		0.72%		3.43%		7.46%		15.50%		14.67%		13.41%		14.56%

				Excess				0.02%		0.04%		0.17%		0.19%		0.27%		0.30%		0.22%		0.20%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,834,924,154.85		8.435%		-0.63%		2.74%		5.25%		11.12%		16.24%		15.98%		14.38%		14.19%		$   4,297,552.68

				S&P 500 Index				8.435%		-0.63%		2.70%		5.20%		11.07%		16.20%		15.95%		14.33%		14.13%

				Excess				0.00%		0.00%		0.04%		0.05%		0.05%		0.04%		0.03%		0.05%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   347,017,284.79		5.742%		-5.64%		-1.85%		1.04%		4.96%		14.75%		14.39%		12.96%		12.50%		$   11,166,326.916

				Russell 2000 Index				5.634%		-5.86%		-2.53%		0.34%		4.13%		13.90%		13.44%		12.06%		11.58%

				Excess				0.11%		0.22%		0.68%		0.70%		0.83%		0.85%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		-8.20%		-12.98%		-19.44%		-9.69%		-5.02%		-2.55%		-3.92%		9.57%		$   1,831,313.87

				MSCI EM Index				0.000%		-9.04%		-12.85%		-17.75%		-9.01%		-4.10%		-2.46%		-3.54%		9.25%

				Excess				0.00%		0.84%		-0.13%		-1.70%		-0.68%		-0.92%		-0.09%		-0.38%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,266,383,877.55		7.643%		-0.97%		-0.75%		1.62%		7.13%		12.37%		N/A		N/A		15.63%		$   (22,428,441.46)

				RAFI LC Index				7.720%		-0.89%		-0.69%		1.77%		7.23%		12.43%		N/A		N/A		15.69%

				RUSSELL 1000				8.091%		-1.20%		2.43%		4.86%		8.76%		12.67%		N/A		N/A		15.95%

				Excess				-0.45%		0.23%		-3.17%		-3.25%		-1.63%		-0.30%		N/A		N/A		-0.33%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   735,280,695.81		7.986%		-0.12%		5.38%		7.82%		N/A		N/A		N/A		N/A		10.00%		$   5,668,735.08

				MSCI Risk Premia Index				8.156%		0.03%		5.52%		8.03%		N/A		N/A		N/A		N/A		10.07%

				MSCI USA				8.120%		-1.12%		2.59%		5.00%		N/A		N/A		N/A		N/A		8.60%

				Excess				-0.134%		1.006%		2.794%		2.818%		N/A		N/A		N/A		N/A		1.40%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   492,980,106.00		1.370%		3.66%		2.27%		3.12%		7.76%		15.47%		15.37%		13.29%		14.89%		$   5,334,485.14

				S&P 400 Index				1.354%		3.62%		2.08%		2.92%		7.48%		15.17%		15.14%		13.06%		14.60%

				Excess				0.02%		0.05%		0.19%		0.20%		0.28%		0.30%		0.23%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,841,395,961.00		0.353%		6.13%		3.10%		2.85%		9.65%		16.15%		16.15%		14.46%		14.05%		$   4,297,552.68

				S&P 500 Index				0.297%		6.07%		3.01%		2.75%		9.58%		16.09%		16.10%		14.40%		13.98%

				Excess				0.06%		0.06%		0.09%		0.10%		0.07%		0.06%		0.05%		0.06%		0.068%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   358,437,048.00		3.291%		3.96%		1.38%		4.27%		4.59%		15.77%		15.41%		12.92%		12.94%		$   11,166,326.916

				Russell 2000 Index				3.253%		3.72%		0.64%		3.51%		3.75%		14.92%		14.46%		12.02%		12.04%

				Excess				0.04%		0.25%		0.74%		0.76%		0.84%		0.86%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		0.00%		-12.98%		-18.32%		-8.45%		-5.21%		-1.02%		-3.22%		9.44%		$   1,831,313.87

				MSCI EM Index				0.000%		0.00%		-12.85%		-16.87%		-8.34%		-4.50%		-0.76%		-3.02%		9.13%

				Excess				0.00%		0.00%		-0.13%		-1.45%		-0.11%		-0.70%		-0.25%		-0.21%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,268,953,803.69		0.203%		5.29%		-0.54%		-0.29%		7.10%		15.37%		N/A		N/A		15.34%		$   (22,428,441.46)

				RAFI LC Index				0.150%		5.31%		-0.54%		-0.26%		7.20%		15.44%		N/A		N/A		15.38%

				RUSSELL 1000				0.330%		5.48%		2.77%		2.53%		9.32%		16.10%		N/A		N/A		15.70%

				Excess				-0.13%		-0.18%		-3.31%		-2.82%		-2.22%		-0.74%		N/A		N/A		-0.35%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   738,442,392.00		0.430%		6.45%		5.83%		5.41%		N/A		N/A		N/A		N/A		9.79%		$   5,668,735.08

				MSCI Risk Premia Index				0.414%		6.61%		5.96%		5.55%		N/A		N/A		N/A		N/A		9.85%

				MSCI USA				0.350%		5.62%		2.95%		2.63%		N/A		N/A		N/A		N/A		8.40%

				Excess				0.080%		0.828%		2.888%		2.779%		N/A		N/A		N/A		N/A		1.39%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,700,209,310.69		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   472,523,125.94		-4.150%		2.66%		-1.98%		-1.98%		3.84%		13.02%		14.25%		10.92%		13.90%		$   5,334,485.14

				S&P 400 Index				-4.167%		2.60%		-2.17%		-2.17%		3.63%		12.76%		14.03%		10.68%		13.62%

				Excess				0.02%		0.06%		0.20%		0.20%		0.22%		0.26%		0.22%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,812,021,158.00		-1.595%		7.08%		1.46%		1.46%		7.41%		15.18%		15.38%		12.63%		13.55%		$   4,297,552.68

				S&P 500 Index				-1.577%		7.04%		1.38%		1.38%		7.36%		15.13%		15.35%		12.57%		13.49%

				Excess				-0.02%		0.04%		0.07%		0.07%		0.05%		0.06%		0.04%		0.06%		0.063%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   340,746,723.96		-4.935%		3.83%		-3.63%		-3.63%		0.95%		12.55%		13.71%		10.07%		11.76%		$   11,166,326.916

				Russell 2000 Index				-5.021%		3.59%		-4.41%		-4.41%		0.13%		11.65%		12.81%		9.19%		10.85%

				Excess				0.09%		0.24%		0.79%		0.79%		0.82%		0.90%		0.90%		0.88%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,243,858,896.92		-1.978%		5.73%		-2.51%		-2.51%		4.73%		13.94%		14.65%		N/A		14.46%		$   (22,428,441.46)

				RAFI LC Index				-2.040%		5.68%		-2.57%		-2.57%		4.79%		14.00%		14.67%		N/A		14.49%

				RUSSELL 1000				-1.799%		6.50%		0.92%		0.92%		6.90%		15.01%		15.36%		N/A		14.86%

				Excess				-0.18%		-0.77%		-3.43%		-3.43%		-2.17%		-1.07%		-0.71%		N/A		-0.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   729,162,185.25		-1.257%		7.09%		4.50%		4.50%		N/A		N/A		N/A		N/A		8.67%		$   5,668,735.08

				MSCI Risk Premia Index				-1.261%		7.23%		4.62%		4.62%		N/A		N/A		N/A		N/A		8.73%

				MSCI USA				-1.680%		6.68%		1.22%		1.22%		N/A		N/A		N/A		N/A		7.13%

				Excess				0.423%		0.411%		3.287%		3.287%		N/A		N/A		N/A		N/A		1.55%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,598,312,090.07		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,581,823.83		-5.702%		-8.38%		-5.70%		-6.57%		1.93%		8.29%		10.82%		9.19%		12.66%		$   5,334,485.14

				S&P 400 Index				-5.691%		-8.40%		-5.69%		-6.69%		1.72%		8.04%		10.59%		8.96%		12.38%

				Excess				-0.01%		0.02%		-0.01%		0.13%		0.21%		0.25%		0.23%		0.22%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,722,025,460.82		-4.967%		-6.15%		-4.97%		-0.60%		6.59%		11.35%		12.68%		10.97%		12.46%		$   4,297,552.68

				S&P 500 Index				-4.962%		-6.18%		-4.96%		-0.67%		6.52%		11.30%		12.65%		10.91%		12.39%

				Excess				-0.00%		0.03%		-0.00%		0.07%		0.07%		0.05%		0.04%		0.06%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   310,811,142.97		-8.785%		-10.43%		-8.79%		-9.15%		-2.28%		6.94%		9.23%		8.11%		9.84%		$   11,166,326.916

				Russell 2000 Index				-8.793%		-10.56%		-8.79%		-9.92%		-3.02%		6.11%		8.37%		7.25%		8.96%

				Excess				0.01%		0.12%		0.01%		0.78%		0.74%		0.83%		0.86%		0.86%		0.88%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,192,259,829.00		-4.148%		-5.85%		-4.15%		-3.14%		4.66%		10.11%		12.34%		N/A		13.03%		$   (22,428,441.46)

				RAFI LC Index				-4.240%		-6.05%		-4.24%		-3.25%		4.69%		10.13%		12.31%		N/A		13.03%

				RUSSELL 1000				-5.382%		-6.78%		-5.38%		-1.82%		5.69%		10.94%		12.43%		N/A		13.07%

				Excess				1.23%		0.92%		1.23%		-1.33%		-1.03%		-0.83%		-0.09%		N/A		-0.04%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   695,200,916.00		-4.658%		-5.45%		-4.66%		1.77%		N/A		N/A		N/A		N/A		5.86%		$   5,668,735.08

				MSCI Risk Premia Index				-4.667%		-5.48%		-4.67%		1.89%		N/A		N/A		N/A		N/A		5.91%

				MSCI USA				-5.310%		-6.57%		-5.31%		-1.38%		N/A		N/A		N/A		N/A		4.07%

				Excess				0.652%		1.124%		0.652%		3.149%		N/A		N/A		N/A		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,365,879,172.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35

				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,180,241.49		1.481%		-8.28%		-4.31%		-9.80%		0.22%		8.45%		9.98%		8.51%		12.74%		$   5,334,485.14

				S&P 400 Index				1.412%		-8.34%		-4.36%		-9.99%		0.02%		8.19%		9.76%		8.28%		12.46%

				Excess				0.07%		0.07%		0.05%		0.19%		0.20%		0.26%		0.22%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,720,177,863.30		-0.107%		-6.58%		-5.07%		-6.12%		4.18%		10.81%		11.46%		10.20%		12.27%		$   4,297,552.68

				S&P 500 Index				-0.135%		-6.59%		-5.09%		-6.19%		4.09%		10.75%		11.42%		10.13%		12.20%

				Excess				0.03%		0.00%		0.02%		0.07%		0.09%		0.06%		0.04%		0.07%		0.065%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   311,714,600.52		0.291%		-13.04%		-8.52%		-14.11%		-4.40%		6.64%		8.66%		7.02%		9.74%		$   11,166,326.916

				Russell 2000 Index				-0.004%		-13.38%		-8.80%		-14.97%		-5.23%		5.72%		7.74%		6.11%		8.83%

				Excess				0.29%		0.34%		0.28%		0.86%		0.83%		0.92%		0.93%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,199,222,363.46		0.584%		-5.50%		-3.59%		-7.57%		2.75%		9.67%		11.38%		N/A		12.92%		$   (22,428,441.46)

				RAFI LC Index				0.610%		-5.62%		-3.66%		-7.61%		2.79%		9.70%		11.36%		N/A		12.92%

				RUSSELL 1000				-0.034%		-7.12%		-5.41%		-7.21%		3.25%		10.43%		11.22%		N/A		12.79%

				Excess				0.62%		1.62%		1.83%		-0.36%		-0.50%		-0.76%		0.16%		N/A		0.12%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   691,930,614.78		-0.470%		-6.30%		-5.11%		-4.30%		4.99%		N/A		N/A		N/A		5.40%		$   5,668,735.08

				MSCI Risk Premia Index				-0.472%		-6.31%		-5.12%		-4.19%		5.05%		N/A		N/A		N/A		5.44%

				MSCI USA				-0.220%		-7.11%		-5.52%		-7.03%		3.54%		N/A		N/A		N/A		3.81%

				Excess				-0.250%		0.807%		0.412%		2.735%		1.459%		N/A		N/A		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,375,225,683.55		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   496,574,940.56		1.208%		11.44%		5.09%		-0.75%		5.64%		9.95%		12.13%		9.45%		14.01%		$   6,051,258.08

				S&P 400 Index				1.224%		11.40%		5.06%		-0.94%		5.46%		9.67%		11.91%		9.21%		13.73%

				Excess				-0.02%		0.05%		0.03%		0.19%		0.17%		0.28%		0.22%		0.23%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,843,502,386.19		0.369%		7.05%		1.74%		1.23%		6.99%		11.29%		12.69%		11.07%		13.12%		$   5,240,390.99

				S&P 500 Index				0.388%		7.05%		1.74%		1.21%		6.93%		11.26%		12.64%		11.02%		13.06%

				Excess				-0.02%		0.00%		-0.00%		0.02%		0.06%		0.04%		0.05%		0.06%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   342,982,063.66		1.710%		10.35%		0.66%		-4.81%		2.63%		8.51%		10.97%		7.95%		11.20%		$   14,429,636.300

				Russell 2000 Index				1.569%		9.67%		0.03%		-5.94%		1.58%		7.53%		9.98%		6.98%		10.23%

				Excess				0.14%		0.68%		0.63%		1.14%		1.05%		0.98%		0.99%		0.97%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,306,591,614.48		1.374%		9.59%		5.04%		1.26%		5.66%		10.64%		13.31%		N/A		14.57%		$   12,234,422.35

				RAFI LC Index				1.350%		9.59%		4.94%		1.09%		5.63%		10.66%		13.24%		N/A		14.57%

				RUSSELL 1000				0.544%		7.51%		1.72%		0.34%		6.48%		11.06%		12.56%		N/A		14.12%

				Excess				0.83%		2.08%		3.32%		0.92%		-0.82%		-0.42%		0.76%		N/A		0.45%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   734,671,314.93		-0.152%		5.68%		0.76%		2.84%		8.37%		N/A		N/A		N/A		7.74%		$   (8,473,348.58)

				MSCI Risk Premia Index				-0.189%		5.58%		0.65%		2.86%		8.39%		N/A		N/A		N/A		7.73%

				MSCI USA				0.490%		7.14%		1.45%		0.36%		6.60%		N/A		N/A		N/A		6.74%

				Excess				-0.642%		-1.460%		-0.693%		2.478%		1.772%		N/A		N/A		N/A		1.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,724,322,319.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,482,359.14



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   535,818,659.23		0.531%		5.35%		13.40%		12.67%		6.25%		11.72%		14.69%		14.34%		14.55%		$   7,450,496.10

				S&P 400 Index				0.498%		5.25%		13.12%		12.33%		5.99%		11.46%		14.39%		14.08%		14.25%

				Excess				0.03%		0.10%		0.27%		0.34%		0.26%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,375,749.87		0.149%		4.10%		7.80%		12.58%		6.39%		12.34%		13.92%		14.72%		13.40%		$   5,181,520.64

				S&P 500 Index				0.140%		4.10%		7.82%		12.55%		6.34%		12.30%		13.87%		14.69%		13.34%

				Excess				0.01%		0.00%		-0.01%		0.03%		0.04%		0.03%		0.04%		0.04%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   379,644,468.71		1.882%		8.13%		11.42%		10.12%		5.33%		9.58%		13.73%		13.93%		12.35%		$   16,943,355.208

				Russell 2000 Index				1.768%		7.78%		10.23%		8.59%		4.22%		8.53%		12.71%		12.85%		11.35%

				Excess				0.11%		0.35%		1.18%		1.52%		1.10%		1.05%		1.02%		1.08%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,345.63		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   775,948,145.64		-0.088%		3.85%		6.41%		11.86%		7.29%		N/A		N/A		N/A		8.95%		$   (899,590.45)

				MSCI Risk Premia Index				-0.085%		4.22%		6.69%		12.31%		7.54%		N/A		N/A		N/A		9.09%

				MSCI USA				0.150%		4.22%		7.66%		11.80%		6.04%		N/A		N/A		N/A		8.26%

				Excess				-0.238%		-0.367%		-1.246%		0.052%		1.256%		N/A		N/A		N/A		0.69%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,016,358,369.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,046,446.63



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   532,520,632		-0.616%		4.27%		12.70%		15.69%		8.40%		9.63%		13.96%		16.77%		14.26%		$   7,450,496.10

				S&P 400 Index				-0.636%		4.14%		12.40%		15.33%		8.14%		9.35%		13.66%		16.51%		13.96%

				Excess				0.02%		0.12%		0.29%		0.37%		0.27%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,966,495		0.030%		3.88%		7.83%		15.47%		7.16%		11.21%		13.20%		16.41%		13.23%		$   5,181,520.64

				S&P 500 Index				0.019%		3.85%		7.84%		15.43%		7.11%		11.16%		13.15%		16.37%		13.17%

				Excess				0.01%		0.03%		-0.00%		0.04%		0.05%		0.04%		0.04%		0.04%		0.056%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   384,147,678		1.186%		9.43%		12.74%		17.06%		9.31%		7.73%		13.12%		16.92%		12.39%		$   16,943,433.745

				Russell 2000 Index				1.114%		9.05%		11.46%		15.47%		8.12%		6.71%		12.12%		15.82%		11.39%

				Excess				0.07%		0.38%		1.28%		1.59%		1.19%		1.02%		1.00%		1.10%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   1,370,665.13

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   (899,590.45)

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		ERROR:#REF!		0.606%		4.31%		7.06%		14.65%		8.27%		N/A		N/A		N/A		8.90%		Dec-69

				MSCI Risk Premia Index				0.313%		3.93%		7.02%		14.76%		8.35%		N/A		N/A		N/A		8.93%

				MSCI USA				0.110%		4.06%		7.78%		14.97%		6.93%		N/A		N/A		N/A		8.04%

				Excess				0.496%		0.247%		-0.719%		-0.327%		1.337%		N/A		N/A		N/A		0.87%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   518,160,815.36		-2.697%		-2.78%		9.66%		6.55%		5.07%		7.33%		13.41%		13.17%		13.64%		$   8,375,847.21

				S&P 400 Index				-2.675%		-2.81%		9.40%		6.26%		4.83%		7.06%		13.11%		12.93%		13.35%

				Excess				-0.02%		0.03%		0.26%		0.29%		0.24%		0.28%		0.30%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,918,197,555.16		-1.805%		-1.63%		5.89%		4.57%		4.91%		8.89%		13.20%		13.60%		12.78%		$   6,581,367.16

				S&P 500 Index				-1.824%		-1.67%		5.87%		4.51%		4.85%		8.84%		13.16%		13.57%		12.72%

				Excess				0.02%		0.04%		0.02%		0.06%		0.05%		0.05%		0.04%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   367,773,068.91		-4.635%		-1.69%		7.51%		5.57%		3.28%		5.16%		12.38%		12.57%		11.42%		$   19,951,802.055

				Russell 2000 Index				-4.754%		-1.99%		6.16%		4.11%		2.21%		4.12%		11.37%		11.51%		10.42%

				Excess				0.12%		0.30%		1.35%		1.46%		1.07%		1.04%		1.01%		1.06%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,108,163,800.15		-1.704%		-1.20%		5.23%		4.36%		6.07%		N/A		N/A		N/A		7.97%		$   (617,394.27)

				MSCI Risk Premia Index				-1.695%		-1.47%		5.21%		4.31%		6.15%		N/A		N/A		N/A		8.00%

				MSCI USA				-1.890%		-1.63%		5.74%		4.33%		4.66%		N/A		N/A		N/A		7.07%

				Excess				0.186%		0.439%		-0.507%		0.030%		1.411%		N/A		N/A		N/A		0.90%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,912,295,239.58		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,662,287.28



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 400 Portfolio		$   518,160,815.36		8.071%		4.51%		18.51%		13.59%		8.23%		9.67%		15.00%		15.01%		14.71%

				S&P 400 Index				8.005%		4.45%		18.15%		13.23%		7.95%		9.36%		14.69%		14.75%		14.41%

				Excess				0.07%		0.06%		0.35%		0.36%		0.28%		0.31%		0.31%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 500 Portfolio		$   1,918,197,555.16		3.729%		1.89%		9.84%		8.08%		5.43%		9.12%		14.08%		14.49%		13.19%

				S&P 500 Index				3.703%		1.83%		9.79%		8.06%		5.37%		9.07%		14.03%		14.45%		13.13%

				Excess				0.03%		0.06%		0.05%		0.03%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				Russell 2000 Synthetic		$   367,773,068.91		11.265%		7.37%		19.62%		13.72%		8.89%		7.55%		15.26%		15.07%		13.06%

				Russell 2000 Index				11.151%		7.05%		18.00%		12.08%		7.71%		6.46%		14.20%		13.98%		12.04%

				Excess				0.11%		0.32%		1.62%		1.64%		1.18%		1.09%		1.06%		1.09%		1.02%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RISK PREMIA		$   2,108,163,800.15		3.395%		2.25%		8.81%		7.44%		6.42%		N/A		N/A		N/A		8.98%

				MSCI Risk Premia Index				3.374%		1.94%		8.76%		7.39%		6.47%		N/A		N/A		N/A		9.00%

				MSCI USA				3.610%		1.76%		9.56%		7.72%		5.14%		N/A		N/A		N/A		8.17%

				Excess				-0.215%		0.485%		-0.751%		-0.278%		1.277%		N/A		N/A		N/A		0.81%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   572,350,663.46		2.209%		7.48%		21.13%		21.13%		8.96%		9.31%		14.99%		15.59%		14.87%		$   8,375,218.71

				S&P 400 Index				2.189%		7.42%		20.74%		20.74%		8.68%		9.04%		14.70%		15.34%		14.57%

				Excess				0.02%		0.06%		0.39%		0.39%		0.28%		0.27%		0.29%		0.25%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,023,980,754.00		1.971%		3.86%		12.00%		12.00%		6.60%		8.92%		14.38%		14.70%		13.34%		$   6,582,616.51

				S&P 500 Index				1.977%		3.82%		11.96%		11.96%		6.54%		8.87%		14.33%		14.66%		13.28%

				Excess				-0.01%		0.04%		0.04%		0.04%		0.06%		0.05%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   425,359,438.07		2.736%		9.01%		22.90%		22.90%		8.83%		7.79%		15.05%		15.49%		13.34%		$   20,249,360.186

				Russell 2000 Index				2.802%		8.83%		21.31%		21.31%		7.68%		6.74%		13.99%		14.46%		12.34%

				Excess				-0.07%		0.18%		1.59%		1.59%		1.15%		1.05%		1.06%		1.03%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,220,619,674.32		1.876%		3.54%		10.85%		10.85%		7.63%		9.39%		N/A		N/A		9.39%		$   (635,489.67)

				MSCI Risk Premia Index				1.650%		3.30%		10.55%		10.55%		7.55%		9.33%		N/A		N/A		9.33%

				MSCI USA				1.870%		3.55%		11.61%		11.61%		6.28%		8.60%		N/A		N/A		8.60%

				Excess				0.006%		-0.013%		-0.759%		-0.759%		1.34%		0.79%		N/A		N/A		0.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,242,310,529.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   581,937,900.41		1.675%		12.31%		1.68%		30.60%		10.47%		10.71%		13.48%		14.52%		14.95%		$   8,375,218.71

				S&P 400 Index				1.677%		12.22%		1.68%		30.17%		10.21%		10.44%		13.19%		14.25%		14.66%

				Excess				-0.00%		0.09%		-0.00%		0.43%		0.26%		0.27%		0.29%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,062,425,644.00		1.899%		7.78%		1.90%		20.09%		9.26%		10.91%		13.48%		14.13%		13.47%		$   6,582,616.51

				S&P 500 Index				1.897%		7.76%		1.90%		20.04%		9.20%		10.85%		13.42%		14.09%		13.41%

				Excess				0.00%		0.02%		0.00%		0.05%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   426,597,548.19		0.291%		14.64%		0.29%		35.12%		10.80%		8.87%		13.38%		13.98%		13.22%		$   20,249,360.186

				Russell 2000 Index				0.394%		14.72%		0.39%		33.53%		9.67%		7.89%		12.39%		12.99%		12.25%

				Excess				-0.10%		-0.07%		-0.10%		1.60%		1.13%		0.98%		1.00%		0.98%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,266,909,494.94		2.085%		7.53%		2.08%		18.69%		9.90%		11.43%		N/A		N/A		9.86%		$   (635,489.67)

				MSCI Risk Premia Index				2.060%		7.24%		2.06%		18.35%		9.81%		11.37%		N/A		N/A		9.79%

				MSCI USA				2.070%		7.73%		2.07%		20.31%		8.93%		10.61%		N/A		N/A		9.08%

				Excess				0.015%		-0.202%		0.015%		-1.619%		0.98%		0.82%		N/A		N/A		0.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,337,870,587.54		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   597,077,448.74		2.602%		6.62%		4.32%		32.04%		9.13%		9.87%		13.92%		14.08%		15.17%		$   8,911,832.11

				S&P 400 Index				2.623%		6.63%		4.34%		31.73%		8.89%		9.64%		13.65%		13.84%		14.88%

				Excess				-0.02%		-0.00%		-0.02%		0.32%		0.24%		0.23%		0.27%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,144,393,172.60		3.974%		8.04%		5.95%		25.00%		8.33%		10.70%		14.20%		14.05%		13.90%		$   7,107,315.00

				S&P 500 Index				3.971%		8.04%		5.94%		24.98%		8.28%		10.64%		14.15%		14.01%		13.84%

				Excess				0.00%		-0.00%		0.01%		0.02%		0.05%		0.07%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   434,997,801.02		1.969%		5.06%		2.27%		37.39%		8.63%		7.88%		13.61%		13.88%		13.37%		$   20,708,415.565

				Russell 2000 Index				1.930%		5.20%		2.33%		36.11%		7.58%		6.93%		12.61%		12.89%		12.40%

				Excess				0.04%		-0.14%		-0.07%		1.28%		1.05%		0.96%		1.00%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,366,665,486.06		4.401%		8.58%		6.58%		24.50%		9.15%		11.13%		N/A		N/A		11.09%		$   11,480,064.02

				MSCI Risk Premia Index				4.399%		8.31%		6.55%		24.14%		9.06%		11.06%		N/A		N/A		11.02%

				MSCI USA				3.930%		8.07%		6.08%		25.31%		7.93%		10.34%		N/A		N/A		10.17%

				Excess				0.471%		0.511%		0.495%		-0.814%		1.22%		0.79%		N/A		N/A		0.93%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,543,133,908.42		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.331%		3.98%		3.98%		21.29%		8.25%		9.61%		12.52%		13.58%		14.94%		$   8,911,832.11

				S&P 400 Index				-0.387%		3.94%		3.94%		20.92%		7.97%		9.36%		12.22%		13.33%		14.64%

				Excess				0.06%		0.03%		0.03%		0.37%		0.29%		0.25%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		0.099%		6.05%		6.05%		17.18%		9.24%		10.43%		13.17%		13.35%		13.75%		$   7,107,315.00

				S&P 500 Index				0.117%		6.07%		6.07%		17.17%		9.21%		10.37%		13.14%		13.30%		13.70%

				Excess				-0.02%		-0.01%		-0.01%		0.01%		0.03%		0.06%		0.04%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		0.162%		2.43%		2.43%		27.20%		7.71%		8.15%		12.37%		13.31%		13.22%		$   20,708,415.565

				Russell 2000 Index				0.131%		2.47%		2.47%		26.21%		6.72%		7.22%		11.39%		12.35%		12.27%

				Excess				0.03%		-0.03%		-0.03%		0.99%		0.99%		0.94%		0.98%		0.96%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		0.377%		6.98%		6.98%		17.52%		10.13%		11.52%		N/A		N/A		10.92%		$   11,480,064.02

				MSCI Risk Premia Index				0.400%		6.98%		6.98%		17.28%		10.06%		11.47%		N/A		N/A		10.86%

				MSCI USA				0.140%		6.23%		6.23%		17.44%		8.80%		10.14%		N/A		N/A		9.94%

				Excess				0.237%		0.749%		0.749%		0.075%		1.34%		1.38%		N/A		N/A		0.98%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.483%		2.04%		4.45%		17.53%		8.34%		9.69%		11.79%		15.26%		14.66%		$   8,911,832.11

				S&P 400 Index				-0.486%		1.93%		4.30%		17.16%		8.02%		9.42%		11.51%		14.99%		14.36%

				Excess				0.00%		0.11%		0.15%		0.37%		0.33%		0.27%		0.28%		0.27%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		1.381%		4.91%		8.62%		17.49%		9.32%		10.18%		12.66%		15.46%		13.79%		$   7,107,315.00

				S&P 500 Index				1.407%		4.94%		8.66%		17.47%		9.31%		10.14%		12.63%		15.42%		13.74%

				Excess				-0.03%		-0.03%		-0.04%		0.02%		0.02%		0.04%		0.03%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		-1.985%		0.92%		1.52%		21.08%		7.38%		8.97%		11.07%		14.99%		12.76%		$   20,708,415.565

				Russell 2000 Index				-2.034%		0.81%		1.48%		20.36%		6.38%		8.00%		10.14%		14.04%		11.82%

				Excess				0.05%		0.10%		0.03%		0.72%		0.99%		0.96%		0.93%		0.95%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		2.017%		6.21%		10.62%		19.67%		10.81%		11.66%		N/A		N/A		11.45%		$   11,480,064.02

				MSCI Risk Premia Index				2.053%		6.27%		10.68%		19.53%		10.76%		11.63%		N/A		N/A		11.41%

				MSCI USA				1.360%		4.93%		8.84%		17.58%		8.90%		9.94%		N/A		N/A		10.21%

				Excess				0.657%		1.277%		1.785%		2.082%		1.92%		1.71%		N/A		N/A		1.24%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   628,107,149.57		3.917%		3.30%		9.74%		17.95%		16.82%		11.50%		11.65%		14.74%		14.72%		$   11,468,657.86

				S&P 400 Index				3.915%		3.22%		9.40%		17.52%		16.42%		11.18%		11.34%		14.42%		14.40%

				Excess				0.00%		0.08%		0.34%		0.43%		0.40%		0.32%		0.31%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,312,550,017.27		2.082%		4.49%		14.26%		18.67%		17.06%		10.87%		13.03%		14.27%		13.90%		$   7,868,654.80

				S&P 500 Index				2.063%		4.48%		14.24%		18.61%		17.01%		10.81%		12.98%		14.22%		13.84%

				Excess				0.02%		0.01%		0.02%		0.06%		0.05%		0.06%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   473,278,936.29		6.465%		5.99%		11.27%		21.29%		19.16%		13.17%		10.97%		14.71%		13.54%		$   24,266,318.437

				Russell 2000 Index				6.241%		5.67%		10.94%		20.74%		18.08%		12.18%		10.06%		13.79%		12.59%

				Excess				0.22%		0.32%		0.32%		0.55%		1.08%		0.99%		0.91%		0.91%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,606,486,207.10		2.897%		6.05%		17.38%		21.53%		18.04%		12.52%		N/A		N/A		12.14%		$   36,068,174.48

				MSCI Risk Premia Index				2.900%		6.15%		17.86%		21.75%		18.20%		12.65%		N/A		N/A		12.21%

				MSCI USA				2.040%		4.47%		14.41%		18.48%		16.71%		10.65%		N/A		N/A		10.73%

				Excess				0.857%		1.585%		2.963%		3.053%		1.33%		1.87%		N/A		N/A		1.41%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   644,570,238.68		0.998%		4.292%														3.94%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				0.947%		4.211%														3.98%

				MSCI WORLD X-US				2.590%		5.626%														5.73%

				Excess				-1.592%		-1.334%														-1.782%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   642,434,956.04		2.281%		4.70%		12.24%		23.98%		14.94%		11.03%		11.27%		15.45%		14.87%		$   11,468,657.86

				S&P 400 Index				2.262%		4.63%		11.88%		23.48%		14.55%		10.71%		10.95%		15.11%		14.56%

				Excess				0.02%		0.06%		0.37%		0.50%		0.39%		0.32%		0.33%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,366,113,406.37		2.316%		4.77%		16.90%		23.65%		13.71%		10.82%		12.41%		15.22%		14.07%		$   7,868,654.80

				S&P 500 Index				2.334%		4.76%		16.91%		23.63%		13.67%		10.77%		12.36%		15.18%		14.01%

				Excess				-0.02%		0.01%		-0.00%		0.02%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   476,997,589.06		0.786%		5.93%		12.14%		28.19%		16.33%		10.99%		10.50%		15.38%		13.49%		$   24,266,318.437

				Russell 2000 Index				0.852%		5.78%		11.89%		27.85%		15.37%		10.13%		9.61%		14.49%		12.57%

				Excess				-0.07%		0.15%		0.25%		0.34%		0.96%		0.86%		0.89%		0.89%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,705,409,607.72		3.795%		7.72%		21.83%		28.33%		15.73%		13.03%		N/A		N/A		12.95%		$   36,068,174.48

				MSCI Risk Premia Index				3.802%		7.73%		22.34%		28.56%		15.80%		13.15%		N/A		N/A		13.02%

				MSCI USA				2.160%		4.59%		16.88%		23.37%		13.45%		10.56%		N/A		N/A		11.10%

				Excess				1.635%		3.129%		4.946%		4.961%		2.28%		2.47%		N/A		N/A		1.85%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,147,601.21		1.331%		3.175%														5.33%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				1.327%		3.152%														5.36%

				MSCI WORLD X-US				1.260%		3.862%														7.06%

				Excess				0.071%		-0.687%														-1.731%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,844,103,160.40		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   79,671,805.57



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   666,285,038.57		3.712%		10.23%		16.41%		18.98%		16.26%		11.70%		11.93%		15.78%		15.22%		$   12,529,273.23

				S&P 400 Index				3.677%		10.17%		15.99%		18.53%		15.85%		11.37%		11.59%		15.44%		14.91%

				Excess				0.04%		0.06%		0.42%		0.45%		0.41%		0.33%		0.34%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,438,799,192.66		3.072%		7.65%		20.50%		22.87%		15.24%		10.95%		12.41%		15.78%		14.34%		$   7,984,918.83

				S&P 500 Index				3.067%		7.65%		20.49%		22.88%		15.23%		10.91%		12.37%		15.74%		14.28%

				Excess				0.00%		0.01%		0.00%		-0.01%		0.01%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   491,162,755.65		2.970%		10.49%		15.47%		18.63%		16.15%		12.04%		10.22%		15.92%		13.77%		$   25,288,245.981

				Russell 2000 Index				2.882%		10.23%		15.11%		18.34%		15.16%		11.14%		9.31%		15.02%		12.84%

				Excess				0.09%		0.25%		0.36%		0.29%		0.98%		0.90%		0.91%		0.91%		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,800,817,502.65		3.527%		10.57%		26.13%		28.49%		17.50%		13.32%		N/A		N/A		13.66%		$   59,428,815.27

				MSCI Risk Premia Index				3.537%		10.59%		26.67%		28.76%		17.59%		13.43%		N/A		N/A		13.73%

				MSCI USA				3.040%		7.41%		20.44%		22.69%		14.96%		10.69%		N/A		N/A		11.70%

				Excess				0.487%		3.155%		5.690%		5.803%		2.54%		2.63%		N/A		N/A		1.96%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   661,449,581.20		0.976%		3.339%														5.27%		$   231,490.09

				MSCI INT'L Risk Premia Index				0.973%		3.282%														5.30%

				MSCI WORLD X-US				1.010%		4.932%														6.74%

				Excess				-0.034%		-1.593%														-1.471%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,058,514,070.73		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   105,231,253.32



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   668,082,445.68		0.270%		6.36%		16.73%		16.73%		18.91%		11.49%		11.12%		15.34%		15.10%		$   12,911,750.43

				S&P 400 Index				0.218%		6.25%		16.25%		16.25%		18.47%		11.15%		10.80%		15.01%		14.77%

				Excess				0.05%		0.11%		0.48%		0.48%		0.43%		0.35%		0.32%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,466,111,962.57		1.120%		6.64%		21.84%		21.84%		16.82%		11.46%		12.02%		15.83%		14.34%		$   8,269,832.06

				S&P 500 Index				1.112%		6.65%		21.83%		21.83%		16.79%		11.41%		11.98%		15.79%		14.28%

				Excess				0.01%		-0.01%		0.01%		0.01%		0.03%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   486,647,936.33		-0.919%		2.82%		14.41%		14.41%		18.58%		10.66%		9.41%		14.92%		13.48%		$   22,548,532.818

				Russell 2000 Index				-0.404%		3.34%		14.65%		14.65%		17.93%		9.96%		8.67%		14.12%		12.64%

				Excess				-0.52%		-0.51%		-0.24%		-0.24%		0.65%		0.70%		0.74%		0.80%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,823,300,271.56		0.803%		8.32%		27.14%		27.14%		18.72%		13.78%		13.58%		N/A		13.58%		$   142,281,537.79

				MSCI Risk Premia Index				1.014%		8.56%		27.95%		27.95%		18.93%		13.96%		13.72%		N/A		13.72%

				MSCI USA				1.080%		6.54%		21.89%		21.89%		16.64%		11.29%		11.80%		N/A		11.80%

				Excess				-0.277%		1.780%		5.246%		5.246%		2.08%		2.49%		1.78%		N/A		1.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,324,111.21		0.888%		3.227%														5.16%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				0.885%		3.218%														5.18%

				MSCI WORLD X-US				1.800%		4.124%														7.10%

				Excess				-0.912%		-0.897%														-1.944%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,111,466,727.35		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   186,011,653.09



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   661,546,861.71		-0.244%		-3.79%		-1.70%		10.13%		15.42%		9.76%		10.42%		12.11%		14.34%		$   12,938,148.74

				S&P 400 Index				-0.259%		-3.79%		-1.94%		9.77%		14.99%		9.41%		10.12%		11.77%		14.02%

				Excess				0.01%		0.01%		0.24%		0.36%		0.43%		0.34%		0.30%		0.34%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,456,590,573.95		0.378%		-5.78%		1.76%		13.28%		15.59%		10.59%		11.21%		12.99%		13.69%		$   8,269,830.24

				S&P 500 Index				0.384%		-5.77%		1.76%		13.27%		15.57%		10.57%		11.17%		12.96%		13.64%

				Excess				-0.01%		-0.01%		0.00%		0.01%		0.02%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   492,140,852.44		1.001%		-1.82%		0.48%		11.71%		18.85%		10.38%		10.44%		12.53%		13.05%		$   23,886,081.846

				Russell 2000 Index				0.856%		-1.80%		0.87%		11.53%		18.37%		9.64%		9.65%		11.74%		12.19%

				Excess				0.15%		-0.02%		-0.40%		0.18%		0.49%		0.74%		0.79%		0.79%		0.85%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,847,419,658.06		0.189%		-4.83%		4.04%		18.25%		18.77%		13.20%		13.45%		N/A		12.70%		$   142,429,823.91

				MSCI Risk Premia Index				0.039%		-4.97%		4.19%		18.81%		18.97%		13.34%		13.56%		N/A		12.78%

				MSCI USA				0.400%		-5.64%		2.05%		13.26%		15.67%		10.36%		11.06%		N/A		10.79%

				Excess				-0.211%		0.816%		1.990%		4.992%		3.10%		2.84%		2.39%		N/A		1.91%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   679,554,161.46		2.185%		-3.686%														3.38%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.122%		-3.804%														3.33%

				MSCI WORLD X-US				2.300%		-4.245%														4.57%

				Excess				-0.115%		0.559%														-1.184%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,137,252,107.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   688,635,060.42		4.095%		4.69%		2.79%		15.20%		16.36%		10.58%		11.04%		12.46%		14.72%		$   12,938,148.74

				S&P 400 Index				4.127%		4.82%		2.73%		14.86%		16.01%		10.25%		10.75%		12.18%		14.41%

				Excess				-0.03%		-0.13%		0.06%		0.34%		0.35%		0.33%		0.28%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,515,512,782.15		2.399%		0.17%		2.61%		14.42%		15.94%		11.00%		11.22%		13.01%		13.86%		$   8,269,830.24

				S&P 500 Index				2.408%		0.19%		2.62%		14.38%		15.92%		10.98%		11.18%		12.98%		13.81%

				Excess				-0.01%		-0.02%		-0.01%		0.03%		0.03%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   521,854,469.52		6.038%		8.41%		5.18%		20.85%		20.97%		11.69%		11.82%		12.96%		13.72%		$   23,886,081.846

				Russell 2000 Index				6.070%		8.36%		5.35%		20.75%		20.56%		10.97%		11.06%		12.18%		12.87%

				Excess				-0.03%		0.05%		-0.17%		0.10%		0.41%		0.72%		0.77%		0.78%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,930,410,989.15		2.915%		0.41%		3.84%		19.87%		19.48%		13.57%		13.52%		N/A		13.18%		$   142,429,823.91

				MSCI Risk Premia Index				2.920%		0.27%		3.90%		20.40%		19.68%		13.70%		13.62%		N/A		13.26%

				MSCI USA				2.440%		0.34%		2.75%		14.70%		16.02%		10.76%		11.07%		N/A		11.18%

				Excess				0.47%		0.07%		1.09%		5.17%		3.46%		2.81%		2.44%		N/A		2.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   676,534,765.74		-0.671%		0.065%		0.41%		6.87%										6.87%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-0.708%		-0.081%		0.26%		6.72%										6.72%

				MSCI WORLD X-US				-1.900%		-1.380%		0.07%		8.23%										8.23%

				Excess				1.229%		1.445%		0.339%		-1.355%										-1.355%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,332,948,066.98		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   692,207,981.64		0.000%		4.38%		3.33%		13.84%		16.42%		11.25%		10.06%		13.00%		14.64%		$   12,938,148.74

				S&P 400 Index				0.421%		4.29%		3.18%		13.50%		16.01%		10.89%		9.75%		12.69%		14.32%

				Excess				-0.42%		0.08%		0.15%		0.34%		0.41%		0.36%		0.31%		0.31%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,530,546,537.60		0.598%		3.40%		3.22%		14.34%		16.15%		11.95%		10.82%		13.44%		13.80%		$   8,269,830.24

				S&P 500 Index				0.615%		3.43%		3.24%		14.37%		16.12%		11.93%		10.79%		13.42%		13.75%

				Excess				-0.02%		-0.03%		-0.02%		-0.03%		0.03%		0.02%		0.04%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   525,376,894.79		0.675%		7.82%		5.94%		17.65%		21.38%		11.60%		10.51%		13.20%		13.66%		$   23,886,081.846

				Russell 2000 Index				0.717%		7.74%		6.16%		17.56%		21.03%		10.96%		9.82%		12.46%		12.83%

				Excess				-0.04%		0.08%		-0.21%		0.10%		0.35%		0.63%		0.68%		0.74%		0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,925,431,613.32		-0.170%		2.93%		3.80%		19.03%		19.28%		14.04%		13.00%		N/A		12.88%		$   142,429,823.91

				MSCI Risk Premia Index				-0.301%		2.65%		3.74%		19.08%		19.14%		14.13%		13.08%		N/A		12.92%

				MSCI USA				0.680%		3.55%		3.43%		14.52%		16.26%		11.72%		10.68%		N/A		11.13%

				Excess				-0.85%		-0.61%		0.37%		4.50%		3.02%		2.32%		2.32%		N/A		1.75%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,549,286.15		-1.367%		0.112%		-0.76%		5.77%										4.99%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.361%		0.019%		-0.90%		5.50%										4.85%

				MSCI WORLD X-US				-1.100%		-0.748%		-0.87%		6.94%										6.48%

				Excess				-0.267%		0.860%		0.115%		-1.171%										-1.493%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,341,112,313.50		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   704,255,088.87		1.740%		6.46%		4.97%		14.77%		14.95%		11.83%		11.75%		12.03%		14.72%		$   12,938,148.74

				S&P 400 Index				1.764%		6.41%		4.83%		14.50%		14.59%		11.49%		11.44%		11.73%		14.40%

				Excess				-0.02%		0.05%		0.13%		0.27%		0.36%		0.34%		0.30%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,625,724,561.76		3.761%		6.88%		6.68%		16.27%		16.18%		12.55%		12.23%		13.16%		14.14%		$   8,269,830.24

				S&P 500 Index				3.721%		6.87%		6.66%		16.24%		16.14%		12.52%		12.19%		13.13%		14.09%

				Excess				0.04%		0.01%		0.01%		0.03%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   534,320,921.24		1.702%		8.57%		7.65%		18.66%		18.81%		12.67%		12.74%		12.05%		13.75%		$   23,886,081.846

				Russell 2000 Index				1.743%		8.69%		7.91%		18.72%		18.59%		12.04%		12.04%		11.33%		12.93%

				Excess				-0.04%		-0.12%		-0.26%		-0.06%		0.23%		0.64%		0.71%		0.72%		0.82%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,013,459,466.54		3.009%		5.83%		6.61%		19.98%		18.84%		14.22%		14.15%		N/A		13.36%		$   142,429,823.91

				MSCI Risk Premia Index				3.000%		5.69%		6.54%		19.91%		18.74%		14.30%		14.23%		N/A		13.40%

				MSCI USA				3.590%		6.84%		6.75%		16.26%		16.14%		12.30%		12.05%		N/A		11.77%

				Excess				-0.58%		-1.01%		-0.13%		3.72%		2.70%		1.92%		2.09%		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   684,911,016.77		2.601%		0.519%		1.48%		5.94%										6.95%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.612%		0.499%		1.34%		5.75%										6.84%

				MSCI WORLD X-US				2.460%		-0.592%		1.24%		6.40%										8.23%

				Excess				0.141%		1.112%		0.242%		-0.452%										-1.284%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,562,671,055.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   727,035,052.36		3.235%		5.58%		8.06%		20.28%		16.48%		15.20%		11.25%		13.60%		14.98%		$   12,938,148.74

				S&P 400 Index				3.195%		5.46%		7.89%		20.00%		16.12%		14.84%		10.94%		13.30%		14.66%

				Excess				0.04%		0.12%		0.18%		0.29%		0.36%		0.36%		0.31%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,711,270,060.32		3.258%		7.78%		9.87%		19.68%		17.97%		16.15%		12.03%		14.56%		14.41%		$   8,269,830.24

				S&P 500 Index				3.259%		7.76%		9.86%		19.66%		17.94%		16.11%		11.99%		14.52%		14.36%

				Excess				-0.00%		0.02%		0.01%		0.02%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   557,132,977.86		4.269%		6.76%		11.85%		25.33%		20.20%		16.74%		12.52%		13.71%		14.17%		$   23,886,081.846

				Russell 2000 Index				4.311%		6.89%		12.17%		25.44%		20.06%		16.11%		11.86%		13.00%		13.36%

				Excess				-0.04%		-0.13%		-0.31%		-0.11%		0.14%		0.63%		0.65%		0.71%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,147,818,649.50		4.459%		7.42%		10.94%		24.27%		21.52%		18.21%		14.18%		N/A		14.17%		$   142,429,823.91

				MSCI Risk Premia Index				4.472%		7.28%		10.88%		24.22%		21.42%		18.30%		14.27%		N/A		14.21%

				MSCI USA				3.310%		7.75%		10.00%		19.72%		17.96%		15.92%		11.86%		N/A		12.33%

				Excess				1.15%		-0.33%		0.95%		4.55%		3.56%		2.29%		2.32%		N/A		1.84%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   672,502,533.04		-1.823%		-0.643%		-0.14%		3.18%										4.92%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.775%		-0.581%		-0.24%		3.00%										4.85%

				MSCI WORLD X-US				-1.890%		-0.582%		-0.44%		4.41%										6.03%

				Excess				0.067%		-0.061%		0.305%		-1.230%										-1.115%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,815,759,273.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   719,151,441.14		-1.084%		3.89%		7.11%		14.50%		16.21%		16.04%		12.24%		12.21%		14.69%		$   12,938,148.74

				S&P 400 Index				-1.096%		3.86%		6.92%		14.21%		15.85%		15.68%		11.93%		11.91%		14.38%

				Excess				0.01%		0.03%		0.19%		0.28%		0.36%		0.36%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,727,006,492.00		0.580%		7.76%		10.58%		17.92%		18.30%		17.35%		12.59%		13.99%		14.34%		$   8,269,830.24

				S&P 500 Index				0.569%		7.71%		10.55%		17.91%		18.26%		17.31%		12.55%		13.95%		14.29%

				Excess				0.01%		0.05%		0.02%		0.01%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   325,632,840.09		-2.273%		3.63%		9.72%		15.04%		18.13%		17.77%		13.63%		11.77%		13.71%		$   23,886,081.846

				Russell 2000 Index				-2.405%		3.58%		9.90%		15.23%		17.95%		17.12%		12.93%		11.07%		12.90%

				Excess				0.13%		0.06%		-0.18%		-0.19%		0.17%		0.65%		0.70%		0.70%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,161,345,914.87		0.430%		8.06%		11.51%		21.29%		21.40%		19.11%		14.65%		N/A		14.00%		$   142,179,972.40

				MSCI Risk Premia Index				0.431%		8.07%		11.38%		21.14%		21.44%		19.18%		14.71%		N/A		14.03%

				MSCI USA				0.460%		7.51%		10.58%		17.86%		18.16%		17.14%		12.43%		N/A		12.21%

				Excess				-0.03%		0.55%		0.93%		3.42%		3.24%		1.97%		2.21%		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   691,168,396.29		1.290%		2.038%		1.02%		3.48%										5.62%		$   (11,204,019.02)

				MSCI INT'L Risk Premia Index				1.230%		2.030%		0.86%		3.29%										5.50%

				MSCI WORLD X-US				0.780%		1.308%		0.25%		2.57%										6.26%

				Excess				0.510%		0.730%		0.776%		0.918%										-0.640%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   187,523,884.74

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,302,519.03		-11.332%		-17.22%		-10.90%		-10.90%		1.99%		8.00%		5.42%		6.32%		11.96%		$   12,695,739.26

				S&P 400 Index				-11.316%		-17.28%		-11.08%		-11.08%		1.67%		7.66%		5.12%		6.03%		11.65%

				Excess				-0.02%		0.06%		0.19%		0.19%		0.32%		0.34%		0.30%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,321,968,237.52		-9.025%		-13.50%		-4.35%		-4.35%		7.95%		9.29%		7.27%		8.53%		12.15%		$   8,712,645.86

				S&P 500 Index				-9.029%		-13.52%		-4.38%		-4.38%		7.93%		9.26%		7.23%		8.49%		12.10%

				Excess				0.00%		0.02%		0.03%		0.03%		0.02%		0.03%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   258,955,913.63		-12.231%		-20.48%		-11.26%		-11.26%		0.89%		7.75%		4.79%		4.98%		10.37%		$   - 0

				Russell 2000/S&P 600 Index				-11.879%		-20.20%		-11.02%		-11.02%		1.00%		7.36%		4.29%		4.41%		9.64%

				Excess				-0.35%		-0.27%		-0.24%		-0.24%		-0.11%		0.39%		0.50%		0.57%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,668,858,504.21		-9.291%		-15.58%		-5.48%		-5.48%		9.63%		10.03%		8.62%		9.49%		9.49%		$   108,579,394.58

				MSCI Risk Premia Index				-9.267%		-15.53%		-5.75%		-5.75%		9.82%		10.06%		8.68%		9.53%		9.53%

				MSCI USA				-9.010%		-13.67%		-4.50%		-4.50%		7.89%		9.12%		7.11%		8.33%		8.33%

				Excess				-0.28%		-1.90%		-0.98%		-0.98%		1.73%		0.91%		1.51%		1.15%		1.15%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,862,118.17		-7.509%		-12.222%		-12.00%		-12.00%										-3.56%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				-7.587%		-12.310%		-12.25%		-12.25%										-3.71%

				MSCI WORLD X-US				-7.950%		-12.788%		-14.09%		-14.09%										-3.46%

				Excess				0.441%		0.566%		2.089%		2.089%										-0.097%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,498,947,292.56		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   129,987,779.70



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   658,031,984.86		10.537%		1.06%		10.54%		-4.30%		6.34%		13.88%		8.38%		8.94%		13.05%		$   12,695,739.26

				S&P 400 Index				10.461%		1.02%		10.46%		-4.52%		5.97%		13.49%		8.07%		8.63%		12.74%

				Excess				0.08%		0.04%		0.08%		0.23%		0.37%		0.39%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,508,640,846.67		8.039%		0.30%		8.04%		-2.26%		11.16%		14.06%		10.20%		11.01%		12.97%		$   8,712,645.86

				S&P 500 Index				8.014%		0.26%		8.01%		-2.31%		11.12%		14.02%		10.16%		10.96%		12.91%

				Excess				0.03%		0.04%		0.03%		0.06%		0.04%		0.04%		0.05%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   286,508,356.16		10.640%		-1.25%		10.64%		-4.43%		5.97%		14.91%		8.36%		7.70%		11.53%		$   - 0

				Russell 2000/S&P 600 Index				10.636%		-0.96%		10.64%		-4.07%		6.03%		14.50%		7.83%		7.14%		10.81%

				Excess				0.00%		-0.29%		0.00%		-0.36%		-0.06%		0.41%		0.52%		0.56%		0.73%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,893,985,920.43		8.437%		-1.10%		8.44%		-3.27%		12.99%		14.85%		11.43%		12.05%		11.08%		$   108,604,926.57

				MSCI Risk Premia Index				8.373%		-1.12%		8.37%		-3.61%		13.16%		14.87%		11.48%		12.08%		11.11%

				MSCI USA				8.220%		0.39%		8.22%		-2.26%		11.10%		14.09%		10.03%		10.82%		9.89%

				Excess				0.22%		-1.49%		0.22%		-1.01%		1.89%		0.77%		1.40%		1.23%		1.19%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   757,815,612.33		8.095%		2.587%		8.10%		-8.64%										1.23%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				8.079%		2.555%		8.08%		-8.90%										1.07%

				MSCI WORLD X-US				7.140%		1.509%		7.14%		-12.06%										0.79%

				Excess				0.955%		1.078%		0.955%		3.417%										0.442%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,104,982,720.45		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   130,013,311.69



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   682,065,083.02		-0.596%		14.57%		14.57%		2.85%		7.06%		11.61%		7.65%		8.58%		13.23%		$   15,119,960.12

				S&P 400 Index				-0.569%		14.49%		14.49%		2.59%		6.70%		11.24%		7.33%		8.29%		12.92%

				Excess				-0.03%		0.09%		0.09%		0.26%		0.36%		0.36%		0.32%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,558,787,162.51		1.945%		13.68%		13.68%		9.57%		11.77%		13.54%		10.50%		10.96%		13.33%		$   10,667,186.38

				S&P 500 Index				1.943%		13.65%		13.65%		9.50%		11.72%		13.51%		10.46%		10.91%		13.28%

				Excess				0.00%		0.03%		0.03%		0.07%		0.05%		0.03%		0.04%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   289,236,515.02		-3.244%		11.69%		11.69%		-0.75%		5.35%		12.18%		6.53%		7.02%		11.43%		$   - 0

				Russell 2000/S&P 600 Index				-3.331%		11.61%		11.61%		-0.61%		5.41%		11.93%		6.06%		6.49%		10.71%

				Excess				0.09%		0.09%		0.09%		-0.14%		-0.05%		0.25%		0.46%		0.53%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,027,785,131.65		1.295%		13.46%		13.46%		6.55%		12.90%		14.42%		11.51%		12.07%		11.67%		$   111,302,702.55

				MSCI Risk Premia Index				1.272%		13.36%		13.36%		6.13%		13.05%		14.44%		11.54%		12.10%		11.69%

				MSCI USA				1.850%		13.91%		13.91%		9.48%		11.73%		13.60%		10.28%		10.79%		10.63%

				Excess				-0.55%		-0.45%		-0.45%		-2.93%		1.17%		0.82%		1.23%		1.28%		1.04%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   786,358,131.67		2.259%		12.174%		12.17%		0.58%										3.18%		$   11,252,742.19

				MSCI INT'L Risk Premia Index				2.139%		12.026%		12.03%		0.25%										2.97%

				MSCI WORLD X-US				0.510%		10.454%		10.45%		-3.14%										2.41%

				Excess				1.749%		1.720%		1.720%		3.723%										0.778%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,344,232,023.87		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   137,089,849.06



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   653,001,959.80		-7.946%		-4.83%		9.69%		-5.17%		4.52%		8.69%		6.41%		7.59%		12.48%		$   14,521,578.45

				S&P 400 Index				-7.971%		-4.82%		9.60%		-5.44%		4.22%		8.37%		6.10%		7.31%		12.18%

				Excess				0.03%		-0.02%		0.09%		0.26%		0.30%		0.32%		0.31%		0.28%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,445,075,687.98		-6.362%		-0.64%		10.79%		3.89%		9.03%		11.78%		9.18%		9.72%		12.79%		$   11,026,056.72

				S&P 500 Index				-6.355%		-0.67%		10.74%		3.78%		8.95%		11.72%		9.13%		9.66%		12.73%

				Excess				-0.01%		0.03%		0.06%		0.11%		0.07%		0.05%		0.04%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   274,989,108.65		-8.644%		-8.01%		6.19%		-11.89%		3.19%		8.84%		5.26%		6.62%		10.60%		$   22,782,689.862

				Russell 2000/S&P 600 Index				-8.728%		-8.35%		5.81%		-11.92%		3.13%		8.58%		4.75%		6.03%		9.86%

				Excess				0.08%		0.34%		0.38%		0.02%		0.06%		0.26%		0.52%		0.59%		0.74%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,925,860,814.10		-6.607%		-2.11%		9.64%		-0.14%		9.14%		12.54%		9.97%		10.64%		10.59%		$   83,407,005.76

				MSCI Risk Premia Index				-6.615%		-2.14%		9.53%		-0.32%		9.25%		12.57%		10.00%		10.67%		10.61%

				MSCI USA				-6.320%		-0.76%		10.99%		3.71%		8.96%		11.76%		8.96%		9.56%		9.76%

				Excess				-0.29%		-1.35%		-1.35%		-3.86%		0.18%		0.78%		1.01%		1.08%		0.83%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   769,819,019.32		-2.175%		0.082%		9.79%		-3.01%		1.81%								1.81%		$   9,264,078.55

				MSCI INT'L Risk Premia Index				-2.201%		-0.160%		9.50%		-3.36%		1.56%								1.56%

				MSCI WORLD X-US				-4.730%		-1.534%		8.21%		-5.45%		1.16%								1.16%

				Excess				2.555%		1.616%		1.578%		2.434%		0.654%								0.654%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   681,439,618.68		-4.204%		4.35%		14.47%		-6.27%		6.18%		8.34%		9.41%		7.50%		14.34%		$   15,913,773.21

				S&P 400 Index				-4.195%		4.35%		14.37%		-6.43%		5.96%		8.06%		9.11%		7.23%		14.04%

				Excess				-0.01%		0.00%		0.10%		0.16%		0.22%		0.29%		0.30%		0.27%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,511,137,359.38		-1.574%		6.89%		18.43%		3.03%		11.04%		12.77%		12.72%		10.17%		14.48%		$   12,373,544.50

				S&P 500 Index				-1.584%		6.87%		18.34%		2.92%		10.98%		12.70%		12.67%		10.11%		14.42%

				Excess				0.01%		0.03%		0.09%		0.11%		0.07%		0.06%		0.06%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   285,223,068.01		-4.611%		3.72%		10.14%		-14.40%		3.58%		7.34%		8.03%		6.53%		10.73%		$   24,960,666.062

				Russell 2000/S&P 600 Index				-4.508%		3.77%		9.80%		-14.49%		3.57%		7.22%		7.56%		6.01%		10.02%

				Excess				-0.10%		-0.05%		0.34%		0.09%		0.01%		0.12%		0.46%		0.52%		0.71%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,146,681,930.19		-2.095%		7.55%		17.92%		-0.02%		11.46%		13.86%		13.36%		11.19%		11.52%		$   128,098,846.52

				MSCI Risk Premia Index				-2.111%		7.56%		17.82%		-0.05%		11.38%		13.76%		13.40%		11.23%		11.54%

				MSCI USA				-1.740%		6.78%		18.52%		2.78%		10.93%		12.67%		12.49%		9.99%		10.58%

				Excess				-0.36%		0.78%		-0.60%		-2.81%		0.54%		1.20%		0.87%		1.20%		0.94%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   791,613,571.99		-1.574%		2.532%		12.57%		0.09%		1.62%								2.75%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				-1.572%		2.520%		12.26%		-0.35%		1.32%								2.51%

				MSCI WORLD X-US				-2.460%		2.084%		10.46%		-2.91%		0.68%								1.96%

				Excess				0.886%		0.448%		2.109%		2.999%		0.943%								0.788%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   181,346,830.29

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016









				OST Internally Managed Portfolios																												Primary PM						Backup PM

				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   702,779,412		3.132%		-0.05%		18.05%		-2.28%		5.78%		9.69%		11.16%		9.17%		12.87%		12.87%		$   15,913,773.21

				S&P 400 Index				3.063%		-0.09%		17.87%		-2.49%		5.53%		9.38%		10.84%		8.88%		12.56%		12.56%

				Excess (net)				0.07%		0.04%		0.18%		0.22%		0.25%		0.31%		0.32%		0.29%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,558,808,869		1.898%		1.74%		20.68%		4.38%		10.95%		13.46%		13.96%		10.90%		13.30%		13.30%		$   12,373,544.50

				S&P 500 Index				1.871%		1.70%		20.55%		4.25%		10.87%		13.39%		13.90%		10.84%		13.24%		13.24%

				Excess (net)				0.03%		0.05%		0.12%		0.13%		0.07%		0.07%		0.06%		0.06%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   295,175,064		3.489%		-0.12%		13.99%		-9.35%		2.11%		8.14%		10.30%		8.61%		N/A		11.03%		$   24,960,666.062

				Russell 2000/S&P 600 Index				3.370%		-0.17%		13.46%		-9.46%		2.15%		8.00%		9.82%		8.05%		N/A		10.31%

				Excess (net)				0.12%		0.05%		0.53%		0.11%		-0.04%		0.14%		0.48%		0.56%		N/A		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,207,141,012		1.914%		1.77%		20.17%		1.45%		10.93%		14.35%		14.43%		11.88%		N/A		11.72%		$   128,098,846.52

				MSCI Risk Premia Index				1.910%		1.76%		20.06%		1.41%		10.84%		14.36%		14.46%		11.92%		N/A		11.74%

				MSCI USA				1.780%		1.55%		20.63%		4.14%		10.79%		13.29%		13.75%		10.73%		N/A		10.76%

				Excess (net)				0.13%		0.22%		-0.46%		-2.69%		0.14%		1.06%		0.68%		1.15%		N/A		0.95%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   1,209,673,061		2.378%		-0.760%		15.24%		1.16%		2.32%		N/A		N/A		N/A		N/A		3.69%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				2.390%		-0.731%		14.94%		0.79%		2.04%		N/A		N/A		N/A		N/A		3.46%

				MSCI WORLD X-US				2.810%		-0.933%		13.57%		-0.95%		0.84%		N/A		N/A		N/A		N/A		3.11%

				Excess (net)				-0.432%		0.172%		1.674%		2.113%		1.476%		N/A		N/A		N/A		N/A		0.58%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		 

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		N/A		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		N/A		8.87%

				Excess (net)				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		N/A		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		N/A		14.46%

				Excess (net)				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016













				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   704,902,490.33		2.831%		7.23%		26.59%		26.59%		6.20%		9.60%		12.38%		9.35%		13.00%		14.95%		$   15,913,773.21

				S&P 400 Index				2.810%		7.06%		26.20%		26.20%		5.93%		9.26%		12.03%		9.03%		12.73%		14.64%

				Excess				0.02%		0.16%		0.39%		0.39%		0.27%		0.34%		0.35%		0.32%		0.28%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,574,874,262.43		3.019%		9.16%		31.73%		31.73%		12.25%		15.36%		14.51%		10.90%		13.62%		15.15%		$   12,373,544.50

				S&P 500 Index				3.018%		9.07%		31.49%		31.49%		12.13%		15.27%		14.44%		10.84%		13.56%		15.09%

				Excess				0.00%		0.09%		0.24%		0.24%		0.12%		0.09%		0.08%		0.06%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   319,541,400.98		2.991%		8.26%		23.40%		23.40%		4.64%		7.90%		11.47%		8.61%				11.64%		$   24,960,666.062

				Russell 2000/S&P 600 Index				2.989%		8.21%		22.82%		22.82%		4.54%		7.81%		11.03%		8.06%				10.93%

				Excess				0.00%		0.04%		0.57%		0.57%		0.10%		0.09%		0.43%		0.55%				0.71%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,504,194,141.43		2.960%		9.27%		31.32%		31.32%		11.41%		16.43%		15.00%		11.88%				12.85%		$   128,098,846.52

				MSCI Risk Premia Index				2.983%		9.29%		31.23%		31.23%		11.21%		16.53%		15.01%		11.92%				12.88%

				MSCI USA				2.930%		9.13%		31.64%		31.64%		12.12%		15.29%		14.36%		10.72%				11.91%

				Excess				0.03%		0.14%		-0.32%		-0.32%		-0.71%		1.14%		0.65%		1.16%				0.95%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   1,289,396,992.25		2.251%		6.497%		22.74%		22.74%		3.92%										5.87%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				2.214%		6.442%		22.35%		22.35%		3.62%										5.64%

				MSCI WORLD X-US				3.190%		7.855%		22.49%		22.49%		2.58%										5.86%

				Excess				-0.939%		-1.357%		0.250%		0.250%		1.345%										0.018%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 





sp600 vs ru2000

						Average Excess Return of the S&P 600 Versus the Russell 2000

				January		-0.15%

				February		0.09%

				March		0.09%																Reconstitution Effect

				April		0.44%
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				June		0.03%

				July		0.59%

				August		0.24%

				September		0.05%

				October		0.30%

				November		-0.12%

				December		-0.01%



								Period Ending 9/30/18		YTD		1 year		3 years		5 years		10 Years		Inception

								S&P 600 Index		14.52%		19.05%		19.35%		13.28%		12.83%		11.18%

								Russell 2000 Index		11.51%		15.27%		17.12%		11.07%		11.10%		9.27%

								Excess		3.01%		3.78%		2.23%		2.21%		1.73%		1.91%

								Inception Date of S&P 600 is Jan 1, 1994    



Average Excess Return of the S&P 600 Versus the Russell 2000
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Annual Reconstitution Effect



Factor Box Chart 2018

				9/30/16		9/28/18

		Size		-0.23		-0.14

		Growth		-0.04		-0.10

		Profitability		-0.02		0.06

		Momentum		0.03		0.07

		Earnings Yield		0.08		0.10

		Value		0.15		0.12

		Volatility		0.08		0.01
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Factor Box Chart 2019
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		Size		-0.23		-0.19

		Growth		-0.04		-0.11

		Profitability		-0.02		0.05

		Momentum		0.03		0.03

		Earnings Yield		0.08		0.13

		Value		0.15		0.12

		Volatility		0.08		-0.01
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2018 Annual Review



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year

				TOTAL PUBLIC EQUITY		$   28,025,260,000.00		3.12%		19.21%																		9.79%		19.46%																																																		Portfolio		EQ				Portfolio		EQ				Portfolio		EQ				Portfolio		EQ*				Portfolio		EQ*				Portfolio		EQ*

				MSCI ACWI IMI Net				3.04%		17.11%																		8.69%		18.53%																																																		Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS

				Excess				0.08%		2.10%																		1.10%		0.93%																																																		Analysis Date		9/30/15				Analysis Date		9/30/16				Analysis Date		9/29/17				Analysis Date		9/29/17				Analysis Date		9/28/18				Analysis Date		9/28/19



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year																																																				Exposure						Exposure						Exposure						Exposure						Exposure						Exposure

				U.S. Equity		$   13,254,769,000.00		1.78%		23.68%																		14.17%		22.46%												 																																						Size		-0.25				Size		-0.25				Size		-0.34				Size		-0.20				Size		-0.14				Size		-0.19

				Russell 3000 Index				1.81%		22.61%																		14.61%		21.93%												Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Dividend Yield		-0.08				Dividend Yield		-0.07				Dividend Yield		-0.06				Dividend Yield		-0.03				Dividend Yield		0.00				Dividend Yield		0.05

				Excess				-0.03%		1.07%																		-0.44%		0.53%												OPERF Total Public Equity		$   29,203,480,930.00		24.17%		11.21%		15.68%																														Leverage		-0.06				Leverage		-0.06				Leverage		-0.06				Leverage		-0.05				Leverage		-0.07				Leverage		-0.02

																																										MSCI ACWI IMI Net				23.35%		10.37%		14.77%																														Growth		-0.04				Growth		-0.03				Growth		-0.06				Growth		-0.08				Growth		-0.10				Growth		-0.11

				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year												Excess				0.81%		0.84%		0.90%																														Liquidity		-0.03				Liquidity		-0.04				Liquidity		-0.06				Liquidity		-0.03				Liquidity		-0.02				Liquidity		-0.03

				Non-U.S. Equity		$   13,829,083,000.00		1.78%		14.53%																		6.20%		17.30%																																																		Market		-0.01				Market		0.00				Market		-0.02				Market		0.02				Market		0.03				Market		-0.02

				MSCI ACWI Ex-US IMI Net				1.81%		12.80%																		4.32%		16.16%												Active Risk (Realized)				0.98%		0.93%		0.87%																														Profitability		-0.01				Profitability		-0.01				Profitability		0.05				Profitability		0.01				Profitability		0.06				Profitability		0.05

				Excess				-0.03%		1.73%																		1.88%		1.14%												Information Ratio				0.83		0.90		1.03																														Reversal		-0.01				Reversal		0.04				Reversal		0.02				Reversal		0.04				Reversal		0.00				Reversal		0.05

																																																																																Sentiment		0.00				Sentiment		-0.01				Sentiment		0.00				Sentiment		0.01				Sentiment		0.04				Sentiment		0.05

																																										 																																						Emerging		0.01				Emerging		0.08				Emerging		0.02				Emerging		-0.01				Emerging		-0.06				Emerging		-0.02

																																										Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Momentum		0.02				Momentum		0.03				Momentum		0.09				Momentum		0.08				Momentum		0.07				Momentum		0.03

				Period Ending  9/30/14		Market Value		1 year		3 year																		5 year														OPERF Domestic Equity		$   13,437,002,272.00		24.75%		15.71%		19.38%																														Oil		0.02				Oil		0.03				Oil		0.01				Oil		0.00				Oil		0.02				Oil		-0.04

				TOTAL PUBLIC EQUITY		$   28,000,000,000.00		24.17%		11.21%																		15.68%														RUSSELL 3000				25.22%		16.46%		19.33%																														SmallCap		0.03				SmallCap		0.05				SmallCap		0.03				SmallCap		0.01				SmallCap		0.01				SmallCap		0.02

				MSCI ACWI IMI Net				23.35%		10.37%																		14.77%														Excess				-0.47%		-0.75%		0.05%																														Earnings Yield		0.05				Earnings Yield		0.08				Earnings Yield		0.15				Earnings Yield		0.13				Earnings Yield		0.10				Earnings Yield		0.13

				Excess				0.82%		0.84%																		0.91%																																																				Volatility		0.07				Volatility		0.08				Volatility		0.07				Volatility		0.08				Volatility		0.01				Volatility		-0.01

																																										 																																						Value		0.10				Value		0.14				Value		0.17				Value		0.17				Value		0.12				Value		0.14

				Active Risk (Realized)				1.01%		0.94%																		0.88%														Period Ending  6/30/14		Market Value		1 year		3 year		5 year

				Information Ratio				0.81		0.89																		1.03														OPERF International Equity		$   14,781,996,732.00		23.18%		7.49%		12.83%

																																										MSCI ACWI IMI X-US Net				22.28%		5.88%		11.50%

																																										Excess				0.90%		1.61%		1.33%





				Callan Historical Active Management Premiums by Asset Class and Style

				Second Quarter 2014																																																																														9/30/15		9/30/16		9/29/17		9/28/18

				Category		Avg Annualized Excess Return of Median Manager		Callan 2014 Survey Median Fee (> $200MM)		Median Net of Fee Excess Return*																		Benchmark																																																				Size		-0.17		-0.25		-0.20		-0.14

				SC Broad		Jan-00		Jan-70		Jan-00																		Russell 2000																																																				Growth		-0.05		-0.03		-0.08		-0.10

				Micro Cap		Jan-00				Jan-00																		Russell Microcap																																																				Liquidity		-0.03		-0.04		-0.06		-0.05

				Global Broad		Jan-00		Jan-70		Dec-99																		MSCI ACWI																																																				Market		-0.01		0.00		0.02		0.03

				Int'l Core Plus Broad		Jan-00		Jan-70		Jan-00																		MSCI ACWI exUSA																																																				Profitability		-0.02		-0.01		0.01		0.06

				Int' Equity Core Broad		Jan-00				Jan-00																		MSCI EAFE																																																				Reversal		-0.01		0.04		0.02		0.00

				* Median Net of Fee Excess Return derived by OST Staff																																																																												Momentum		0.02		0.03		0.08		0.07

																																																																																Earnings Yield		0.04		0.08		0.13		0.10

				Section		Pages																																																																										Volatility		0.07		0.08		0.08		0.01

				Agenda		Jan-00																																																																										Value		0.09		0.14		0.17		0.12

				Total Equity Peformance		Jan-00

				Total Equity Active Risk		Jan-00

				Domestic Equity Relative Performance		Jan-00





																																																																																																								Size		Growth		Liquidity		Market		Profitability		Reversal		Momentum		Earnings Yield		Volatility		Value

																																																																																																						9/30/15		-0.25		-0.04		-0.03		-0.01		-0.01		-0.01		0.02		0.05		0.07		0.10

																																						 				LEGEND:   OIC INVESTMENT AND MANAGEMENT BELIEFS										OIC Investment and Management Beliefs Mapping																																																										9/30/16		-0.25		-0.03		-0.04		0.00		-0.01		0.04		0.03		0.08		0.08		0.14

																																						Jan-00				THE OIC SETS POLICY AND IS ULTIMATELY RESPONSIBLE FOR THE INVESTMENT PROGRAM				Section		Pages		1A		1B		1C		1D		1E		2A		2B		3A		4A		4B		5A		5B		6A		6B		7A		7B																														9/29/17		-0.20		-0.08		-0.06		0.02		0.01		0.02		0.08		0.13		0.08		0.17

																																								A.		The OIC is a policy-setting council that laregely delegates investment management activities to the OST and qualified external fiduciaries.				Agenda		Jan-00																																																														9/28/18		-0.14		-0.10		-0.05		0.03		0.06		0.00		0.07		0.10		0.01		0.12

																																								B.		The OIC has authority to set and monitor portfolio risk. Both short-term and long-term risks are critical.				OPERF Public Equity - Strategic Role		3

																																								C.		To exploit market inefficiencies, the OIC must be contrarian, innovative and opportunistic in its investment approach.				OPERF 2014 DE Restructure Recap		Jan-00

																																								D.		Internal incentive structures should be carefully evaluated to ensure proper alignment with specific investment objectives.				OPERF DE Restructure Update		5 - 6

																																								E.		Adequate resources are required to successfully compete in global capital markets.				International Equity Attribution		Jan-00

																																						Jan-00				ASSET ALLOCATION DRIVES RISK AND RETURN				Domestic Equity Relative Performance		Jan-00

																																						`		A.		Asset allocation is the OIC's primary policy tool for managing the investment program's long-term risk/return profile.				Domestic Equity Attribution		Jan-00

																																								B.		Portfolio construction, including diversification and correlation considerations, is essential to maximizing risk-adjusted returns.				Takeaways		Jan-00

																																						Jan-00		 		THE EQUITY RISK PREMIUM WILL BE REWARDED				Recommendation		Jan-00

																																						`		A.		Over the long-term, equity-oriented investments provide reliable return premiums relative to risk-free investments.				U.S. Equity Portfolio Scenarios		11 -12

																																						Jan-00				PRIVATE MARKET INVESTMENTS CAN ADD SIGNIFICANT VALUE AND REPRESENT A CORE OIC/OST COMPETENCY				Appendix		13 - 19

																																								A.		The OIC can capitalize on its status as a true, long-term investor by making meaningful allocations to illiquid, private market investments.																																																																																TOP 10 CONSTITUENTS (as of 9/30/17)

																																								B.		Dispersion in private market investment returns is wide; accordingly, top-quartile manager selection and vintage year diversification are paramount.																																																																																		Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector

																																						Jan-00				CAPITAL MARKETS HAVE INEFFICIENCIES THAT CAN BE EXPLOITED																																																																																APPLE		US		803.56		1.60		Info Tech

																																						`		A.		Inefficiencies that can be exploited by active management may exist in certain segments of the capital markets.																																																																																MICROSOFT CORP		US		546.35		1.09		Info Tech

																																						`		B.		Passive investment management in public markets will outperform the median active manager in those markets over time.														MSCI ACWI IMI Country Weights																																																																		FACEBOOK A		US		404.07		0.80		Info Tech

																																						Jan-00				COSTS DIRECTLY IMPACT INVESTMENT RETURNS AND SHOULD BE MONITORED AND MANAGED CAREFULLY												United States		51.7%																																																																		AMAZON.COM		US		390.58		0.78		Cons Discr

																																						`		A.		All fees, expenses, commissions, and transaction costs should be diligently monitored and managed in order to maximize net investment returns.												Japan		8.1%																																																																		JOHNSON & JOHNSON		US		350.23		0.70		Health Care

																																						`		B.		External incentive structures should be carefully evaluated to ensure proper alignment with investment program objectives.												United Kingdom		6.0%																																																																		EXXON MOBIL CORP		US		347.37		0.69		Energy

																																						Jan-00				TRANSPARENT CAPITAL MARKETS ARE ESSENTIAL FOR THE LONG-TERM SUCCESS OF OIC/OST INVESTMENT ACTIVITIES												China		3.3%																																																																		JP MORGAN CHASE & CO		US		339.33		0.68		Financials

																																						 		A.		The OIC recognizes that the quality of regulation and corporate governance can affect the long-term value of its investments.												France		3.3%																																																																		ALPHABET C		US		299.50		0.60		Info Tech

																																								B.		The OIC also recognizes that voting rights have economic value and therefore must be treated as a fund or beneficiary asset.												EM & Other		27.6%																																																																		ALPHABET A		US		289.81		0.58		Info Tech

																																																 																																																																		WELLS FARGO & CO		US		261.82		0.52		Financials

				 

				INDEX PERFORMANCE - Gross Returns

				Period Ending  8/31/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								MSCI ACWI IMI Sector Weights

				MSCI USA Min Vol Index (USD)		17.57%		14.71%		15.49%		9.33%		10.92%				2.38		25.65		19.33		3.47																						Financials		17.9%

				MSCI USA  		11.95%		12.12%		14.58%		7.60%		10.30%				2.08		23.02		17.37		2.89																						Information Tech		17.2%

				Excess		5.62%		2.59%		0.91%		1.73%		0.62%																																Consumer Discretionary		12.2%

																																														Health Care		11.0%

				INDEX RISK AND RETURN CHARACTERISTICS																																										Industrials		11.8%

				Period Ending  8/31/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						Cosumer Staples		8.3%

				MSCI USA Min Vol Index (USD)				8.84%		8.86%		12.06%						0.73		5.73		20.82		0.66																						Energy		6.0%

				MSCI USA  				10.96%		11.82%		15.31%						1.00		- 0		2.45		0.51																						Materials		5.8%																																Plan		Market Value (Millions)		5-Year Benchmark Return		5-Year Excess Return		Rank		Net/Gross

																																														Real Estate		4.1%																																Colorado Public Employees' Retirement Association (COPERA)		27,203		9.60		1.10		1		Unknown

																																														Telecom		2.9%																																North Carolina		39,512		9.30		0.90		2		Net

																																														Utilities		3.1%																																Florida SBA		89,983		9.63		0.60		3		Net

																																																100.0%																																Oregon Public Employees Retirement Fund (OPERF)		27,776		9.60		0.58		4		Net

																																																																																Indiana Public Retirement System (INPRS) 		6,446		9.14		0.56		5		Net

				INDEX PERFORMANCE - Net Returns																																																																												Mass Pension Reserves Investment Trust (PRIT)		30,064		9.50		0.54		6		Gross

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector																										Wyoming State Treasurer's Office		3,663		9.41		0.54		6		Net

				MSCI World Min Vol Index (USD)		16.68%		10.43%		11.86%		6.45%		7.92%				2.66		23.52		18.78		2.81																						APPLE		US		Sep-01		1.43		Info Tech																										Virginia Retirement System (VRS)		31,400		9.60		0.30		8		Net

				MSCI World Index (USD)		11.36%		5.85%		11.63%		4.47%		6.74%				2.57		21.50		16.09		2.16																						MICROSOFT CORP		US		Mar-01		1.00		Info Tech																										Washington State Investment Board (WSIB)		34,682		9.93		0.27		9		Net

				Excess		5.32%		4.58%		0.23%		1.98%		1.18%																																EXXON MOBIL CORP		US		Dec-00		0.84		Energy																										Maryland State Retirement and Pension System		19,484		9.62		0.17		10		Net

																																														AMAZON.COM		US		Nov-00		0.78		Cons Discr																										Texas Municipal Retirement System (TMRS)		10,820		10.30		0.12		11		Net

				INDEX RISK AND RETURN CHARACTERISTICS																																										JOHNSON & JOHNSON		US		Nov-00		0.75		Health Care																										California Public Employees' Retirement System (CalPERS)		171,826		10.15		0.04		12		Net

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						FACEBOOK A		US		Oct-00		0.69		Info Tech																										California State Teachers Retirement System (CalSTRS)		120,282		10.80		0.00		13		Net

				MSCI World Min Vol Index (USD)				8.33%		8.64%		11.89%						0.68		6.69		20.89		0.42																						GENERAL ELECTRIC		US		Sep-00		0.63		Industrials																										State of Wisconsin Investment Board (SWIB)		49,747		9.91		-0.07		14		Gross

				MSCI World Index (USD)				11.17%		12.00%		16.53%						1.00		- 0		2.49		0.27																						NESTLE		CH		Sep-00		0.58		Cons Staples																										Alaska Permanent Fund (APFC)		26,905		9.60		-0.08		15		Gross

																																														AT&T		US		Sep-00		0.58		Telecom																										Texas Teachers Retirement System (TRS)		60,590		8.70		-0.20		16		Net

																																														JPMORGAN CHASE & CO		US		Aug-00		0.56		Financials																										Arizona State Retirement System (ASRS)		18,413		10.45		-0.35		17		Unknown

																																																																																TRS of Illinois		26,749		11.30		-0.50		18		Net

				INDEX PERFORMANCE - Gross Returns																																																																												Source:  Data sourced from pension plan web sites.  Data is as of June 30, 2018.

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV

				MSCI USA Min Vol Index		17.47%		13.50%		15.97%		9.10%		10.86%				2.41		25.83		19.17		3.40

				MSCI USA Index		15.12%		10.94%		16.33%		7.34%		10.27%				2.09		23.19		17.24		2.87

				Excess		2.35%		2.56%		-0.36%		1.76%		0.59%



				INDEX RISK AND RETURN CHARACTERISTICS

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)

				MSCI USA Min Vol Index				8.87%		8.73%		12.07%						0.73		5.73		20.92		0.65

				MSCI USA Index				10.89%		11.21%		15.30%						1.00		- 0		2.46		0.51

























































































































































































































































































































































































MSCI ACWI IMI Country Weights	United States	Japan	United Kingdom	China	France	EM 	&	 Other	0.51700000000000002	8.0600000000000005E-2	6.0100000000000001E-2	3.2899999999999999E-2	3.3099999999999997E-2	0.27639999999999998	MSCI ACWI IMI Sector Weights	Financials	Information Tech	Consumer Discretionary	Health Care	Industrials	Cosumer Staples	Energy	Materials	Real Estate	Telecom	Utilities	0.17899999999999999	0.17199999999999999	0.12180000000000001	0.10970000000000001	0.1176	8.2500000000000004E-2	5.9799999999999999E-2	5.7700000000000001E-2	4.0899999999999999E-2	2.8500000000000001E-2	3.0800000000000001E-2	

9/30/2015	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.17	-0.05	-0.01	-0.02	0.02	0.04	7.0000000000000007E-2	0.09	9/30/2016	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.25	-0.03	0	-0.01	0.03	0.08	0.08	0.14000000000000001	9/29/2017	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.2	-0.08	0.02	0.01	0.08	0.13	0.08	0.17	9/28/2018	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.14000000000000001	-0.1	0.03	0.06	7.0000000000000007E-2	0.1	0.01	0.12	









Updated Fee Reduction 2018

												Jun-13								Jun-14								Jun-15								Jun-16								Jun-17								Jun-18

		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont												Weight

		597D		HAMILTON LANE (Shott Capital)				Brokerage		3.0		$   66,289,000		0.6%		$   220,534.00		0.2		223,591				$   1,008,152.65								$   4,061,834				$   15,461,000.00				$   1,568,100.58								$   357,875.00				$   36,086,000.00				$   585,913.12		0.0

		596M		PERS-BLACKROCK R1000G-USLCGR		RUSSELL 1000 GROWTH		Passive		0.8		1,002,882,000		8.9%		$   80,230.56		0.1		1,272,629,000		9.5%		$   93,321.52		0.1		1,408,098,000		10.0%		$   108,807		0.1		$   898,773,000.00		6.7%		$   83,947.76		0.1				0.0%		$   40,978.71		0.0				0.0%		$   - 0		0.0												2013-06                     37 Mandates		2014-06                            36 Mandates		2015-06                                   19 Mandates		2016-06                                            16 Mandates		2017-06                                            12 Mandates		2018-06                                            12 Mandates

		596N		PERS-BLACKROCK R1000V-USLCVA		RUSSELL 1000 VALUE		Passive		0.8		682,630,000		6.1%		$   54,610.40		0.0		845,605,000		6.3%		$   61,536.62		0.1		882,066,000		6.3%		$   69,755		0.1		$   697,523,000.00		5.2%		$   56,707.55		0.0				0.0%		$   33,251.78		0.0				0.0%		$   - 0		0.0										Passive		31.1%		34.5%		35.5%		34.4%		24.8%		28.8%

		59DZ		PERS-OST R2000 SYNTH-USSCCO		RUSSELL 2000 (DAILY)		Passive		0.0		182,174,000		1.6%		$   - 0		0.0		341,773,000		2.6%		$   - 0		0.0		366,684,000		2.6%		$   - 0		0.0		$   351,054,000.00		2.6%		$   - 0		0.0		$   446,540,000.00		3.4%				0.0		$   525,377,000.00		4.0%				0.0										Systematic		9.5%		17.3%		36.4%		45.1%		56.5%		55.9%

		59DX		PERS-OST S&P 400 INDEX-USMDCO		S&P 400 MIDCAP INDEX (DAILY)		Passive		0.0		287,656,000		2.6%		$   - 0		0.0		471,780,000		3.5%		$   - 0		0.0		502,707,000		3.6%		$   - 0		0.0		$   748,399,000.00		5.6%		$   - 0		0.0		$   608,054,000.00		4.6%				0.0		$   692,208,000.00		5.3%				0.0										Traditional		58.8%		48.2%		28.1%		20.6%		18.7%		15.0%

		59DY		PERS-OST S&P 500 INDEX-USLCCO		S&P 500 INDEX (DAILY)		Passive		0.0		1,350,974,000		12.0%		$   - 0		0.0		1,682,313,000		12.6%		$   - 0		0.0		1,808,747,000		12.9%		$   - 0		0.0		$   1,880,912,000.00		14.1%		$   - 0		0.0		$   2,213,146,000.00		16.8%				0.0		$   2,530,547,000.00		19.4%				0.0										Fees		31.6		27.5		17.6		12.0		11.0		11.0

		59GR		PERS-DFA US MCV-USMCCO		RUSSELL MICROCAP VALUE		Systematic		70.0		157,417,000		1.4%		$   1,101,919.00		1.0		196,673,000		1.5%		$   1,289,157.53		1.0		198,087,000		1.4%		$   1,332,176		1.0		$   187,747,000.00		1.4%		$   1,278,062.57		1.0		$   238,463,000.00		1.8%		$   1,571,703.83		1.3		$   254,520,000.00		2.0%		$   1,774,962.28		1.4

		59GA		PERS-OST RAFI-USLCCO		RUSSELL 1000 (DAILY)		Systematic		5.5		712,117,000		6.3%		$   391,664.35		0.3		1,216,507,000		9.1%		$   561,645.57		0.5		1,271,921,000		9.1%				0.5		$   1,334,600,000.00		10.0%		$   692,144.00		0.6				0.0%		$   188,574.00		0.0				0.0%		$   - 0		0.0

		59GX		PERS-OST RISK PREMIA-USLCCO		RISK PREMIA CUSTOM INDEX		Systematic		1.5				0.0%		$   - 0		0.0		628,940,000		4.7%		$   45,462.71		0.1		707,525,000		5.0%		$   112,251		0.1		$   780,650,101.28		5.9%		$   108,197.69		0.1		$   2,457,779,000.00		18.7%		$   297,037.00		0.3		$   2,925,432,000.00		22.5%		$   417,957.84		0.3												Weight

		59HQ		PERS-DFA LCC-USLCCO		RUSSELL 1000		Systematic		7.0				0.0%		$   - 0		0.0		0		0.0%		$   - 0		0.0		2,721,093,000		19.4%		$   1,031,670		1.4		$   3,493,633,000.00		26.2%		$   2,309,109.77		1.8		$   4,484,374,000.00		34.1%		$   2,911,233.86		2.4		$   3,834,392,000.00		29.5%		$   3,112,392.20		2.1												2013-09                              34 Mandates		2014-09                                   21 Mandates		2015-09                                         17 Mandates		2016-09                                               15 Mandates

		598U		MFS INSTITUTIONAL		RUSSELL 1000 VALUE		Traditional		28.9		909,121,000		8.1%		$   2,631,159.08		2.3		1,113,397,000		8.3%		$   3,009,320.01		2.4				0.0%		$   925,748		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Core		29.3%		24.8%		21.5%		25.6%

		59ACA14		NORTHERN TRUST DOMESTIC EQUITY		RUSSELL 3000		Traditional		50.0		678,094,000		6.0%		$   3,390,470.00		3.0		7,352		0.0%		$   1,669,871.34		0.0				0.0%		$   284,223		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Value		28.5%		32.3%		43.5%		50.0%

		598W		PERS-AJO-USLCVA		RUSSELL 1000 VALUE		Traditional		19.2		910,681,000		8.1%		$   1,746,969.98		1.5		1,143,135,000		8.6%		$   2,059,808.32		1.6		1,221,517,000		8.7%		$   2,238,967		1.7		$   1,139,979,000.00		8.6%		$   2,199,657.38		1.6		$   1,341,432,000.00		10.2%		$   2,250,366.10		2.0		$   816,381,000.00		6.3%		$   2,068,325.91		1.2										Large/Mid Growth		27.0%		28.8%		21.5%		12.3%

		59AS		PERS-AQR US SC-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0		206,367,000		1.8%		$   1,485,188.80		1.3		262,088,000		2.0%		$   1,729,511.55		1.4		208,113,000		1.5%		$   1,242,221		1.1				0.0%				0.0				0.0%				0.0				0.0%				0.0										Small Core		4.8%		5.9%		5.5%		5.5%

		59GB		PERS-AQR RELAXED CONSTR-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0		$   211,276,000.00		1.6%				1.1		$   249,975,000.00		1.9%		$   1,683,981.90		1.4		$   268,255,000.00		2.1%		$   1,808,186.00		1.5										Small Value		6.23%		6.55%		5.56%		5.74%

		59AR		PERS-BOSTON CO.-USSCVA		RUSSELL 2000 VALUE		Traditional		80.0		236,682,000		2.1%		$   1,893,456.00		1.7		291,261,000		2.2%		$   2,185,035.00		1.7		245,202,000		1.7%		$   1,889,764		1.4		$   241,313,000.00		1.8%		$   1,843,877.87		1.4		$   292,951,000.00		2.2%		$   2,215,481.00		1.8		$   312,125,000.00		2.4%		$   2,474,339.52		1.9										Small Growth		3.56%		1.67%		2.46%		0.89%

		59GS		PERS-CALLAN US MCV-USMCCO		RUSSELL MICROCAP VALUE		Traditional		70.0		102,579,000		0.9%		$   718,053.00		0.6		124,564,000		0.9%		$   871,948.00		0.7		127,489,000		0.9%		$   803,187		0.6		$   124,286,000.00		0.9%		$   767,828.57		0.7		$   167,201,000.00		1.3%		$   978,594.00		0.9		$   196,394,000.00		1.5%		$   1,174,669.51		1.1												99.4%		100.0%		100.0%		100.0%

		592F		PERS-COLUMBIA WANGER-USSCCO		RUSSELL 2500 INDEX		Traditional		35.3		731,100,000		6.5%		$   2,581,647.69		2.3		883,759,000		6.6%		$   2,943,062.00		2.3		793,655,000		5.7%		$   2,597,317		2.0		$   737,255,000.00		5.5%		$   2,547,247.00		2.0				0.0%		$   41,466.00		0.0				0.0%		$   - 0		0.0												14.57%		14.11%		13.47%		12.09%

		59E6		PERS-EAM US MCG-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		50.0		127,694,000		1.1%		$   638,470.00		0.6		126,555,000		0.9%		$   759,811.00		0.5		148,600,000		1.1%		$   667,454		0.5		$   119,182,000.00		0.9%		$   620,273.00		0.4		$   151,396,000.00		1.2%		$   686,752.00		0.6		$   190,897,000.00		1.5%		$   836,976.02		0.7

		59B9		PERS-JACKSON SQUARE-USLCGR		RUSSELL 1000 GROWTH		Traditional		41.4		558,559,000		5.0%		$   2,313,925.28		2.1		720,044,000		5.4%		$   2,736,813.97		2.2		808,249,000		5.8%		$   3,181,017		2.4				0.0%		$   293,315.08		0.0				0.0%				0.0				0.0%				0.0

		59B5		PERS-NEXT CENTURY MC-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		86.8		145,019,000		1.3%		$   1,259,137.42		1.1		96,536,000		0.7%		$   1,259,749.00		0.6		84,454,000		0.6%		$   657,537		0.5				0.0%		$   91,047.00		0.0				0.0%				0.0				0.0%				0.0

		59E5		PERS-NEXT CENTURY SC-USSCGR		RUSSELL 2000 GROWTH		Traditional		86.8		128,599,000		1.1%		$   1,116,569.64		1.0		0		0.0%		$   1,038,873.50		0.0		111,904,000		0.8%		$   872,861		0.7				0.0%		$   421,105.92		0.0				0.0%				0.0				0.0%				0.0

		598X		PERS-PIMCO-USLCCO		RUSSELL 1000		Traditional		14.8		622,125,000		5.5%		$   922,968.16		0.8		529,703,000		4.0%		$   795,384.00		0.6				0.0%		$   1,723,037		0.0				0.0%		$   - 0		0.0				0.0%		 		0.0				0.0%		 		0.0

		592G		PERS-WELLINGTON-USSCCO		RUSSELL 2000		Traditional		59.2		356,003,000		3.2%		$   2,108,112.23		1.9		444,836,000		3.3%		$   2,508,994.96		2.0		397,695,000		2.8%		$   2,289,934		1.7		$   376,162,000.00		2.8%		$   2,234,912.19		1.7		$   505,178,000.00		3.8%		$   2,653,583.21		2.3		$   436,470,000.00		3.4%		$   2,905,120.48		2.0

		59AE		PERS-WELLS CAPITAL-USLCGR		RUSSELL 1000 GROWTH		Traditional		26.0		754,029,000		6.7%		$   1,960,475.40		1.7		965,603,000		7.2%		$   2,317,026.06		1.9				0.0%		$   713,080		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0

		59BY		PYRAMIS LARGE CAP CORE		RUSSELL 1000		Traditional		28.0		368,383,000		3.3%		$   1,031,472.40		0.9				0.0%		$   486,584.07		0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0

				Total								11,277,174,000		100%		$   27,647,033.39		24.5		13,357,708,352		100%		$   29,431,069.38		19.7		$   14,013,806,000.00		100%		$   26,802,839		15.6		$   13,322,744,101.28		100%		$   17,115,533.93		12.5		$   13,156,489,000.00		100%		$   15,910,878.39		12.8		$   13,019,084,000.00		100%		$   17,158,842.88		12.1

																		0.00245								0.00220								0.00191								0.0013						 		0.0012						 		0.0013										1.605%

																		0.00316								0.00275								0.00176								0.0012								0.0011								0.0011

												Passive		31.1%				0.1				34.5%				0.1				35.5%				0.1				34.4%				0.1				24.8%				0.0				28.8%				0.0										1.303%

												Systematic		9.5%				2.6				17.3%				3.0				36.4%				4.0				45.1%				4.6				56.5%				5.3				55.9%				5.3										0.302%

												Traditional		58.8%				21.6				48.2%				16.6				28.1%				11.5				20.6%				7.8				18.7%				7.5				15.0%				6.9										0.110%

																		1.54912														21 managers

																		1.31699
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		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight				Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont												Weight

		592Q		GENESIS				Traditional				$   598,634,000		5.0%		$   3,618,936.12		3.0		$   704,276,000		4.5%		$   3,723,862.00		2.38		$   647,263,000		4.3%		$   3,822,084		2.53		$   602,321,000.00		4.7%		$   3,359,407.52		2.61		$   623,393,000		3.9%		$   3,415,839.43		2.16		$   435,101,000		3.0%		$   3,415,839.43		2.32

		592S		ACADIAN		ACWI IMI X-US		Systematic				$   769,356,000		6.5%		$   2,622,097.53		2.2		$   994,778,000		6.4%		$   2,999,209.00		1.92		$   890,090,000		5.9%		$   3,021,364		2.00		$   837,144,000.00		6.5%		$   2,801,282.81		2.18		$   1,068,717,000		6.8%		$   3,124,291.86		1.97		$   811,327,000		5.5%		$   3,124,291.86		2.12												2013-06                     28 Mandates		2014-06                            28 Mandates		2015-06                                   32 Mandates		2016-06                                            24 Mandates		2017-06                                            24 Mandates		2018-06                                            24 Mandates

		596B		BRANDES		ACWI IMI X-US		Traditional				$   732,972,000		6.2%		$   2,670,335.00		2.2		$   935,233,000		6.0%		$   3,276,735.00		2.09		$   908,539,000		6.0%		$   3,359,306		2.22		$   805,705,000.00		6.3%		$   3,144,586.00		2.44		$   958,111,000		6.1%		$   3,391,259.00		2.14		$   860,045,000		5.8%		$   3,391,259.00		2.30										Passive		13.8%		13.0%		12.2%		9.3%		0.0%		0.0%

		596F		TT INTERNATIONAL		WORLD X-US Growth		Traditional				$   575,985,000		4.8%		$   1,791,339.19		1.5		$   706,927,000		4.5%		$   2,062,861.15		1.32		$   712,559,000		4.7%		$   2,116,132		1.40		$   632,551,000.00		4.9%		$   2,045,439.00		1.59		$   - 0		0.0%		$   1,312,456.99		- 0		$   - 0		0.0%		$   1,312,456.99		- 0										Systematic		24.2%		24.1%		22.4%		22.9%		48.6%		53.0%

		597N		LAZARD		ACWI IMI X-US		Traditional				$   815,710,000		6.9%		$   957,997.64		0.8		$   1,014,447,000		6.5%		$   1,258,676.34		0.80		$   995,503,000		6.6%		$   1,266,660		0.84		$   923,327,000.00		7.2%		$   1,316,644.38		1.02		$   930,092,000		5.9%		$   1,024,602.63		0.65		$   906,698,000		6.2%		$   1,024,602.63		0.70										Traditional		65.5%		62.9%		65.3%		67.7%		51.4%		47.0%

		598V		ARROWSTREET		ACWI IMI X-US		Systematic				$   1,134,441,000		9.5%		$   3,572,697.46		3.0		$   1,464,874,000		9.4%		$   4,235,741.44		2.71		$   1,262,125,000		8.3%		$   3,767,912		2.49		$   1,199,111,000.00		9.3%		$   6,010,794.18		4.67		$   1,448,386,000		9.2%		$   6,553,690.54		4.14		$   1,536,634,000		10.4%		$   6,553,690.54		4.45										Fees		40.5		43.0		37.0		36.0		34.0		36.0

		599X		PYRAMIS   		ACWI IMI X-US		Traditional				$   1,015,264,000		8.5%		$   3,820,887.86		3.2		$   1,238,288,000		7.9%		$   4,350,941.00		2.78		$   1,119,070,000		7.4%		$   4,180,839		2.76		$   841,179,000.00		6.5%		$   3,577,104.80		2.78		$   - 0		0.0%		$   1,910,431.07		- 0		$   - 0		0.0%		$   1,910,431.07		- 0

		599Y		WALTER SCOTT		MSCI WORLD X -US		Traditional				$   664,845,000		5.6%		$   2,338,975.33		2.0		$   758,950,000		4.8%		$   2,543,509.00		1.63		$   754,237,000		5.0%		$   2,614,413		1.73		$   759,242,000.00		5.9%		$   2,548,755.53		1.98		$   774,956,000		4.9%		$   2,522,717.97		1.59		$   782,557,000		5.3%		$   2,522,717.97		1.71

		59A4		ALLIANCE BERNSTEIN		ACWI Value		Traditional				$   752,862,000		6.3%		$   2,725,259.39		2.3		$   984,482,000		6.3%		$   3,479,558.00		2.22		$   1,035,415,000		6.8%		$   3,736,983		2.47		$   781,901,000.00		6.1%		$   3,357,037.29		2.61		$   962,708,000		6.1%		$   3,430,359.07		2.17		$   748,478,000		5.1%		$   3,430,359.07		2.33

		59AX		ARROWSTREET EM		EM		Systematic				$   421,550,000		3.5%		$   2,860,600.89		2.4		$   472,763,000		3.0%		$   2,892,293.00		1.85		$   467,963,000		3.1%		$   3,063,657		2.02		$   401,305,000.00		3.1%		$   2,535,508.76		1.97		$   508,989,000		3.2%		$   2,987,775.98		1.89		$   468,403,000		3.2%		$   2,987,775.98		2.03

		59AY		AQR 		MSCI WORLD X -US		Traditional				$   907,714,000		7.6%		$   3,528,792.89		3.0		$   1,120,791,000		7.2%		$   4,100,175.00		2.62		$   1,076,968,000		7.1%		$   4,159,541		2.75		$   904,490,000.00		7.0%		$   3,775,778.08		2.93		$   1,085,946,000		6.9%		$   3,236,234.00		2.05		$   780,163,000		5.3%		$   3,236,234.00		2.20

		59ACA14		NORTHERN TRUST INT'L EQUITY		MSCI WORLD X -US IMI		Traditional				$   243,685,000		2.1%		$   959,863.00		0.8		$   304,506,000		1.9%		$   1,162,919.00		0.74		$   1		0.0%		$   791,112		0.52		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DP		UBS 		MSCI ACWI Growth Net		Traditional				$   422,349,000		3.6%		$   969,220.98		0.8		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		 		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DQ		VICTORY				Traditional				$   195,603,000		1.6%		$   1,486,817.54		1.3		$   235,419,000		1.5%		$   1,766,142.00		1.13		$   235,787,000		1.6%		$   1,791,246		1.18		$   233,064,000.00		1.8%		$   1,834,579.00		1.43		$   - 0		0.0%		$   1,183,045.00		- 0		$   - 0		0.0%		$   1,183,045.00		- 0

		59DR		DIMENSIONAL SMALL CAP VALUE				Systematic				$   226,810,000		1.9%		$   1,323,940.00		1.1		$   305,494,000		2.0%		$   1,878,718.00		1.20		$   288,032,000		1.9%		$   1,871,624		1.24		$   261,231,000.00		2.0%		$   1,800,937.07		1.40		$   339,734,000		2.1%		$   2,042,962.15		1.29		$   281,941,000		1.9%		$   2,042,962.15		1.39

		59DS		HARRIS				Traditional				$   233,301,000		2.0%		$   1,986,958.00		1.7		$   295,754,000		1.9%		$   2,518,325.00		1.61		$   291,553,000		1.9%		$   2,526,636		1.67		$   255,142,000.00		2.0%		$   2,390,841.00		1.86		$   339,097,000		2.1%		$   2,673,020.00		1.69		$   269,413,000		1.8%		$   2,673,020.00		1.81

		59DU		PYRAMIS				Traditional				$   295,875,000		2.5%		$   2,164,735.61		1.8		$   373,711,000		2.4%		$   2,610,129.00		1.67		$   365,109,000		2.4%		$   2,623,228		1.73		$   300,427,000.00		2.3%		$   2,440,491.52		1.90		$   358,116,000		2.3%		$   2,443,442.00		1.54		$   1		0.0%		$   2,443,442.00		1.66

		59DW		TEMS				Systematic				$   212,237,000		1.8%		$   387,186.74		0.3		$   240,909,000		1.5%		$   391,596.53		0.25		$   216,068,000		1.4%		$   390,736		0.26		$   - 0		0.0%		$   77,922.56		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59E'8		SSGA				Passive				$   1,644,111,000		13.8%		$   482,885.35		0.4		$   2,042,349,000		13.0%		$   569,943.90		0.36		$   1,849,001,000		12.2%		$   574,346		0.38		$   1,201,926,000.00		9.3%		$   418,026.00		0.32		$   - 0		0.0%		$   218,404.00		- 0		$   - 0		0.0%		$   218,404.00		- 0

		59FZ		DFA EM Small Cap EM				Systematic				$   114,188,000		1.0%		$   762,356.26		0.6		$   132,330,000		0.8%		$   782,341.00		0.50		$   130,042,000		0.9%		$   862,300		0.57		$   122,709,000.00		1.0%		$   766,897.00		0.60		$   146,667,000		0.9%		$   904,198.00		0.57		$   154,694,000		1.1%		$   904,198.00		0.61

		59G7		WILLIAM BLAIR				Traditional				$   186,549,000		1.6%		$   1,383,242.00		1.2		$   218,904,000		1.4%		$   1,408,269.00		0.90		$   216,857,000		1.4%		$   1,343,583		0.89		$   192,994,000.00		1.5%		$   1,328,477.33		1.03		$   232,599,000		1.5%		$   1,438,059.00		0.91		$   236,439,000		1.6%		$   1,438,059.00		0.98

				WESTWOOD				Traditional				$   137,291,000		1.2%		$   960,604.00		0.8		$   172,839,000		1.1%		$   - 0		- 0		$   166,038,000		1.1%		$   1,067,655		0.71		$   260,546,000.00		2.0%		$   1,476,514.00		1.15		$   327,998,000		2.1%		$   2,001,614.00		1.26		$   323,149,000		2.2%		$   2,001,614.00		1.36

		59HL		EAM GLOBAL MICRO				Traditional						0.0%						$   103,078,000		0.7%		$   - 0		- 0		$   114,735,000		0.8%		$   516,448		0.34		$   122,016,000.00		0.9%		$   565,666.00		0.44		$   143,052,000		0.9%		$   652,919.00		0.41		$   153,529,000		1.0%		$   652,919.00		0.44

		59HM		DFA GLOBAL MICRO				Systematic				$   - 0		0.0%						$   153,933,000		1.0%		$   101,992.00		0.07		$   139,919,000		0.9%		$   1,044,112		0.69		$   129,241,000.00		1.0%		$   963,527.77		0.75		$   167,720,000		1.1%		$   - 0		- 0		$   166,825,000		1.1%		$   - 0		- 0																						OPERF Public Equity (net)		MSCI ACWI IMI (Net)				Date		1-Year Excess Return (net)		3 -year Rolling Excess Return (net)		5 -year Rolling Excess Return (net)

		59HF		WILLIAM BLAIR II				Traditional		86.8		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   150,830,000		1.0%		$   1,242,324		0.82		$   134,841,000.00		1.0%		$   1,293,352.77		1.00		$   152,010,000		1.0%		$   - 0		- 0		$   148,873,000		1.0%		$   - 0		- 0																				2008		-42.57%		-42.34%				CY 2008		-0.23%

		59GW		LAZARD CEF				Traditional		14.8		$   - 0		0.0%						$   336,801,000		2.2%		$   701,852.00		0.45		$   654,311,000		4.3%		$   1,927,748		1.27		$   581,748,000.00		4.5%		$   2,644,018.37		2.05		$   1,245,591,000		7.9%		$   3,248,737.00		2.05		$   1,271,425,000		8.6%		$   3,248,737.00		2.21																				2009		36.91%		36.41%				CY 2009		0.50%

		59GV		WELLS CAP CEF				Traditional		59.2		$   - 0		0.0%						$   339,272,000		2.2%		$   1,223,537.44		0.78		$   441,730,000		2.9%		$   1,824,323		1.21		$   387,587,000.00		3.0%		$   1,998,544.10		1.55		$   - 0		0.0%		$   1,012,299.00		- 0		$   - 0		0.0%		$   1,012,299.00		- 0																				2010		15.69%		14.35%				CY 2010		1.34%

		 		LACM LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		 				$   - 0		0.0%		$   - 0		- 0		$   889,565,000		5.6%		$   1,078,941.00		0.68		$   985,113,000		6.7%		$   1,078,941.00		0.73																				2011		-8.23%		-7.89%				CY 2011		-0.34%		0.44%

		 		AQR LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   832,327,000		5.3%		$   423,135.00		0.27		$   900,833,000		6.1%		$   423,135.00		0.29																				2012		17.47%		16.38%				CY 2012		1.09%		0.62%

		 		ARROWSTREET LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   817,651,000		5.2%		$   533,191.00		0.34		$   933,701,000		6.3%		$   533,191.00		0.36																				2013		26.68%		23.55%				CY 2013		3.13%		1.13%		1.07%

		 		ACADIAN LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   858,524,000		5.4%		$   646,296.00		0.41		$   907,151,000		6.2%		$   646,296.00		0.44																				2014		3.31%		3.84%				CY 2014		-0.53%		1.12%		0.82%

		59GY		OST INT'L RiSK PREMIA				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   611,724,000		3.9%		$   - 0		- 0		$   667,527,000		4.5%		$   - 0		- 0																				2015		-1.75%		-2.19%				CY 2015		0.44%		0.88%		0.64%

		 		 				 		28.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0																				2016		9.80%		8.36%				CY 2016		1.44%		0.43%		1.04%

				Total								$   11,878,983,000		104%		$   43,375,728.78		36.5		$   15,651,108,000		100%		$   50,039,325.80		29.6		$   15,129,744,001.00		100%		$   55,506,311		34.2		$   12,871,748,000.00		100%		$   54,472,132.84		39.6		$   15,823,673,000		100%		$   53,409,920.69		28.0		$   14,730,019,001		100%		$   53,409,920.69		30.1																				2017								YTD 2017		1.29%		0.86%		0.98%

																		0.00365								0.0032								0.0037								0.0042								0.0034								0.0036

																		0.00405								0.0043								0.0037								0.0036								0.0052								0.0052

												Passive		13.8%				0.1				13.0%				0.1		 		12.2%				0.1				9.3%				0.1		 		0.0%				0.0		 		0.0%				0.0

												Systematic		24.2%				2.6				24.1%				3.0		 		22.4%				4.0				22.9%				4.6				48.6%				5.3				53.0%				5.3

												Traditional		65.5%				21.6				62.9%				16.6				65.3%				11.5				67.7%				7.8				51.4%				7.5				47.0%				6.9



																28 managers								28 managers								28 managers																23 managers								23 managers



																																																																										Period ending 9/30/17		Market Value		1 month		3 month		YTD

																																																																										Los Angeles Capital Management		$   927,844,000		1.15%		4.30%		15.68%

																																																																										Acadian		$   879,245,000		0.19%		2.41%		N/A

																																																																										AQR		$   857,080,000		-0.26%		2.96%		N/A

																																																																										Arrowstreet		$   857,228,000		1.29%		4.84%		N/A

																																																																										OPERF Global Low Volatiltiy		$   3,521,397,000		0.60%		3.63%		15.82%

																																																																										MSCI ACWI IMI Minimum Volatility (net)				0.29%		2.84%		13.34%

																																																																										MSCI ACWI IMI (net)				2.14%		5.32%		17.24%

																																																																										 

																																																																										Source: State Street















OPERF Domestic Equity

Passive	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.3109215127832558	0.3454260175718124	0.35452909794812348	0.34352239787911409	0.24837477536750116	0.28789521597679224	Systematic	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	9.5405196372779194E-2	0.17250024773999498	0.36440771336494882	0.45095109953364176	0.56478525539754565	0.55937875506448842	Traditional	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.5877951337808569	0.48207373468819265	0.28106318868692776	0.20552650258724406	0.18683996923495322	0.14995425177378072	Fees	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	31.6	27.5	17.600000000000001	12	11	11	% Allocation by Strategy Type

Fee (bps)

OPERF Domestic Equity

Large/Mid Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.29326779918444107	0.24800237173051282	0.21542891345862789	0.25595035642462521	Large/Mid Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.28504916213937992	0.32330725346880268	0.43504220052710879	0.50032748128531623	Large/Mid Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.27015367502532106	0.28762680683589831	0.21478833087884905	0.12279962653064566	Small Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	4.7722683005511843E-2	5.8888020254469084E-2	5.4544711122731397E-2	5.458455063550869E-2	Small Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	6.2342303133746099E-2	6.5474254785128444E-2	5.5580261350842167E-2	5.7392230473509824E-2	Small Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	3.5586220448491794E-2	1.6701292925188706E-2	2.461558266184076E-2	8.9457546503943757E-3	% Allocation by Strategy Type

OPERF Global/International Equity

Passive	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.1384050301275791	0.13049229485861322	0.12220966857587216	9.3377061141967671E-2	0	0	Systematic	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.24232562669716762	0.24056322402222258	0.22434213029484559	0.22924166942982413	0.48598097293845743	0.53049144060639086	Traditional	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.654823649465615	0.62894448111916412	0.65344820112928226	0.6773812694282082	0.51401902706154257	0.46950855939360925	Fees	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	40.5	43	37	36	34	36	% Allocation by Strategy Type

Fee (bps)

OPERF Public Equity Excess Return



1-Year Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	-2.3000000000000242E-3	5.0000000000000044E-3	1.3400000000000023E-2	-3.4000000000000002E-3	1.0899999999999993E-2	3.1299999999999994E-2	-5.2999999999999992E-3	4.3999999999999977E-3	1.440000000000001E-2	1.2899999999999995E-2	3 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	4.4000000000000003E-3	6.1999999999999998E-3	1.1299999999999999E-2	1.1200000000000015E-2	8.8000000000000023E-3	4.2999999999999983E-3	8.5999999999999965E-3	5 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	1.0699999999999999E-2	8.199999999999999E-3	6.4000000000000029E-3	1.0399999999999993E-2	9.8000000000000032E-3	









Fee Reduction

								2013-11								2015-06								2016-09

				Strategy Type		Fees		Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont

		DEF 59DX SP 400		Passive		0.0		325,094,000		2.2%		0.0				502,706,505		3.6%		0.0				535,819,000		4.1%		0.0														Fee Cont		2013-11		2015-06		2016-09

		DEF 59DY SP 500		Passive		0.0		1,532,058,000		10.5%		0.0				1,808,746,776		12.9%		0.0				1,953,376,000		14.9%		0.0														Passive		0.1		0.1		0.1

		DEF NORTHERN TRUST		Traditional		50.0		781,425,000		5.3%		2.7						0.0%		0.0						0.0%		0.0														Traditional		23.3		12.6		7.6

		DEF PYRAMIS LCC		Traditional		28.0		424,423,000		2.9%		0.8						0.0%		0.0						0.0%		0.0														Systematic		1.3		2.9		3.4

		DEF WELLS CAP LCC		Traditional		38.0		900,997,000		6.2%		2.3						0.0%		0.0						0.0%		0.0														Total		24.6		15.6		11.1

		DEF 598W AJO		Traditional		19.2		1,139,200,844		7.8%		1.5				1,221,516,561		8.7%		1.7				1,186,633,000		9.0%		1.7

		DEF 59AS AQR SCV		Traditional		72.0		242,776,000		1.7%		1.2						0.0%		0.0				0		0.0%		0.0														Asset		2013-11				2016-09

		DEF 59GS Callan Monthly		Traditional		70.0		117,465,000		0.8%		0.6				127,488,733		0.9%		0.6				134,149,000		1.0%		0.7														Passive		27%		35%		34%

		DEF 59B9 Delaware		Traditional		41.4		663,620,000		4.5%		1.9				808,248,725		5.8%		2.4				0		0.0%		0.0														Traditional		62%		30%		18%

		DEF 59GR DFA Microcap Value		Systematic		70.0		189,119,000		1.3%		0.9				198,087,112		1.4%		1.0				202,624,000		1.5%		1.1														Systematic		11%		35%		48%

		DEF 59E6 EAM		Traditional		50.0		156,177,000		1.1%		0.5				148,600,332		1.1%		0.5				128,718,000		1.0%		0.5

		DEF 598U MFS		Traditional		28.9		1,032,195,000		7.1%		2.0						0.0%		0.0						0.0%		0.0

		DEF 59GX MSCI Risk Premia		Systematic		1.5		628,510,083		4.3%		0.1				707,525,393		5.0%		0.1				2,147,519,000		16.4%		0.2

		DEF 59B5 Next Century Micro		Traditional		86.8		185,832,000		1.3%		1.1				84,454,234		0.6%		0.5				0		0.0%		0.0

		DEF 59E5 Next Century Small		Traditional		86.8		151,266,000		1.0%		0.9				111,903,716		0.8%		0.7				0		0.0%		0.0

		DEF R1000 PIMCO		Traditional		14.8		706,763,000		4.8%		0.7						0.0%		0.0				Dec-99		0.0%		0.0

		DEF 596M BR R1000G		Passive		0.8		1,163,856,000		8.0%		0.1				1,408,097,579		10.0%		0.1				936,756,000		7.1%		0.1

		DEF 596N BR R1000V		Passive		0.8		761,649,000		5.2%		0.0				882,065,941		6.3%		0.1				723,423,000		5.5%		0.0

		DEF 59DZ R2000		Passive		0.0		214,550,000		1.5%		0.0				366,684,180		2.6%		0.0				379,644,000		2.9%		0.0

		DEF 59GA Russell Fundamental		Systematic		5.5		805,020,000		5.5%		0.3				1,271,921,041		9.1%		0.5				0		0.0%		0.0

		DEF 59AR Boston Company		Traditional		80.0		278,403,000		1.9%		1.5				245,202,253		1.7%		1.4				255,812,000		1.9%		1.6

		DEF 592F Columbia Wanger		Traditional		35.3		837,809,000		5.7%		2.0				793,655,055		5.7%		2.0				0		0.0%		0.0

		DEF 592G Wellington Monthly		Traditional		59.2		434,012,000		3.0%		1.8				397,694,934		2.8%		1.7				410,971,000		3.1%		1.9

		DEF 59AE Wells Cap		Traditional		26.0		965,494,417		6.6%		1.7						0.0%		0.0				0		0.0%		0.0

		59HQ DFA US LARGE CORE		Systematic		7.0		0		0.0%		0.0				2,721,092,892		19.4%		1.4				3,911,056,000		29.8%		2.1

		59GB AQR 130-30		Traditional		72.0		0		0.0%		0.0				208,113,252		1.5%		1.1				223,410,000		1.7%		1.2

		Total						14,637,714,345		100.0%		24.6				14,013,805,214		100.0%		15.6				13,129,910,000		100.0%		11.1





















Passive	2013-11	2015-06	2016-09	0.10523528221092242	0.13073756827173366	0.10115402161934089	Traditional	2013-11	2015-06	2016-09	23.250175685869326	12.593854204853461	7.5757692426893897	Systematic	2013-11	2015-06	2016-09	1.2712848936688845	2.9689696527978997	3.410712678152402	Fee Contribution (bps) by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	% Allocation by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	Fees (RHS)	24.626695861749134	15.693561425923093	11.087635942461134	% Allocation by Strategy Type

Fee  (bps)



Synthetic exchange flows

																Equitizing/Bondizing Cash using Exchange Traded Futures

																		 

														$100 MM

														Synthetic Portfolio				 

														OST Initial Margin ($5 mm)																								Chicago Mercantile Exchange (CME)

																		VARIATION MARGIN						Citigroup														 

																		Futures drop in Price						Futures Commission Merchant (FCM)						Futures drop in Price								Futures Exchange

																		T+1 Cash Outflow from OST						 						T+1 Cash Outflow from OST

																		 						 						 

														Cash Investment																 

														($95 mm)				Futures increase in Price						OST Initial Margin ($5 mm)						Futures increase in Price

								100% Equitized or						 				T+1 Cash Inflow to OST						held at FCM						T+1 Cash Inflow to OST

								100% Bond-ized 						 

								with Futures

						 























Bloomberg Work Order Flow



				STOCKS



		 		Jan-00		OM <GO>										Jan-00		EMSX <GO>				TRITON SHOULD BE LAUNCHED

								Import Orders		Top tool bar										Trades should appear in New Orders Tab

								Drag and Drop Excel positions												Click on green RTE button

								Import   		Bottom tool bar										Pop Up Box Appears

								Left Click on Order row (bottom after buys and sells)												Select ITG (#113) From broker drop down button

								 and    Send to Desk/basket												Under Instructions Field write either 59DX, 59DY, or 59GA

																				Click on green Route button

						 														TRADES SHOULD NOW APPEAR IN TRITON



		 		Jan-00		EMSX <GO>

								Trades should appear in Completed Orders Tab								If Status show Working then 										Go to Working tab in EMSX

								Highlight trades 								 Highlight Trades in Routes tab		2) Actions								Highlight order and right click

								2) Actions		Top tool bar										Routing								2) Actions		Top tool bar

										Order Management												Cancel Route(s)								Order Management

												Auto Allocate																				Auto Allocate





		 		Jan-00		MOM <GO>

								Settlement tab

								"400" or "500"

								Highlight trades 

								2) Actions

										Send

												Selected

								3) View

										Released







				FUTURES



				Jan-00		OI <GO>												 

								Drag and Drop Excel positions										 

								1) Send To Desk

								Compliance Pop Up Box Flashes





						EMSX <GO>

								Trades should appear in New Orders Tab												If you want to Cancel Trades:		 

								Click on green RTE button												If Status Shows Working then

								Pop Up Box Appears												 Highlight Trades in Routes tab		2) Actions

								Select CITF from broker drop down button																Routing

								Under Instructions Field write either CRP 910, CRP 911, CRP 912, CRP 913																		Cancel Route(s)

								Click on green Route button, Pop-Up appears and re-affirm trade												OM <GO>

								TRADES SHOULD NOW APPEAR IN TRITON												Left Click and Cancel Order







						EMSX <GO>

								Trades should appear in New Orders Tab

								Click on green RTE button

								Pop Up Box Appears

								Select ITG (#113) From broker drop down button

								Under Instructions Field write either 59DX or 59DY

								Click on green Route button



								TRADES SHOULD NOW APPEAR IN TRITON





						FUTURES ROLL

						MAV <GO>

						BUY		Jan-00		Top tool bar

								"400" or "500"

								"400" or "500"		Bottom tool bar

								"400" or "500"

								"400" or "500"







OITP

		Return Details ( OREGON INTERMEDIATE TERM POOL - Since Incept )

		RETURN TYPE: Total

		OREGON INTERMEDIATE TERM POOL - 59C4 As of 28-Feb-13

		Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		ROR				ROR (Benchmark)				ROR (Excess)

		    2010-08-31		0.00		10,019,146.38		9,999,565.00		19,581.38		0.530		1.00530		0.514		1.00514		0.016

		    2010-09-30		10,019,146.38		25,113,770.46		14,997,388.34		97,235.74		0.710		1.00710		0.339		1.00339		0.371

		    2010-10-31		25,113,770.46		35,173,890.88		9,996,945.10		63,175.32		0.164		1.00164		0.424		1.00424		(0.260)

		    2010-11-30		35,173,890.88		45,059,609.73		9,996,069.88		(110,351.03)		(0.272)		0.99728		(0.427)		0.99573		0.155

		    2010-12-31		45,059,609.73		59,672,801.07		14,994,774.82		(381,583.48)		(0.654)		0.99346		(0.588)		0.99412		(0.066)

		    2011-01-31		59,672,801.07		70,062,532.69		9,993,938.46		395,793.16		0.562		1.00562		0.350		1.00350		0.212

		    2011-02-28		70,062,532.69		70,301,455.56		(6,095.44)		245,018.31		0.347		1.00347		(0.119)		0.99881		0.466

		    2011-03-31		70,301,455.56		70,430,029.83		10,648.81		117,925.46		0.169		1.00169		(0.008)		0.99992		0.177

		    2011-04-30		70,430,029.83		91,185,385.38		19,996,066.29		759,289.26		1.006		1.01006		0.788		1.00788		0.218

		    2011-05-31		91,185,385.38		91,747,852.00		(3,966.56)		566,433.18		0.601		1.00601		0.683		1.00683		(0.082)

		    2011-06-30		91,747,852.00		91,568,894.78		(3,991.03)		(174,966.19)		(0.188)		0.99812		(0.015)		0.99985		(0.173)

		    2011-07-31		91,568,894.78		102,704,601.22		9,995,581.75		1,140,124.69		1.174		1.01174		0.732		1.00732		0.442

		    2011-08-31		102,704,601.22		102,460,467.56		(4,467.65)		(239,666.01)		(0.236)		0.99764		0.508		1.00508		(0.744)

		    2011-09-30		102,460,467.56		101,777,600.78		(4,457.03)		(678,409.75)		(0.653)		0.99347		(0.287)		0.99713		(0.366)

		    2011-10-31		101,777,600.78		102,359,930.05		(4,427.33)		586,756.60		0.577		1.00577		0.266		1.00266		0.311

		    2011-11-30		102,359,930.05		102,262,120.34		(4,452.66)		(93,357.05)		(0.094)		0.99906		(0.130)		0.99870		0.036

		    2011-12-31		102,262,120.34		102,635,218.79		(4,448.40)		377,546.85		0.352		1.00352		0.249		1.00249		0.103

		    2012-01-31		102,635,218.79		103,837,564.66		(4,464.63)		1,206,810.50		1.222		1.01222		0.562		1.00562		0.660

		    2012-02-29		103,837,564.66		104,318,565.69		(4,516.93)		485,517.96		0.438		1.00438		(0.071)		0.99929		0.509

		    2012-03-31		104,318,565.69		104,688,616.40		(4,537.86)		374,588.57		0.354		1.00354		(0.077)		0.99923		0.431

		    2012-04-30		104,688,616.40		105,417,541.42		(4,553.95)		733,478.97		0.714		1.00714		0.433		1.00433		0.281

		    2012-05-31		105,417,541.42		105,576,179.88		(4,585.66)		163,224.12		0.155		1.00155		0.111		1.00111		0.044

		    2012-06-30		105,576,179.88		102,717,578.87		(3,097,817.78)		239,216.77		0.233		1.00233		0.052		1.00052		0.181

		    2012-07-31		102,717,578.87		103,696,840.76		(4,294.22)		983,556.11		0.958		1.00958		0.529		1.00529		0.429

		    2012-08-31		103,696,840.76		120,563,780.20		16,264,467.13		602,472.31		0.473		1.00473		0.149		1.00149		0.324

		    2012-09-30		120,563,780.20		151,359,226.62		30,045,167.72		750,278.70		0.508		1.00508		0.113		1.00113		0.395

		    2012-10-31		151,359,226.62		151,770,466.46		22,324.85		388,914.99		0.257		1.00257		(0.030)		0.99970		0.287

		    2012-11-30		151,770,466.46		152,326,401.10		27,287.60		528,647.04		0.348		1.00348		0.202		1.00202		0.146

		    2012-12-31		152,326,401.10		152,342,533.41		71,588.17		(55,455.86)		(0.037)		0.99963		(0.018)		0.99982		(0.019)

		    2013-01-31		152,342,533.41		162,720,899.54		10,243,662.24		134,703.89		0.082		1.00082		(0.080)		0.99920		0.162

		    2013-02-28		162,720,899.54		165,523,464.05		2,002,262.29		800,302.22		0.482		1.00482		0.824		1.00824		(0.342)

												 		4.62%				2.33%

		11:12

		11-Mar-13





Contacts

		FIRM		NAME		Tel. #		E-mail

		Able Noser		Carol Degannes		(646) 432-4124		cdegannes@abelnoser.com

		Able Noser		William Hines		(646) 432-4103		whines@ablenoser.com

		ITG		Michael Holstein		(415) 645-5900		michael.holstein@itg.com

		ITG		Chris Antipa		(415) 645-5901		chris.antipa@itg.com

		ITG		Eric Walcott		(212) 444-6171		eric.walcott@itg.com

		ITG		Operations (Maria Lagonigro)		(212) 444-6450		itg_ops@itg.com

		CitiGroup		Bob Parks (trader)		(312) 516-6167		robert.s.parks@citi.com

		CitiGroup		Dino Sanfelipo (trader)		(312) 516-6167

		CitiGroup		Paul Thiese (trader)		(312) 516-6167

		CitiGroup		Earl Morales (trader)		(312) 516-6167

		CitiGroup		Mary Baumgartner (Collateral)		(312) 516-6033		mary.baumgartner@citi.com		chicago.clientsrvcgrp@citi.com

		CitiGroup		Donna Delk(Collateral)		(312) 516-6250		donna.delk@citi.com

		CitiGroup		Jim Collins		(312) 516-6185

		Bloomberg		Jess Kletz		(415) 617-7081		AIM

		Bloomberg		Jenny Sassouni		(415) 617-7079		Core Terminal Report		Not Enterprise PORT

		Bloomberg		James Feliz		(415) 617-7009		Core

		Bloomberg		Scott Sorensen		(415) 617-7278		ssorensen7@bloomberg.net		West Coast Account Manager

		State Street		Jeff Shaw		(510) 337-5716		jdshaw@statestreet.com

		State Street		Marco Jiminez		(617) 664-9389		mvjimenez@statestreet.com								 

		SSB  		Allan Adraneda		(617) 664-9692		aladraneda@statestreet.com

		SSB STOCKS		Jean Souther		(617) 664-9693		JTSouther@statestreet.com

		SSB		Andy DeManbro		(617) 664-9689		ardemambro@statestreet.com

		SSB FUTURES				(617) 774-0167		TSY Purchase " P.A. ONLY"

		Barclays		Stephen Rosenblatt		(212) 526-3588		stephen.rosenblatt@barcap.com

		Barclays		Melanie Lambert		(212) 526-3588		melanie.lambert@barcap.com

		Frank Russell		Alex Frink		(206) 505-2076		Afrink@russell.com

		Frank Russell		Steve Tripp		(206) 505-2074		Stripp@russell.com

		 		 		 		 

		SSB Futures

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail

		SSB Futures		9-1-617-774-0167		Fax

		SSB Stocks

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail



mailto:cdegannes@abelnoser.commailto:stephen.rosenblatt@barcap.commailto:Afrink@russell.commailto:Stripp@russell.commailto:aladraneda@statestreet.commailto:ardemambro@statestreet.commailto:DeWitt.Miller@mscibarra.commailto:itg_ops@itg.commailto:michael.holstein@itg.commailto:whines@ablenoser.commailto:chris.antipa@itg.commailto:robert.s.parks@citi.commailto:ssorensen7@bloomberg.netmailto:eric.walcott@itg.commailto:mary.baumgartner@citi.commailto:chicago.clientsrvcgrp@citi.commailto:donna.delk@citi.commailto:JTSouther@statestreet.commailto:jdshaw@statestreet.commailto:mvjimenez@statestreet.commailto:melanie.lambert@barcap.com

Trading Instructions

		59DX Account is the S&P 400 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DX

		Account Name		Oregon State Treasury - 59DX

		59DY Account is the S&P 500 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DY

		Account Name		Oregon State Treasury - 59DY

		59DZ Account is the Russell 2000 Synthetic Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DZ

		Account Name		Oregon State Treasury - 59DZ

		59GA Account is the Russell Large Compay Fundamental Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GA

		Account Name		Oregon State Treasury - 59GA

		59GX Account is the MSCI Risk Premia Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GX

		Account Name		Oregon State Treasury - 59GX





trading flow chart
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						Corporate Actions								Generate Trade Lists																		Corporate Actions								Generate Trade Lists

						Auto upload to BarraOne																										Auto upload to BarraOne
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BlackRock Index funds

		R1 Growth (546761)

																												Fund		S&P 500		Difference				Sec Lending		Security Litigation Payments		Other		Total

												ATTRIBUTIONS														Jun-05		4.97%		4.91%		0.05%				0.01%		0.01%		0.03%		0.05%		0.03%

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY										Jun-05		15.85%		15.79%		0.06%				0.01%		0.03%		0.02%		0.06%		0.02%

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL						Jun-05		5.54%		5.49%		0.04%				0.02%		0.02%		0.01%		0.05%		0.01%

		1998		11.04%		11.04%		0.00%				0.01%		0.00%		-0.01%		0.00%		0.00%						Jun-05		-36.90%		-37.00%		0.10%				0.03%		0.08%		-0.01%		0.10%		-0.01%

		1999		33.19%		33.16%		0.03%				0.01%		-0.03%		0.06%		-0.01%		0.03%						Jul-05		26.80%		26.46%		0.33%				0.09%		0.22%		0.02%		0.33%		0.02%

		2000		-22.40%		-22.43%		0.03%				0.02%		0.01%		0.03%		-0.03%		0.03%						Jul-05		15.20%		15.06%		0.14%				0.02%		0.09%		0.04%		0.15%		0.04%

		2001		-20.37%		-20.42%		0.06%				0.02%		0.02%		-0.02%		0.03%		0.06%																								 

		2002		-27.84%		-27.88%		0.05%				0.02%		0.02%		0.02%		-0.01%		0.05%

		2003		29.78%		29.75%		0.03%				0.01%		0.01%		0.01%		0.00%		0.03%

		2004		6.39%		6.30%		0.09%				0.01%		0.02%		0.00%		0.06%		0.09%						Notes:

		2005		5.32%		5.26%		0.05%				0.01%		0.01%		0.00%		0.03%		0.05%						2005: Other includes +3 bps of trade variance

		2006		9.17%		9.07%		0.09%				0.02%		0.03%		0.03%		0.02%		0.09%						2006: Other includes +2 bps of trade variance

		2007		11.91%		11.81%		0.10%				0.02%		-0.03%		0.03%		0.08%		0.10%						2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2008		-38.19%		-38.44%		0.25%				0.03%		-0.11%		0.01%		0.32%		0.25%						2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2009		37.57%		37.21%		0.36%				0.03%		-0.02%		0.02%		0.33%		0.36%

		2010		16.84%		16.71%		0.13%				0.03%		-0.02%		0.02%		0.10%		0.13%

		2011		2.80%		2.64%		0.16%				0.03%		0.01%		0.01%		0.10%		0.16%

		2012		15.38%		15.26%		0.12%				0.04%		0.03%		-0.01%		0.06%		0.12%



		R1 Value (511153)

												ATTRIBUTIONS

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL

		1998		15.54%		15.44%		0.10%				0.01%		0.03%		0.00%		0.07%		0.10%

		1999		7.45%		7.35%		0.11%				0.01%		0.03%		-0.08%		0.14%		0.11%

		2000		7.23%		7.01%		0.22%				0.01%		-0.02%		0.07%		0.15%		0.22%

		2001		-5.59%		-5.59%		-0.00%				0.02%		-0.01%		0.01%		-0.02%		-0.00%

		2002		-15.52%		-15.52%		-0.00%				0.02%		-0.01%		0.00%		-0.01%		-0.00%

		2003		30.04%		30.03%		0.00%				0.01%		0.00%		0.02%		-0.03%		0.00%

		2004		16.51%		16.49%		0.02%				0.01%		-0.01%		0.01%		0.01%		0.02%

		2005		7.14%		7.05%		0.08%				0.02%		-0.01%		0.03%		0.03%		0.08%

		2006		22.27%		22.25%		0.02%				0.02%		-0.01%		0.00%		0.02%		0.02%

		2007		-0.01%		-0.17%		0.17%				0.03%		0.03%		0.04%		0.07%		0.17%

		2008		-36.74%		-36.85%		0.11%				0.05%		-0.06%		0.01%		0.11%		0.11%

		2009		20.16%		19.69%		0.46%				0.16%		0.10%		0.03%		0.17%		0.46%

		2010		15.73%		15.51%		0.23%				0.03%		-0.01%		0.02%		0.19%		0.23%

		2011		0.48%		0.39%		0.09%				0.03%		0.01%		0.01%		0.04%		0.09%

		2012		17.60%		17.51%		0.09%				0.04%		-0.02%		0.00%		0.07%		0.09%



		** Other includes: (1) Security litigation payments (2) Composite versus Primary Exchange pricing prior to 1/1/2002; and (3) Fees.

		Notes:

		2005: Other includes +3 bps of trade variance

		2006: Other includes +2 bps of trade variance

		2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2011: + 6 bps Sec Lit includes Enron in Jan and Marsh & McLennan in November
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  (59DX) (59DY) (59DZ) (595V)


S&P 400 Mini S&P 500 Large Russell 2000 Mini TRANSITION


CASH 2,640,759.65 $          11,417,385.39 $     99,563,712.04 $       9,698,751.81 $      


Variation Margin Citigroup (P2DC) 68,970.00 $                 303,599.12 $            2,922,510.00 $            - $                       


Variation Margin Citigroup (PDC) (54,120.00) $                142,800.59 $            3,241,910.00 $            - $                       


Real Time Variation Citigroup 1,320.00 $                   (270,000.00) $           (3,002,360.00) $           - $                       


Dividend & Interest Accruals 75,462.90 $               1,150,602.07 $       2,503.77 $                143,770.45 $         


Collateral in T-Bills Citigroup 500,000.00 $               2,000,000.00 $         14,000,000.00 $          - $                       


Net Pending Trades (816,328.60) $        - $                        


Futures Contracts Citigroup 33 48 1597 0


Futures Contract Limit Citigroup 81 97 1982 0


Contract Notional Value 86,410.00 $                 306,150.00 $            71,240.00 $                306,150.00 $           


Current Equitized Amount 2,851,530.00 $            14,695,200.00 $       113,770,280.00 $        - $                       


Intraday SELLS/CACS


- $                         - $                      - $                          - $                       


Intrady BUYS - $                         - $                      - $                          - $                       


Non Equitized Amount 311,892.55 $               (1,070,740.55) $        35,485.81 $                9,842,522.26 $         


Contracts to Equitize 3.61 -3.50 0.50 32.15


PERCENTAGE CASH EQUITIZED 90% 108% 100% 0%


Market Value of Portfolio 158,917,624.25 806,101,529.17        128,562,055.84 205,503,263.93


Percentage Cash 1.99% 1.69% 86.40% 4.79%


Bps effect of margin calls -0.00034 0.00018 0.02522 0.00000
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Premiums

Common School Fund Performance
(Periods ended December 31, 2019)

Public Equity

Calendar year performance differentials between Growth and Value stocks (as
defined by the Russell 1000 Growth and Russell 1000 Value index) over the last three
calendar years were significant. In 2019, Growth outperformed Value by 9.87
percent. In 2018, Growth outperformed Value by 6.76 percent. In 2017, Growth
outperformed Value by a whopping 16.55 percent.

From a historical perspective, the current U.S. growth/value performance gap is
the largest and most sustained since the 1930s.

Historical Observations of the Value Five-Year Premiums: January 1932 — December 2019

193> 1940 1950 1960 1970 1920 1990 2000 2010

Source: Dimensional Fund Advisors



Common School Fund Performance
(1-year Period ending May 21, 2020)

Public Equity

For the 1-year period (365 days) ending May 21, 2020, the performance differentials between
Growth and Value stocks (as defined by the Russell 1000 Growth and Russell 1000 Value index)
have gapped out to an incredible 28.8% performance differential.



Common School Fund Performance
(Periods ended March 31, 2020)

Public Equity

The S&P 500 is a market index that measures the performance of 500 large companies listed

on stock exchanges in the United States.

The top 10 constituents of the S&P 500 index now represent over 26% of the market value of
the US Public Equity stocks. This surpasses any level of concentration in the top 10 since the

1980s (Source: S&P Global).
Top 10 Constituents of the S&P 500 Index (May 20, 2020)

Name Weight Shares Price \ETGAEINTE GICS Sectort
Microsoft Corp 5.74% 7,628,806,000 | S 185.66 | $ 1,416,364,121,960 |Information Technology
Apple Inc 5.40% 4,176,669,100 | S 319.23 | S  1,333,318,076,793 |Information Technology
Amazon.com Inc 4.22% 416,469,480 | $2,497.94 | S 1,040,315,772,871 [Consumer Discretionary
Facebook Inc 2.24% 2,406,468,000 | S 229.97 | S 553,415,445,960 [Communication Services
Alphabet Inc 1.71% 299,628,000 | $1,409.16 | S 422,223,792,480 |Communication Services
Alphabet Inc 1.70% 298,889,370 | $1,406.72 | $§ 420,453,654,566 [Communication Services
Johnson & Johnson 1.58% 2,631,872,000 | S 147.68 | S 388,674,856,960 [Health Care
Berkshire Hathaway Inc 1.40% 1,956,037,600 | S 176.02 | $ 344,301,738,352 |Financials
Visalnc 1.35% 1,711,838,000 | $ 193.86 | S 331,856,914,680 [Information Technology
JPMorgan Chase & Co 1.16% 3,136,485,000 | § 9133 | S 286,455,175,050 |Financials
Top 10 Constituent Weight 26.50%

Source: Bloomberg




Common School Fund Performance
(Peer Comparison - TUCS Report March 31, 2020)



Common School Fund Performance
(Periods ending December 31, 2019, and March 31, 2020)

Private Equity

For the one-year period ending December 31, 2019, the CSF’s private equity portfolio outperformed its

benchmark by 5.07 percent.

Period Ending 12/31/19

Market Value

3 Months 1 Year 3 Years 5Years 10 Years

Common School Fund Private Equity Returns S 202,601,994 | 3.44% | 11.07% |13.83%|11.33%| 13.56%
Russell 3000 + 300 Bps Qtr Lag 1.91% 6.00% (16.18%|13.73%| 16.44%
Excess Return 1.53% 5.07% |-2.36%|-2.40%| -2.88%

For the one-year period ending March 31, 2020, the CSF’s private equity portfolio under-performed its

benchmark by 18.25 percent.

Period Ending 3/31/2020

Market Value

3 Months 1 Year 3 Years 5Years 10 Years

Common School Fund Private Equity Returns S 201,267,784 | 2.45% | 16.62% |14.25%|11.66%| 13.30%
Russell 3000 + 300 Bps Qtr Lag 9.88% | 34.86% |17.97%|14.55%| 16.78%
Excess Return -7.44% |(-18.25%(-3.72%|-2.89% | -3.48%

Source: Torrey Cove




Real-Time Futures

		6/2/20 14:36		CRP 910		CRP 911		CRP 912		94M		ORG41N

		SSB ACCOUNT		(59DX)

viterim: viterim:
CITIGROUP
276-05910-8-7-146
Short Code: CRP910		(59DY)

viterim: viterim:
CITIGROUP:
276-05911-8-6-146
Short Code: CRP911		(59DZ)

viterim: viterim:
CITIGROUP
276-05912-8-5-146
Short Code: CRP912		(59GX)

viterim: 
CITIGROUP
276-9124M
Short Code: CRP-94M		(59GY)

viterim: 
CITIGROUP
276-9241-N
Short Code: ORG41N												Contract		Side		Qty				Account

		FUTURES CONTRACT		S&P 400 Mini		S&P 500 Mini		Russell 2000 Mini		S&P 500 Mini		World X-US												FAZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Feb-01

		CASH		$   3,918,712.07		$   11,185,455.05		$   8,383,238.70

Karl CHENG: Karl CHENG:
Only fund need to add UST & SST cash		$   3,795,634.67		$   8,901,859.91												ESZ3 Index		ERROR:#NAME?		ERROR:#NAME?				May-01

		Variation Margin Citigroup (P2DC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												RTAZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Jun-05

		Variation Margin Citigroup (PDC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												ESZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Sep-02

		Real Time Variation Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Dividend & Interest Accruals		$   460,208.33		$   2,468,820.36

Michael Viteri: T+3 CASH = $676,351.99
		$   164,897.94		$   4,620,221.60		$   516,116.94

		Collateral in T-Bills Citigroup		$   750,000.00

VITERI Michael: 7/31/20 $250,000
7/31/21 $500,000
		$   3,000,000.00

VITERI Michael: 10/31/20 $2,000,000
7/31/21  $1,000,000		$   500,000.00

VITERI Michael: 7/31/20 $500,000		$   1,000,000.00

VITERI Michael: 7/31/21  $1,000,000 		$   1,200,000.00

VITERI Michael: 7/31/20 $200,000
4/30/21 $1,000,000				 		 						 

		Net Pending Trades		$   - 0

Michael Viteri: 
Settle 6/22/18




				

VITERI Michael: 7/31/20 $500,000		$   - 0

Michael Viteri: 
 Settle 6/22/18



				

VITERI Michael: 7/31/21  $1,000,000 		$   - 0		- 0

Paola NEALON : BUY  -$620,739  Settle 3/24/16
BUY  -$1,882,392.22  Settle 3/29/16
SELL  $1,558,151.79  Settle 3/29/16

		$   - 0

		Futures Contracts Citigroup		27		94

Ben MAHON : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap
						

VITERI Michael: 7/31/20 $200,000
4/30/21 $1,000,000		

Paola NEALON : BUY  -$620,739  Settle 3/24/16
BUY  -$1,882,392.22  Settle 3/29/16
SELL  $1,558,151.79  Settle 3/29/16

		106		42

Michael VITERI : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap		122

Michael VITERI : Viteri:
Rolled 																								 

		Futures Contract Limit Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contract Notional Value		ERROR:#NAME?

viterim: S&P 400 Mini Futures Notional Value						

Michael VITERI : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap		ERROR:#NAME?

viterim: S&P 500 Futures Notional Value						

Michael VITERI : Viteri:
Rolled 		ERROR:#NAME?

viterim: Russell 2000 Mini Futures Notional Value		ERROR:#NAME?

viterim: S&P 500 Mini Futures Notional Value		ERROR:#NAME?

viterim: S&P 500 Mini Futures Notional Value

		Current Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Pending Corporate Actions		$   - 0

Paola NEALON : Selling 12,866 Shares of SPW
						

viterim: S&P 500 Mini Futures Notional Value		

viterim: S&P 500 Mini Futures Notional Value		$   - 0		$   - 0		$   - 0		$   - 0

Paola NEALON : Paola NEALON :
DRC $374,880

		Intrady BUYS/SELLS		$   - 0		$   - 0		$   - 0		$   - 0						 				 

		Non Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contracts to Equitize		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		PERCENTAGE CASH EQUITIZED		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																												 

		MV of Port (Cash + STIF + SECU)		686,383,778.95		2,603,948,832.50		314,298,353.14		3,606,327,981.66		1,298,507,618.70				 						 		 

		Percentage Portfolio Equitized 		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Bps effect of margin calls		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?										 

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

		OPERF NAV (Cash + Stif + Secu + VM + Acc)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

																						 

								 														 

								 



		CSF Cash Overlay		S&P 500 mini		MSCI EAFE mini		10 Yr TSY Future		TOTAL

		CASH IN STIF		$   52,395,406.00		$   52,395,406.00		$   52,395,406.00		$   52,395,406.00

		Variation Margin Citigroup (P2DC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Variation Margin Citigroup (PDC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Real Time Variation Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Accruals								$   164,897.94

		Collateral in T-Bills Citigroup		$   1,000,000.00		$   1,000,000.00		$   1,000,000.00		$   3,000,000.00

		Outstanding Contracts Citigroup		100		100		270

		Contract Purchase Limit		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contract Notional Value		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Current Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Non Equitized Amount								ERROR:#NAME?

		Contracts to Equitize		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		 

		NOTIONAL EXPOSURE				>100% IMPLIES LEVERAGE------>				ERROR:#NAME?



				 				 																												 

						 















																						 





												ERROR:#NAME?
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Data

		 		Last_price		PX_CLOSE_1D		PX_CLOSE_2D		C-D		PX_CLOSE_3D		C-F		Contract_Value		FUT_SEC_HEDGE_ML		NAME

		SML Index		ERROR:#NAME?		M		ERROR:#NAME?		ERROR:#VALUE!		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		ijk equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MID INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		SPX INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RUY INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RIY INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?

		SML Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		FA1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		 

		midv index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EFA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJK Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJKIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RLZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TUZ9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		 

		FVZ9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TYH0 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		VNQ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EDH7 Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		SP2 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		ESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAZ8  Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTAZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RMZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		PTH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FA4 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		GNZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ED1 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 		ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWM Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWMIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MINT Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFIHX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFGFX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USMMT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index M1US000$ Index M1USQU Index comp



		CORPORATE ACTION WORK AREA

		XNCR Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MLAB Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		AAXN Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		USNA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

						ERROR:#NAME?





MSCI Rebalance Bids

				05/27/19		59GX		59GY

				Barclays		20 mils		1 bps

				ITG		20 mils		1.5 bps

				Russell		25 mils		1.5 bps

				08/27/19				59GY

				Barclays				1 bps

				ITG				1.5 bps

				Russell				1.5 bps

				11/27/19		59GX		59GY

				Barclays		25 mils		1 bp

				ITG		30 mils		1.25 bps

				Russell		15 mils		1 bps

				Instinet		50 mils		2 bps

				02/28/19				59GY

				Barclays				1 bps				$   200,000,000.00		BUY

				ITG				1.5 bps				$   200,000,000.00		SELL

				Russell				3 bps				19,347,989		Shares				 

												0.0001		Commission

												$   40,000.00		Commission $$

												$   0.0021		$/share





Risk Premia Perf

		 		PX_Last		PX_CLOSE_1D		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		M2CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPXT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RIY Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RUFUSLTU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?







				 		 		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1WOUEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUMO Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUNQ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXVRSD Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		MXCXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MXCXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WDUIM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GSIE Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		 



		 										MTD		QTD		YTD		1 Month		3 Months		6 Months		1 year						3 Months		6 Months		1 year

										33/33/33 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										Orig US Risk Premia 33/33/33 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										40/30/30 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										New US Risk Premia  40/30/30 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										MSCI Int'l Risk Premia Top/Down Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?



		 								9/30/16																				3 Months		6 Months		1 year

										Orig 33/33/33 Gross																				Jan-00		Jan-00		Jan-00

										New 40/30/30 Gross																				Jan-00		Jan-00		Jan-00

		 





										 





Citi CSFV

		 		LAST_PRICE		FUT_DVD_TO_EXP		FUT_ACT_DAYS_EXP		FUT_THEOR_PX		FUT_FAIR_VAL		Rich/Cheap		NAME		 		 

		spx index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				 Citigroup Calendar Spread Fair Value

		RIY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				Implied financing rate from nearby futures price, estimated dividends.  Compared as spread to LIBOR. Use this for quick measure of fair value

		mid Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				S&P 500		MSCI Eafe		S&P 400		S&P 600		Russell 2000

		SML Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp) (OFFER SIDE)

		RTY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Far Future minus Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Future minus Near Future (a.k.a. Spread, deferred less nearby)

		SPH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Futures Price

		SPM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Future Divs minus Near Divs		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Future Divs minus Near Divs (a.k.a. Nearby to deferred)

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Eurodollar futures or screens for LIBOR, after ED expiration

		ESM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Can get from Bbg's FVD screen								 

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread Implied Financing Rate								 

		MFSM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Nearby less divs (Can get from Bbg's FVD screen)

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Deferred over Div-adj Nearby (Can get from Bbg's FVD screen)

		FAM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												 

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Fair Value

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness Index Points

		RTYM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness BPS

		EDH0 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		EDM0 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		esH0esM0 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		mfsH0mfsM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		faH0faM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		GNH0GNM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		rtyH0rtyM0 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		EDH0 Index		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		ED1 Comdty		ERROR:#NAME?						 						ERROR:#NAME?

		ED1 Comdty																		Bloomberg Implied Fair Value

		TUH8 Index																		Tie in with Bloomberg's FVD screen. Calculate the spread implied rate from the individual implied rates.

		TUH8 Index																		S&P 500		Russell 1000		S&P 400		S&P 600		Russell 2000

		TUH8TUM8 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp)

		RIY Index																		1.37%

viterim: viterim:
Implied Rate: Near
				-0.37%		0.28%		-0.19%		Near Implied Rate

		mid Index																		ERROR:#NAME?

viterim: viterim:
Near Expire in Days				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Days to Expiry

		SML Index																		0.99%

viterim: viterim:
Implied Rate: Far
				1.85%		0.15%		-0.29%		Far Implied Rate

		RTY Index																		ERROR:#NAME?

viterim: viterim:
Days to Expiry Far		

viterim: viterim:
Far Future minus Near Future		

viterim: viterim:
Near Future		

viterim: viterim:
Future Divs minus Near Divs				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Days to Expiry

		SPM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Near Future expiry

		SPU6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Far Future expiry

		ESM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread implied financing rate (c.f. above result)

		ESU6 Index																		Solve for r, from  ....   (1+ Rimplied NEAR) * (1+ Rimplied Forward) = (1+ Rimplied FAR)

		RMM6 Index

		RMU6 Index																												 

		FAM6 Index

		FAU6 Index

		GNM6 Index																						 

		GNU6 Index

		RTAM6 Index																		Fair Value

		RTAU6 Index																		S&P 500

		EDM6 Comdty																		ERROR:#NAME?

viterim: Fair Value a.k.a. Theo Future				ERROR:#NAME?				ERROR:#NAME?

		EDU6 Comdty																		ERROR:#NAME?

viterim: Spot or Cash Level

		spM6spU6 Equity																		ERROR:#NAME?

viterim: Future (far)

		esM6esU6 index																		ERROR:#NAME?

viterim: SPREAD = Future - Cash

		rmM6rmU6 index																		ERROR:#NAME?

viterim: FAIR = Theo - Cash


		faM6faU6 Index																		ERROR:#NAME?

viterim: Mispricing (bps)=
(Spread - Fair)/Spot


		GNM6GNU6 Index																		ERROR:#NAME?

		rtaM6rtaU6 index

		EDM6 Index

		US0003m Index

		ED1 Comdty

																								S&P 500		S&P 400		Russell 2000

																				Two Weeks				-3.0		-9.5		-55.0

																				Last week				4.0		0.0		-49.0

																				Today				-9.0		-19.0		-62.0











BBPTACShadowWks0001

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																		ERROR:#NAME?		ERROR:#NAME?		$   114.20		0.0000

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   (996.14)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   689,620.42		0.0021

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   (1,135.14)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																		ERROR:#NAME?		ERROR:#NAME?		$   (231.66)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#REF!												ERROR:#REF!

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?





JPM CSFV

		 		LAST_PRICE		FUT_DVD_TO_EXP		FUT_ACT_DAYS_EXP		FUT_THEOR_PX		FUT_FAIR_VAL		Rich/Cheap		NAME				 		Ticker		Last				Euro Dollar		# of days		Dividend Diff		Fair Value		Last Price		Rich/Cheap $		Rich/Cheap Bps		Last

		spx index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						S&P Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?

viterim: viterim:
Had EDU0		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RIY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						MID Mini  FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		mid Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						S&P 600 Mini		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SML Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						RL2 Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						Eafe Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						SP 500 mini

Michael VITERI : Michael VITERI :
Use MDM to view market depth										Account		Roll Cost

VITERI Michael: VITERI Michael:
FV - Spread X # of contracts held X $/Contract		BPS/Acct		6/18 Roll Cost

VITERI Michael: VITERI Michael:
FV - Spread X # of contracts held X $/Contract		

viterim: viterim:
Had EDU0												6/18 bps/acct

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						Bid		Offer								59DX		ERROR:#NAME?		ERROR:#NAME?		$   114.20		0.0000

		ESM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?								59DY		ERROR:#NAME?		ERROR:#NAME?		$   (996.14)		(0.0000)

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?								59DZ		ERROR:#NAME?		ERROR:#NAME?		$   689,620.42		0.0021

		MFSM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 		ERROR:#NAME?		ERROR:#NAME?								59GA		ERROR:#NAME?		ERROR:#NAME?		$   (1,135.14)		(0.0000)

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 												59GX		ERROR:#NAME?		ERROR:#NAME?		$   (231.66)		(0.0000)

		FAM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						MID mini

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						Bid		Offer

		GNM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?														 

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		RTYM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		EDH0 Comdty		ERROR:#NAME?		 										ERROR:#NAME?

		EDM0 Comdty		ERROR:#NAME?		 										ERROR:#NAME?						SML mini												 

		esH0esM0 index		ERROR:#NAME?												ERROR:#NAME?						Bid		Offer

		mfsH0mfsM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		faH0faM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		GNH0GNM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		rtyH0rtyM0 index		ERROR:#NAME?												ERROR:#NAME?

		EDH0 Index		ERROR:#NAME?		 										ERROR:#NAME?						RL2 mini

		ED1 Comdty		ERROR:#NAME?		 										ERROR:#NAME?						Bid		Offer

		ED1 Comdty		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

				 																		ERROR:#NAME?		ERROR:#NAME?



																						EAFE mini

																						Bid		Offer

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

		spx index																				ERROR:#NAME?		ERROR:#NAME?

		RIY Index

		mid Index

		SML Index

		RTY Index

		SPU9 Index

		SPZ9 Index

		ESU9 Index

		ESZ9 Index

		MFSU9 Index																				 

		MFSZ9 Index

		FAU9 Index

		FAZ9 Index

		GNU9 Index

		GNZ9 Index

		RTYU9 Index

		RTYZ9 Index

		EDU9 Comdty

		EDZ9 Comdty

		esU9esZ9 index

		mfsU9mfsZ9 Index

		faU9faZ9 Index

		GNU9GNZ9 Index

		rtyU9rtyZ9 index

		EDU9 Index

		ED1 Comdty

		ED1 Comdty

		TUU9 Index

		TUZ9 Index

		TUU9TUZ9 Index

		TUM7TUU7 Index









CSF Cash Flows

				Date		Cash		Change in Cash		 		 

		Jan-00		        2016-12-01		45,374,857		-768,430				

		Jan-00		        2016-12-02		44,606,427		-609,171				

		Jan-00		        2016-12-05		43,997,256		-2,581,116				

		Jan-00		        2016-12-06		41,416,140		23,189				

		Jan-00		        2016-12-07		41,439,329		-27,221				

		Jan-00		        2016-12-08		41,412,108		-18,108				

		Jan-00		        2016-12-09		41,394,000		-403,540				

		Jan-00		        2016-12-12		40,990,460		60,090				

		Jan-00		        2016-12-13		41,050,550		574,939				

		Jan-00		        2016-12-14		41,625,489		715,051				

		Jan-00		        2016-12-15		42,340,540		25,477				

		Jan-00		        2016-12-16		42,366,017		96,074				

		Jan-00		        2016-12-19		42,462,091		-83,706				

		Jan-00		        2016-12-20		42,378,385		67,914				

		Jan-00		        2016-12-21		42,446,300		379,639				

		Jan-00		        2016-12-22		42,825,939		-35,116,995				

		Jan-00		        2016-12-23		7,708,944		7,959,518				

		Jan-00		        2016-12-27		15,668,462		-1,560,746				

		Jan-00		        2016-12-28		14,107,716		-40,627				

		Jan-00		        2016-12-29		14,067,089		-1,644,058				

		Jan-00		        2016-12-30		12,423,031		-782,683				

		Jan-00		        2016-12-31		11,669,108		0				

		Jan-00		        2017-01-03		11,669,108		-175,725				

		Jan-00		        2017-01-04		11,493,382		224,743				

		Jan-00		        2017-01-05		11,718,125		-248,373				

		Jan-00		        2017-01-06		11,469,752		-33,573				

		Jan-00		        2017-01-09		11,436,179		-92,636				

		Feb-00		        2017-01-10		11,343,543		-50,757				

		Feb-00		        2017-01-11		11,292,786		-243,214				

		Feb-00		        2017-01-12		11,049,572		-54,140				

		Feb-00		        2017-01-13		10,995,432		422,928				

		Feb-00		        2017-01-17		11,418,360		-86,211				

		Feb-00		        2017-01-18		11,332,149		-23,920				

		Feb-00		        2017-01-19		11,308,230		65,386				

		Feb-00		        2017-01-20		11,373,616		94,502				

		Feb-00		        2017-01-23		11,468,118		-27,681				

		Feb-00		        2017-01-24		11,440,437		311,349				

		Feb-00		        2017-01-25		11,751,785		340,622				

		Feb-00		        2017-01-26		12,092,407		-1,023,823				

		Feb-00		        2017-01-27		11,068,584		-156,781				

		Feb-00		        2017-01-30		10,911,804		238,647				

		Feb-00		        2017-01-31		11,150,450		-899,516				

		Feb-00		        2017-02-01		10,262,012		-276,752				

		Feb-00		        2017-02-02		9,985,260		-382,591				

		Feb-00		        2017-02-03		9,602,668		-130,142				

		Feb-00		        2017-02-06		9,472,526		-178,433				

		Feb-00		        2017-02-07		9,294,093		-119,993				

		Feb-00		        2017-02-08		9,174,100		-101,555				

		Feb-00		        2017-02-09		9,072,546		-344,457				

		Feb-00		        2017-02-10		8,728,088		-37,529				

		Feb-00		        2017-02-13		8,690,559		-97,941				

		Feb-00		        2017-02-14		8,592,618		-357,210				

		Feb-00		        2017-02-15		8,235,408		-5,956				

		Feb-00		        2017-02-16		8,229,452		-66,122				

		Mar-00		        2017-02-17		8,163,330		0				

		Mar-00		        2017-02-21		8,163,330		375,970				

		Mar-00		        2017-02-22		8,539,301		-12,838				

		Mar-00		        2017-02-23		8,526,463		-1,479,171				

		Mar-00		        2017-02-24		7,047,292		-33,313				

		Mar-00		        2017-02-27		7,013,979		-434,295				

		Mar-00		        2017-02-28		6,579,684		1,729,592				

		Mar-00		        2017-03-01		8,316,725		38,906				

		Mar-00		        2017-03-02		8,355,631		-197,224				

		Mar-00		        2017-03-03		8,158,407		2,030,786				

		Mar-00		        2017-03-06		10,189,193		-108,986				

		Mar-00		        2017-03-07		10,080,207		8,753,795				

		Mar-00		        2017-03-08		18,834,002		-123,251				

		Mar-00		        2017-03-09		18,710,751		2,890				

		Mar-00		        2017-03-10		18,713,641		-1,645,218				

		Mar-00		        2017-03-13		17,068,423		102,948				

		Mar-00		        2017-03-14		17,171,371		-421,748				

		Mar-00		        2017-03-15		16,749,623		240,966				

		Mar-00		        2017-03-16		16,990,589		-2,017,184				

		Mar-00		        2017-03-17		14,973,404		-119,976				

		Mar-00		        2017-03-20		14,853,428		-712,641				

		Mar-00		        2017-03-21		14,140,788		-74,057				

		Mar-00		        2017-03-22		14,066,731		942,016				

		Mar-00		        2017-03-23		15,008,747		56,803				

		Mar-00		        2017-03-24		15,065,550		0				

		Mar-00		        2017-03-27		15,065,550		439,538				

		Mar-00		        2017-03-28		15,505,088		-277,089				

		Mar-00		        2017-03-29		15,227,999		585,741				

		Mar-00		        2017-03-30		15,813,740		-1,041,711				

		Mar-00		        2017-03-31		14,772,029		821,785				

		Apr-00		        2017-04-03		15,608,967		251,616				

		Apr-00		        2017-04-04		15,860,583		-412,736				

		Apr-00		        2017-04-05		15,447,846		67,511				

		Apr-00		        2017-04-06		15,515,357		-418,008				

		Apr-00		        2017-04-07		15,097,349		-67,971				

		Apr-00		        2017-04-10		15,029,379		156,329				

		Apr-00		        2017-04-11		15,185,707		300,332				

		Apr-00		        2017-04-12		15,486,039		575,097				

		Apr-00		        2017-04-13		16,061,136		-1,716,128				

		Apr-00		        2017-04-17		14,345,008		-315,433				

		Apr-00		        2017-04-18		14,029,576		-45,393				

		Apr-00		        2017-04-19		13,984,183		-105,870				

		Apr-00		        2017-04-20		13,878,313		12,924				

		Apr-00		        2017-04-21		13,891,237		-6,117,527				

		Apr-00		        2017-04-24		7,773,710		-680,176				

		Apr-00		        2017-04-25		7,093,534		-114,738				

		Apr-00		        2017-04-26		6,978,796		296,046				

		Apr-00		        2017-04-27		7,274,843		-147,848				

		Apr-00		        2017-04-28		7,126,995		486,083				

		Apr-00		        2017-04-30		7,626,316		0				

		Apr-00		        2017-05-01		7,626,316		-78,098				

		Apr-00		        2017-05-02		7,548,218		-184,045				

		Apr-00		        2017-05-03		7,364,173		707,599				

		Apr-00		        2017-05-04		8,071,772		662,597				

		Apr-00		        2017-05-05		8,734,368		164,792				

		Apr-00		        2017-05-08		8,899,160		-41,780				

		Apr-00		        2017-05-09		8,857,379		80,876				

		Apr-00		        2017-05-10		8,938,255		1,478,104				

		Apr-00		        2017-05-11		10,416,359		-178,381				

		May-00		        2017-05-12		10,237,977		-932,618				

		May-00		        2017-05-15		9,305,360		228,067				

		May-00		        2017-05-16		9,533,427		782,830				

		May-00		        2017-05-17		10,316,256		-207,716				

		May-00		        2017-05-18		10,108,540		56,474				

		May-00		        2017-05-19		10,165,015		-34,612				

		May-00		        2017-05-22		10,130,403		12,544				

		May-00		        2017-05-23		10,142,947		6,084,082				

		May-00		        2017-05-24		16,227,029		-334,613				

		May-00		        2017-05-25		15,892,416		1,331,397				

		May-00		        2017-05-26		17,223,813		-17,418				

		May-00		        2017-05-30		17,206,394		795,489				

		May-00		        2017-05-31		18,001,883		-597,467				

		May-00		        2017-06-01		17,417,203		553,304				

		May-00		        2017-06-02		17,970,507		541,008				

		May-00		        2017-06-05		18,511,515		26,704				

		May-00		        2017-06-06		18,538,219		-210,945				

		May-00		        2017-06-07		18,327,274		-14,958				

		May-00		        2017-06-08		18,312,317		-112,852				

		May-00		        2017-06-09		18,199,465		310,318				

		May-00		        2017-06-12		18,509,783		-64,981				

		May-00		        2017-06-13		18,444,802		122,105				

		May-00		        2017-06-14		18,566,907		-50,987				

		May-00		        2017-06-15		18,515,920		78,719				

		May-00		        2017-06-16		18,594,639		-17,792				

		May-00		        2017-06-19		18,576,847		-379,822				

		May-00		        2017-06-20		18,197,026		-32,739				

		May-00		        2017-06-21		18,164,287		11,372				

		May-00		        2017-06-22		18,175,659		-106,417				

		May-00		        2017-06-23		18,069,242		16,874,428				

		Jun-00		        2017-06-26		34,943,670		8,622,036				

		Jun-00		        2017-06-27		43,565,706		5,991,248				

		Jun-00		        2017-06-28		49,556,954		-397,073				

		Jun-00		        2017-06-29		49,159,880		-38,151,136				

		Jun-00		        2017-06-30		11,008,745		633,451				

		Jun-00		        2017-07-03		11,666,271		-439,076				

		Jun-00		        2017-07-05		11,227,195		1,044				

		Jun-00		        2017-07-06		11,228,239		-49,004				

		Jun-00		        2017-07-07		11,179,236		9,117				

		Jun-00		        2017-07-10		11,188,353		1,402,694				

		Jun-00		        2017-07-11		12,591,047		-30,927				

		Jun-00		        2017-07-12		12,560,119		-293,017				

		Jun-00		        2017-07-13		12,267,103		786,075				

		Jun-00		        2017-07-14		13,053,178		-38,261				

		Jun-00		        2017-07-17		13,014,917		-139,338				

		Jun-00		        2017-07-18		12,875,579		1,513,027				

		Jun-00		        2017-07-19		14,388,606		555,715				

		Jun-00		        2017-07-20		14,944,321		-34,621				

		Jun-00		        2017-07-21		14,909,700		-43,711				

		Jun-00		        2017-07-24		14,865,990		79,043				

		Jun-00		        2017-07-25		14,945,033		-88,727				

		Jun-00		        2017-07-26		14,856,306		6,226				

		Jun-00		        2017-07-27		14,862,532		48,280				

		Jun-00		        2017-07-28		14,910,811		276,473				

		Jun-00		        2017-07-31		15,187,285		665,589				

		Jun-00		        2017-08-01		15,869,319		604,956				

		Jun-00		        2017-08-02		16,474,275		-579,865				

		Jun-00		        2017-08-03		15,894,410		-145,495				

		Jul-00		        2017-08-04		15,748,915		-245,425				

		Jul-00		        2017-08-07		15,503,490		-2,416,928				

		Jul-00		        2017-08-08		13,086,561		-183,113				

		Jul-00		        2017-08-09		12,903,448		-156,688				

		Jul-00		        2017-08-10		12,746,760		694,011				

		Jul-00		        2017-08-11		13,440,771		-262,199				

		Jul-00		        2017-08-14		13,178,572		-157,465				

		Jul-00		        2017-08-15		13,021,107		665,799				

		Jul-00		        2017-08-16		13,686,906		787,888				

		Jul-00		        2017-08-21		14,406,889		-461,184				

		Jul-00		        2017-08-22		13,945,705		-831,674				

		Jul-00		        2017-08-23		13,114,031		132,652				

		Jul-00		        2017-08-24		13,246,683		-270,950				

		Jul-00		        2017-08-25		12,975,734		138,454				

		Jul-00		        2017-08-28		13,114,188		-81,052				

		Jul-00		        2017-08-29		13,033,136		-12,634				

		Jul-00		        2017-08-30		13,020,501		450,613				

		Jul-00		        2017-08-31		13,471,115		-771,221				

		Jul-00		        2017-09-01		12,716,978		-161,143				

		Jul-00		        2017-09-05		12,555,835		-72,485				

		Jul-00		        2017-09-06		12,483,350		-357,326				

		Jul-00		        2017-09-07		12,126,024		-117,615				

		Jul-00		        2017-09-08		12,008,409		452,621				

		Jul-00		        2017-09-11		12,461,030		-159,290				

		Jul-00		        2017-09-12		12,301,741		575,390				

		Jul-00		        2017-09-13		12,877,131		-355,101				

		Jul-00		        2017-09-14		12,522,030		-25,872				

		Jul-00		        2017-09-15		12,496,159		-60,969				

		Jul-00		        2017-09-18		12,435,190		-125,210				

		Jul-00		        2017-09-19		12,309,979		-17,360				

		Aug-00		        2017-09-20		12,292,619		210,648				

		Aug-00		        2017-09-21		12,503,267		75,587				

		Aug-00		        2017-09-22		12,578,854		50,245				

		Aug-00		        2017-09-25		12,629,099		24,776				

		Aug-00		        2017-09-26		12,653,874		-21,546				

		Aug-00		        2017-09-27		12,632,328		-102,621				

		Aug-00		        2017-09-28		12,529,707		-2,401,888				

		Aug-00		        2017-09-29		10,127,819		806,121				

		Aug-00		        2017-09-30		10,948,604		0				

		Aug-00		        2017-10-02		10,948,604		-139,304				

		Aug-00		        2017-10-03		10,809,300		-1,569,386				

		Aug-00		        2017-10-04		9,239,914		420,490				

		Aug-00		        2017-10-05		9,660,405		208,773				

		Aug-00		        2017-10-06		9,869,178		-1,477,370				

		Aug-00		        2017-10-09		8,391,808		277,322				

		Aug-00		        2017-10-10		8,669,130		-239,371				

		Aug-00		        2017-10-11		8,429,759		879,628				

		Aug-00		        2017-10-12		9,309,387		-332,987				

		Aug-00		        2017-10-13		8,976,400		-34,509				

		Aug-00		        2017-10-16		8,941,891		-201,280				

		Aug-00		        2017-10-17		8,740,611		-1,308,505				

		Aug-00		        2017-10-18		7,432,106		155,447				

		Aug-00		        2017-10-19		7,587,553		1,033,210				

		Aug-00		        2017-10-20		8,620,763		4,685,034				

		Aug-00		        2017-10-23		13,305,797		1,433,326				

		Aug-00		        2017-10-24		14,739,123		1,666,155				

		Aug-00		        2017-10-25		16,405,278		2,634,835				

		Aug-00		        2017-10-26		19,040,113		3,935,939				

		Aug-00		        2017-10-27		22,976,052		3,707,603				

		Aug-00		        2017-10-30		26,683,655		1,368,693				

		Sep-00		        2017-10-31		28,052,348		3,076,220				

		Sep-00		        2017-11-01		31,145,357		-524,269				

		Sep-00		        2017-11-02		30,621,089		7,193,509				

		Sep-00		        2017-11-03		37,814,598		4,156,378				

		Sep-00		        2017-11-06		41,970,975		-544,659				

		Sep-00		        2017-11-07		41,426,316		4,581,329				

		Sep-00		        2017-11-08		46,007,645		-96,343				

		Sep-00		        2017-11-09		45,911,302		2,172,997				

		Sep-00		        2017-11-10		48,084,299		2,605,736				

		Sep-00		        2017-11-13		50,690,035		-212,383				

		Sep-00		        2017-11-14		50,477,652		1,281,387				

		Sep-00		        2017-11-15		51,759,039		303,992				

		Sep-00		        2017-11-16		52,063,031		879,205				

		Sep-00		        2017-11-17		52,942,236		243,954				

		Sep-00		        2017-11-20		53,186,190		-57,786				

		Sep-00		        2017-11-21		53,128,404		-332,516				

		Sep-00		        2017-11-22		52,795,888		-38,097				

		Sep-00		        2017-11-24		52,757,791		72,990				

		Sep-00		        2017-11-27		52,830,782		-93,385				

		Sep-00		        2017-11-28		52,737,397		-59,735				

		Sep-00		        2017-11-29		52,677,662		63,535				

		Sep-00		        2017-11-30		52,741,198		-408,431				



Total Cash and daily change in Cash
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				Common School Fund 		Current Target		Current Ranges				Proposed Target		Proposed Ranges

				Global Equity		60%		50% - 70%				45%		40% - 50%

				Private Equity		10%		0% - 12%				10%		8% - 12%

				Fixed Income		30%		25% - 35%				25%		20% - 30%

				Real Assets		0%		N/A				10%		8% - 12%

				Diversifying Strategies		0%		N/A				10%		8% - 12%

				Cash		0%		0% - 3%				0%		0% - 3%



				10 Yr Expected Return (Geo Mean)		6.5%						6.6%		 

				Projected Standard Deviation		14.5%						13.2%		 







				Common School Fund 		Current Target		Current Ranges		Market Value		Actual

				Global Equity		60%		50% - 70%		$   799,182,000		55%

				Private Equity		10%		0% - 12%		$   190,824,000		13%

				Fixed Income		30%		25% - 35%		$   441,098,000		31%

				Real Assets		0%		N/A		$   - 0		0%

				Diversifying Strategies		0%		N/A		$   - 0		0%

				Cash		0%		0% - 3%		$   11,666,000		1%

				Source:  State Street						$   1,442,770,000







				Common School Fund 		Benchmark		Prior Allocation		Approved Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		60%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		10%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		30%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		0%		10%		8% - 12%

				Diversifying Strategies		CPI + 4%		0%		10%		8% - 12%

				Cash		Cash		0%		0%		0% - 3%



				10 Yr Expected Return (Geo Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source:  Updated with Callan 2018 Capital Market Assumptions





				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   950,810,000		55%

				Private Equity		10%		10%		8% - 12%		$   203,346,000		12%

				Fixed Income		30%		25%		20% - 30%		$   443,668,000		26%

				Real Assets		0%		10%		8% - 12%		$   - 0		0%

				Diversifying Strategies		0%		10%		8% - 12%		$   100,000,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   20,783,000		1%

												$   1,718,607,000



				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   891,720,000		52%

				Private Equity		10%		10%		8% - 12%		$   212,873,000		12%

				Fixed Income		30%		25%		20% - 30%		$   451,976,000		26%

				Real Estate		0%		10%		8% - 12%		$   9,000,000		1%

				Alternatives		0%		10%		8% - 12%		$   95,869,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   - 0		0%

												$   1,661,437,000







				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   796,591,000		48%

				Private Equity		10%		10%		8% - 12%		$   209,742,000		13%

				Fixed Income		30%		25%		20% - 30%		$   435,445,000		26%

				Real Estate		0%		10%		8% - 12%		$   60,000,000		4%

				Alternatives		0%		10%		8% - 12%		$   91,740,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   52,139,000		3%

												$   1,645,657,000		 







				Common School Fund 		Benchmark		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		42.8%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		13.6%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		28.0%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		6.7%		10%		8% - 12%

				Alternatives		CPI + 4%		5.7%		10%		8% - 12%

				Cash		Cash		3.1%		0%		0% - 3%



				10 Yr Expected Return (Geo Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source:  Updated with Callan 2018 Capital Market Assumptions









				Common School Fund 		Benchmark		Market Value		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		$   895,189,713.90		47.1%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		$   202,601,993.64		10.7%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		$   487,914,680.00		25.7%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		$   128,802,075.88		6.8%		10%		8% - 12%

				Alternatives		CPI + 4%		$   119,813,484.94		6.3%		10%		8% - 12%

				Cash		Cash		$   66,249,000.00		3.5%		0%		0% - 3%

								$   1,900,570,948.36







				Vintage		Fund		Commitment		Unfunded Commit		Contributions		Distributions		TVPI		Net IRR		Cambridge Assoc. Rank

				2007		Warburg Pincus PE X		$   25,000,000		$   - 0		$   25,214,323		$   28,856,311		1.61X		8.6%		3rd

				2007		Oak Hill Capital Part III		$   25,000,000		$   - 0		$   30,189,059		$   41,715,827		1.5X		8.9%		3rd

				2008		Apollo Invest Fund VII		$   25,000,000		$   3,565,948		$   30,092,816		$   46,945,151		2.05X		23.1%		1st

				2008		TPG Partners VI		$   25,000,000		$   1,090,536		$   27,095,272		$   31,317,640		1.64X		11.2%		3rd

				2008		PEG Venture Cap IV		$   20,000,000		$   274,676		$   24,434,184		$   18,738,925		1.79X		14.1%		3rd

				2009		Oaktree Opp Fund VIII		$   12,500,000		$   - 0		$   12,500,000		$   17,178,520		1.46X		9.2%		N/A

				2011		Oaktree Opp Fund VIIIb		$   12,500,000		$   - 0		$   12,500,000		$   9,480,383		1.33X		20.8%		2nd

				2013		Oaktree Opp Fund IX		$   20,000,000		$   - 0		$   20,000,000		$   6,579,086		1.14X		3.2%		N/A

				2013		KKR Asian Fund II		$   25,000,000		$   2,309,953		$   27,186,631		$   20,340,392		1.41X		13.7%		3rd

				2013		Apollo Invest Fund VIII		$   25,000,000		$   5,580,815		$   21,690,865		$   6,525,855		1.37X		14.6%		3rd

				2014		PEG Venture Cap V		$   25,000,000		$   4,104,290		$   21,385,953		$   1,062,332		1.22X		NM		NM

				2015		Francisco Partners IV		$   15,000,000		$   382,500		$   14,617,500		$   1,552,500		1.58X		26.0%		1st

				2015		Oaktree Opp Fund X		$   25,000,000		$   7,500,000		$   20,000,000		$   2,809,830		1.33X		20.8%		NM

				2018		Vista Equity Partners Fund VII		$   15,000,000		$   12,346,104		$   2,653,896		$   17,021		0.97X		NM		NM

				2019		BlackStone Capital Partners		$   15,000,000		$   15,000,000		$   - 0		$   - 0		0.00X		NM		NM

				 				$   310,000,000.00
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CSF Rebalance





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,676,023,000		3.82%		17.24%		7.71%		9.46%		5.88%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				4.04%		17.47%		7.92%		9.21%		5.70%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-0.22%		-0.23%		-0.21%		0.25%		0.18%

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   952,075,000		5.85%		24.83%		9.85%		12.02%		6.23%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				5.72%		23.95%		9.52%		11.00%		4.97%

																Excess Return				0.13%		0.88%		0.33%		1.02%		1.26%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   446,205,000		0.50%		4.94%		2.97%		2.84%		5.02%

																Bloomberg Barclays US Aggregate				0.39%		3.54%		2.32%		2.21%		4.18%

																Excess Return				0.11%		1.40%		0.65%		0.63%		0.84%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   200,352,000		4.11%		15.31%		10.17%		14.04%		7.62%

																Russell 3000 + 300 Bps Qtr Lag				5.34%		22.22%		14.03%		17.61%		11.23%

																Excess Return				-1.23%		-6.91%		-3.86%		-3.57%		-3.61%







				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Common School Fund Returns		$   1,661,437,000		-0.49%		11.77%		6.67%		8.33%		6.54%

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				CSF Policy Benchmark				-0.23%		11.82%		6.86%		8.23%		6.33%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				Excess Return				-0.26%		-0.05%		-0.19%		0.10%		0.21%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   891,720,000		-1.24%		15.67%		8.29%		10.20%		7.09%

																MSCI ACWI IMI Net				-0.89%		15.03%		8.27%		9.34%		5.90%

																Excess Return				-0.35%		0.64%		0.02%		0.86%		1.19%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   451,976,000		-1.40%		2.05%		1.90%		2.46%		4.98%

																Bloomberg Barclays US Aggregate				-1.46%		1.20%		1.24%		1.89%		3.86%

																Excess Return				0.06%		0.85%		0.66%		0.57%		1.12%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   212,873,000		5.18%		19.73%		11.69%		14.37%		8.70%

																Russell 3000 + 300 Bps Qtr Lag				7.11%		24.71%		14.43%		19.01%		12.27%

																Excess Return				-1.93%		-4.98%		-2.74%		-4.64%		-3.57%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   95,869,000		-4.13%		N/A		N/A		N/A		N/A

																Russell 3000 + 300 Bps Qtr Lag				2.22%		N/A		N/A		N/A		N/A

																Excess Return				-6.35%		N/A		N/A		N/A		N/A



																		 



				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise				MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Sep-18		Pyramis Select		Global X-US Equity		$   (30,000,000)		Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Sep-18		Arrowstreet		Global X-US Equity		$   (15,000,000)		Cash Raise				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Sep-18		RREEF		Real Estate		$   15,000,000		Additional Funding				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding

																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

																MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

																Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street































				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,571,792,000		-5.87%		-3.89%		6.13%		5.07%		8.27%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				-4.66%		-1.44%		7.74%		5.66%		8.49%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-1.21%		-2.45%		-1.61%		-0.59%		-0.22%						$   38,508,904.00

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Source: State Street

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   672,619,000		-13.93%		-11.35%		5.72%		4.24%		10.60%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				-13.28%		-10.08%		6.49%		4.17%		9.74%

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Excess Return				-0.65%		-1.27%		-0.77%		0.07%		0.86%						$   8,542,261.30		22%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise				Common School Fund Fixed Income Returns		$   440,001,000		0.66%		-0.71%		2.74%		2.85%		5.77%

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Bloomberg Barclays US Aggregate				1.64%		0.01%		2.17%		2.49%		3.94%

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Excess Return				-0.98%		-0.72%		0.57%		0.36%		1.83%						$   3,168,007.20		8%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding				Common School Fund Private Equity Returns		$   214,537,000		3.27%		15.15%		12.76%		13.25%		11.98%

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Russell 3000 + 300 Bps Qtr Lag				7.90%		21.06%		20.54%		16.83%		15.66%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding				Excess Return				-4.63%		-5.91%		-7.78%		-3.58%		-3.68%						$   12,679,136.70		32%

				Oct-18		RREEF		Real Estate		$   15,000,000		Additional Funding

				Jan-19		RREEF		Real Estate		$   15,000,000		Additional Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   89,446,000		0.18%		-10.55%		N/A		N/A		N/A

																CPI + 400 Bps				0.50%		5.98%		N/A		N/A		N/A

																Excess Return				-0.32%		-16.53%		N/A		N/A		N/A						$   14,785,423.80		38%



																Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   105,759,000		0.56%		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.87%		N/A		N/A		N/A		N/A

																Excess Return				-1.31%		N/A		N/A		N/A		N/A						$   39,174,829.00



																		 



																Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,571,792,000		-5.87%		-3.89%		6.13%		5.07%		8.27%

																CSF Policy Benchmark				-4.66%		-1.44%		7.74%		5.66%		8.49%

																Excess Return				-1.21%		-2.45%		-1.61%		-0.59%		-0.22%

																Source: State Street



																Period Ending 3/29/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,747,944,819		6.03%		2.41%		8.07%		5.90%		11.04%

																CSF Policy Benchmark				4.96%		3.23%		8.81%		6.17%		10.80%

																Excess Return				1.07%		-0.82%		-0.74%		-0.27%		0.24%

																Source: State Street (Preliminary)







																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,900,572,077		4.68%		16.04%		9.35%		6.86%		8.39%

																CSF Policy Benchmark				4.49%		15.15%		10.06%		7.36%		8.36%

																Excess Return				0.19%		0.89%		-0.71%		-0.50%		0.03%

																Source: State Street





																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,900,572,077		4.68%		16.04%		9.35%		6.86%		8.39%

																CSF Policy Benchmark				4.49%		15.15%		10.06%		7.36%		8.36%

																Excess Return				0.19%		0.89%		-0.71%		-0.50%		0.03%

																Source: State Street

																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   895,189,714		9.23%		26.26%		11.79%		8.21%		9.62%

																MSCI ACWI IMI Net				9.05%		26.35%		12.09%		8.34%		8.91%

																Excess Return				0.18%		-0.09%		-0.30%		-0.13%		0.71%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   487,914,680		0.61%		10.57%		4.83%		3.69%		4.92%

																Bloomberg Barclays US Aggregate				0.18%		8.72%		4.03%		3.10%		3.95%

																Excess Return				0.43%		1.85%		0.80%		0.59%		0.97%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   202,601,994		3.44%		11.07%		13.83%		11.33%		13.56%

																Russell 3000 + 300 Bps Qtr Lag				1.91%		6.00%		16.18%		13.73%		16.44%

																Excess Return				1.53%		5.07%		-2.36%		-2.40%		-2.88%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   119,813,485		-2.09%		-1.47%		N/A		N/A		N/A

																CPI + 400 Bps				1.07%		6.37%		N/A		N/A		N/A

																Excess Return				-3.16%		-7.84%		N/A		N/A		N/A



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   128,802,076		1.48%		6.66%		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.08%		4.64%		N/A		N/A		N/A

																Excess Return				0.40%		2.02%		N/A		N/A		N/A

																Source: State Street

																		 



















Global Low Vol

						Period Ending  9/30/18		Market Value		1 year		Incep																				FUND ID		FUND NAME		PERIOD TYPE		DATE		LEVEL		Return

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		15.29%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-17		TOTAL		1.72656		1.0173

						MSCI ACWI IMI Min Vol Net				3.76%		13.26%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-17		TOTAL		3.37291		1.0337

						MSCI ACWI IMI Net				-0.95%		15.44%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-17		TOTAL		0.61116		1.0061

						Excess				2.78%		-0.16%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-17		TOTAL		1.13512		1.0114

																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-17		TOTAL		2.85885		1.0286

						Period Ending  10/30/18		Market Value		1 year		Incep				1-yr Beta																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-17		TOTAL		-0.47927		0.9952

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		10.82%				0.78						$   5,259,205,394.39										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-17		TOTAL		1.81194		1.0181

						MSCI ACWI IMI Net				-0.95%		9.69%				1.00		 				18.8%										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-17		TOTAL		0.85733		1.0086

						Excess				2.78%		1.13%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-17		TOTAL		0.08901		1.0009

						Source: State Street																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-17		TOTAL		1.60656		1.0161



						Period Ending  12/31/18		Market Value		1 year		Incep*				1-yr Beta

						Global Equity Low Vol		$   3,457,896,908		-5.55%		7.66%				0.78

						MSCI ACWI IMI Net				-10.08%		5.57%				1.00

						Excess				4.53%		2.09%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Nov-17		TOTAL		2.47781		1.0248

						Source: State Street 																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Dec-17		TOTAL		0.61060		1.0061

						*Inception: January 1, 2017



						Period Ending  12/31/18		Market Value		1 year		Incep**				1-yr Beta		 		 

						Diversified Multifactor (59GY)		$   653,862,118		-12.00%		-3.55%				0.93		 		 

						MSCI World X-US Net				-14.09%		-5.33%				1.00

						Excess				2.09%		1.78%				 

						Source:   State Street

						**Inception:  June 1, 2017

								$   4,111,759,026

								23,964,745,626

								17.2%



																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-18		TOTAL		3.29524		1.0330

		1.01				Date		OPERF Global Low Vol Excess Returns		Cum Alpha																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-18		TOTAL		-3.93244		0.9607

		1.00		1.00		Jan-17		0.01		0.63																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-18		TOTAL		0.03092		1.0003

		1.00				Feb-17		(0.00)		0.55																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-18		TOTAL		0.02334		1.0002

		1.00				Mar-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-18		TOTAL		0.10066		1.0010

		1.01				Apr-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-18		TOTAL		0.29959		1.0030

		0.99				May-17		0.01		1.10																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-18		TOTAL		3.07894		1.0308

		0.99				Jun-17		(0.01)		0.46																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-18		TOTAL		1.53151		1.0153

		1.01				Jul-17		(0.01)		(0.29)																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-18		TOTAL		1.06380		1.0106

		0.98				Aug-17		0.01		0.43																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-18		TOTAL		-4.69532		0.9530

		1.00				Sep-17		(0.02)		(1.33)

		1.01				Oct-17		0.00		(0.97)

		0.99				Nov-17		0.01		(0.37)																										January 1, 2017 to September 30, 2018

		0.99				Dec-17		(0.01)		(1.04)																										Cumulative		24.34%

		1.01				Jan-18		(0.01)		(2.36)																										Annualized		13.26%						 

		1.01				Feb-18		0.01		(1.14)

		1.00				Mar-18		0.01		(0.01)

		1.00				Apr-18		(0.00)		(0.43)

		1.00				May-18		(0.00)		(0.69)																										January 1, 2017 to October 31, 2018										STD

		1.00				Jun-18		0.00		(0.46)																										Cumulative		18.51%						RTN		8.53%

		1.00				Jul-18		(0.00)		(0.44)																										Annualized		9.70%						9.70%

		1.01				Aug-18		(0.00)		(0.44)

		1.02		 		Sep-18		0.01		0.12																						Return Details ( GLOBAL EQUITY LOW VOL - Since Incept )

						Oct-18		0.02		1.39																						RETURN TYPE: Total

																																GLOBAL EQUITY LOW VOL - 59ACA41 As of 31-Oct-18



																																Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		Global Low Vol		MSCI ACWI IMI Net		ROR (Excess)





		Period Ending 12/31/18		Market Value		1 year		2 years		3 years		4 years		Inception

		DFA Large Cap Core		$   3,403,739,954.00		-7.51%		5.08%		8.49%		5.07%		5.24%

		Russell 1000				-4.12%		7.64%		9.09%		6.99%		7.30%

		Excess				-3.39%		-2.56%		-0.61%		-1.92%		-2.06%

		Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 																														    2017-01-31		801,909,286.76		828,699,371.72		0.00		26,790,084.96		3.341		2.708		0.633

																																    2017-02-28		828,699,371.72		1,656,362,771.25		806,330,392.94		21,333,006.59		2.662		2.756		(0.094)

																																    2017-03-31		1,656,362,771.25		2,465,785,512.92		797,724,085.53		11,698,656.14		0.868		1.184		(0.316)

																																    2017-04-30		2,465,785,512.92		3,306,421,375.03		802,145,233.49		38,490,628.62		1.600		1.607		(0.007)

																																    2017-05-31		3,306,421,375.03		3,398,044,665.63		(1,046,362.17)		92,669,652.77		2.804		1.996		0.808

																																    2017-06-30		3,398,044,665.63		3,398,066,832.57		(375,208.00)		397,374.94		0.012		0.590		(0.579)

																																    2017-07-31		3,398,066,832.57		3,467,460,133.76		(457,623.04)		69,850,924.23		2.056		2.743		(0.687)

																																    2017-08-31		3,467,460,133.76		3,500,445,436.18		(1,084,734.23)		34,070,036.65		0.983		0.354		0.629

																																    2017-09-30		3,500,445,436.18		3,521,396,769.74		(382,769.10)		21,334,102.66		0.610		2.144		(1.534)

																																    2017-10-31		3,521,396,769.74		3,604,549,977.86		(7,747.52)		83,160,955.65		2.362		2.022		0.339

																																    2017-11-30		3,604,549,977.86		3,692,667,899.60		(1,406,749.15)		89,524,670.88		2.484		1.963		0.521

																																    2017-12-31		3,692,667,899.60		3,731,514,400.40		(970,424.73)		39,816,925.53		1.079		1.631		(0.552)

																																    2018-01-31		3,731,514,400.40		3,884,736,143.24		(2,218,017.28)		155,439,760.12		4.165		5.392		(1.227)

																																    2018-02-28		3,884,736,143.24		3,755,381,050.97		(1,288,269.67)		(128,066,822.60)		(3.297)		(4.175)		0.878

																																    2018-03-31		3,755,381,050.97		3,724,076,774.10		(1,474,676.71)		(29,829,600.16)		(0.794)		(1.869)		1.074

																																    2018-04-30		3,724,076,774.10		3,740,223,741.20		(838,885.65)		16,985,852.75		0.456		0.934		(0.478)

																																    2018-05-31		3,740,223,741.20		3,740,830,335.89		(884,391.80)		1,490,986.49		0.040		0.394		(0.354)

																																    2018-06-30		3,740,830,335.89		3,726,798,952.31		(874,654.39)		(13,156,729.19)		(0.352)		(0.600)		0.248

																																    2018-07-31		3,726,798,952.31		3,828,653,569.78		(876,325.56)		102,730,943.03		2.757		2.770		(0.014)

																																    2018-08-31		3,828,653,569.78		3,862,100,212.13		(866,711.31)		34,313,353.66		0.896		0.919		(0.022)

																																    2018-09-30		3,862,100,212.13		3,898,605,934.09		(848,253.73)		37,353,975.70		0.967		0.159		0.808

																																    2018-10-31		3,898,605,934.09		3,670,259,067.73		(855,190.47)		(227,491,675.89)		(5.836)		(7.823)		1.987

																																Date		MSCI ACWI IMI Net		Global Low Vol		Date		MSCI ACWI IMI Net		Global Low Vol Excess Return		Cumulative Excess Returns				MSCI ACWI IMI Net		Global Low Vol		Geo BMK		Geo DFA		CUM ALPHA

																																Jan-17		2.708		3.341		Jan-17		- 0		1%		1%		1		1.0271		1.0334		0.027		0.033		0.63%

																																Feb-17		2.756		2.662		Feb-17		- 0		-0%		1%		2		1.0276		1.0266		0.055		0.061		0.55%

																																Mar-17		1.184		0.868		Mar-17		- 0		-0%		0%		3		1.0118		1.0087		0.068		0.070		0.22%

																																Apr-17		1.607		1.600		Apr-17		- 0		-0%		0%		4		1.0161		1.0160		0.085		0.087		0.22%

																																May-17		1.996		2.804		May-17		- 0		1%		1%		5		1.0200		1.0280		0.107		0.118		1.10%

																																Jun-17		0.590		0.012		Jun-17		- 0		-1%		0%		6		1.0059		1.0001		0.113		0.118		0.46%

																																Jul-17		2.743		2.056		Jul-17		- 0		-1%		-0%		7		1.0274		1.0206		0.144		0.141		-0.29%

																																Aug-17		0.354		0.983		Aug-17		- 0		1%		0%		8		1.0035		1.0098		0.148		0.152		0.43%

																																Sep-17		2.144		0.610		Sep-17		- 0		-2%		-1%		9		1.0214		1.0061		0.172		0.159		-1.33%

																																Oct-17		2.022		2.362		Oct-17		- 0		0%		-1%		10		1.0202		1.0236		0.196		0.186		-0.97%

																																Nov-17		1.963		2.484		Nov-17		- 0		1%		-0%		11		1.0196		1.0248		0.220		0.216		-0.37%

																																Dec-17		1.631		1.079		Dec-17		- 0		-1%		-1%		12		1.0163		1.0108		0.240		0.229		-1.04%

																																Jan-18		5.392		4.165		Jan-18		- 0		-1%		-2%		13		1.0539		1.0417		0.280		0.256		-2.36%

																																Feb-18		(4.175)		(3.297)		Feb-18		- 0		1%		-1%		14		0.9583		0.9670		0.212		0.201		-1.14%

																																Mar-18		(1.869)		(0.794)		Mar-18		- 0		1%		-0%		15		0.9813		0.9921		0.179		0.179		-0.01%

																																Apr-18		0.934		0.456		Apr-18		- 0		-0%		-0%		16		1.0093		1.0046		0.175		0.171		-0.43%

																																May-18		0.394		0.040		May-18		- 0		-0%		-1%		17		1.0039		1.0004		0.167		0.160		-0.69%

						20.78%																										Jun-18		(0.600)		(0.352)		Jun-18		- 0		0%		-0%		18		0.9940		0.9965		0.153		0.148		-0.46%

				Period Ending  8/31/19		Market Value		1 year		2 year		Incep*																				Jul-18		2.770		2.757		Jul-18		- 0		-0%		-0%		19		1.0277		1.0276		0.164		0.159		-0.44%

				Global Equity Low Vol		$   4,363,270,621		3.62%		6.92%		10.86%																				Aug-18		0.919		0.896		Aug-18		- 0		-0%		-0%		20		1.0092		1.0090		0.161		0.157		-0.44%

				MSCI ACWI IMI Net				-1.43%		4.98%		9.22%																				Sep-18		0.159		0.967		Sep-18		- 0		1%		0%		21		1.0016		1.0097		0.154		0.155		0.12%

				Excess				5.05%		1.95%		1.64%																						Oct-18		(7.823)		(5.836)		Oct-18		- 0		2%		-509%		22		0.9218		0.9416		5.190		0.098		-509.20%

				Beta				0.72		0.73

				Std Dev Port				12.95%		10.14%

				Std Dev Bench				17.64%		13.60%

				Source: State Street 

				*Inception: January 1, 2017



				Period Ending  8/31/19		Market Value		1 year		2 year		Incep**

				Diversified Multifactor (59GY)		$   791,613,572		0.09%		1.63%		2.75%

				MSCI World X-US Net				-0.35%		1.32%		2.51%

				Excess				0.44%		0.31%		0.24%

				Beta				0.72		0.73

				Std Dev Port				12.95%		10.14%

				Std Dev Bench				17.64%		13.60%

				Source:   State Street				 		 

				**Inception:  June 1, 2017



OPERF Global Low Vol  Excess Returns
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OPERF Global Low Volatily Monthly & Cumulative Excess Returns
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OIC Rebalance



				LEGACY								TARGET

				Pyramis				$   417,335,918.22				Risk Premia		$   575,000,000.00

				NT				$   752,683,280.56				Russell RAFI		$   300,000,000.00

				Total				$   1,170,019,198.78				S&P 400		$   100,000,000.00

												Russell 2000 Synthetic		$   100,000,000.00

												Cash		$   95,019,198.78

												TARGET		$   1,170,019,198.78









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				December				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				December				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				December				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination

				December				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding

				December				Fundamental Index		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding

				December				S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding

				December				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				January				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				January/February				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				January/February				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				From 2/10/14 to 3/20/14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise

												 		 

												$   (1,170,019,199)

												$   (150,000,000)

												$   (1,320,019,199)









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				May				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May				S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500

				May				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding						Market Value		3 Months		1 Year		3 Years		5 Years

				May				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding						$   29,203,481,000.00		4.45%		24.20%		11.22%		15.68%

				June				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance								4.84%		23.35%		10.37%		14.77%

				June				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance								-0.39%		0.85%		0.85%		0.91%

				June				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance

				June				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				June				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding						Period Ending 6/30/2014		1 Year		3 Years		5 Years

				June				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance						OPERF Public Equity Tracking Error		1.01%		0.94%		0.88%

				June				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				June				Arrowstreet		Developed & Emerging Markets		$   (202,000,000)		Cash Raise/Rebalance

				June				Pyramis		Developed & Emerging Markets		$   (106,000,000)		Cash Raise/Rebalance

				June				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance						Reason		Inclusion Date

				June				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance						Performance Trigger		Jul-14

																				Performance Trigger		Jul-14

																				Performance Trigger		Jul-14

																				Organizational Concerns/Performance Trigger		Mar-14

																				Organizational Concerns		Jan-14

																				Performance Trigger		Dec-13

																				Organizational Concerns/Performance Trigger		Oct-13

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination						Market Value		3 Months		1 Year		3 Years		5 Years

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding						$   27,952,195,000.00		1.13%		3.31%		15.42%		10.30%

				Apr-14				Fundamental Index		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding								0.59%		3.84%		14.30%		9.48%

				May-14				S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding								0.54%		-0.53%		1.12%		0.82%

				Jun-14				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				Jan-14				Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000		Rebalance - Additional Funding						1 Year		3 Years		5 Years

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance						1.04%		0.87%		0.89%

				Jan-14				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May-14				S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May-14				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500						Reason		Inclusion Date

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding						Performance Trigger		Jul-14

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding						Performance Trigger		Jul-14

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance						Performance Trigger		Jul-14

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance						Organizational Concerns/Performance Trigger		Mar-14

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance						Organizational Concerns		Jan-14

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance						Performance Trigger		Dec-13

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding						Organizational Concerns/Performance Trigger		Oct-13

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Developed & Emerging Markets		$   (202,000,000)		Cash Raise/Rebalance

				Jun-14				Pyramis		Developed & Emerging Markets		$   (106,000,000)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

												 

												$   (2,238,519,199)		Cash Raise/Terminations

												$   1,429,500,000		Fundings

												 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Reason		Inclusion Date

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination						Performance Trigger		Jul-14

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination						Performance Trigger		Jan-15

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding						Performance Trigger		Jul-14

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding						Organizational Concerns/Performance Trigger		Mar-14

																				Organizational Concerns		Jan-14

																				Performance Trigger		Dec-13











				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination						$   28,674,131,000.00		3.23%		5.33%		11.99%		10.16%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding								2.58%		5.12%		10.95%		9.25%						Wellington Small Cap		Performance Trigger		Jul-14

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance								0.65%		0.21%		1.04%		0.91%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

												 																						PIMCO U.S. Large Cap		Organizational Concerns		Jan-14

																																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding						$   29,143,574,000.00		0.89%		1.77%		14.64%		13.09%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Apr-15				Wells Cap CEF		International Core		$   50,000,000		Rebalance - Additional Funding								0.54%		0.81%		13.34%		12.17%						Wellington Small Cap		Performance Trigger		Jul-14

				May-15				Lazard CEF		International Core		$   65,000,000		Rebalance - Additional Funding								0.35%		0.96%		1.30%		0.92%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Jun-15				Lazard CEF		International Core		$   100,000,000		Rebalance - Additional Funding																				Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding







																				Market Value				1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						$   29,143,574,000				1.77%		14.64%		13.09%

				May-15				AQR		US Small Cap Equity		$   208,000,000		Conversion to 130/30										0.81%		13.34%		12.17%

				Jun-15				Arrowstreet		International Core		$   1,292,000,000		Conversion to 130/30										0.96%		1.30%		0.92%



																								1.04%		0.93%		0.92%

																								0.92		1.40		1.00



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination						Market Value				1 Year		3 Years		5 Years

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination						$   14,013,825,000				6.83%		17.55%		17.26%

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding										7.29%		17.73%		17.54%

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding										-0.46%		-0.18%		-0.28%

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding						Market Value				1 Year		3 Years		5 Years

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance						$   14,094,335,000				-3.07%		11.60%		9.52%

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding										-4.97%		9.80%		8.00%

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding										1.90%		1.80%		1.52%

				Apr-15				Wells Cap CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding

				May-15				Lazard CEF		Int'l Developed & Emerging		$   65,000,000		Rebalance - Additional Funding						Market Value				1 Year		3 Years		5 Years

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns						$   1,035,415,000				5.17%		19.95%		13.34%

				Jun-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding										-3.41%		11.80%		10.57%

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding										8.58%		8.15%		2.77%





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years								Firm/Mandate		Reason		Inclusion Date

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing						$   26,337,042,000		-9.72%		-4.91%		8.42%		7.81%								Wellington Small Cap		Performance Trigger		Jul-14

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding								-9.59%		-6.21%		7.20%		6.99%								Next Century Small Cap Growth		Performance Trigger		Jul-14

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing								-0.13%		1.30%		1.22%		0.82%								Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding																						Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding								N/A		1.01%		0.96%		0.91%

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding								N/A		1.29		1.27		0.90																		U.S.

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing																														International Developed

																																												Emerging Markets



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years				Firm/Mandate		Reason		Inclusion Date

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance						$   25,667,994,000		4.50%		-1.75%		8.74%		6.75%				EAM Micro Cap Growth		Performance Trigger		Dec-15

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance								4.91%		-2.19%		7.86%		6.11%				Wellington Small Cap		Performance Trigger		Jul-14

				Oct-15				OST Tiered Emerging Market Stratey		Emerging Markets		$   (180,400,000)		Cash Raise/Rebalance								-0.41%		0.44%		0.88%		0.64%				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance								N/A		1.17%		1.02%		0.96%

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 								N/A		0.37		0.86		0.67



				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance						Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance						$   25,658,687,000		0.31%		-4.53%		6.23%		5.88%

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance								0.30%		-4.36%		5.59%		5.24%

																						0.01%		-0.17%		0.64%		0.64%



																						N/A		1.17%		1.04%		0.97%

																						N/A		-0.15		0.62		0.66



																								(0.15)		0.62		0.66

																				Market Value		3 Months		1 Year		3 Years		5 Years

																				$   25,924,569,000		1.03%		-4.39%		6.50%		6.00%

																						1.06%		-3.87%		6.13%		5.43%

																						-0.03%		-0.52%		0.37%		0.57%



																						N/A		1.00%		1.00%		0.97%

																						N/A		-0.52		0.37		0.58







				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000)		Termination						Market Value		3 Months		1 Year		3 Years		5 Years

				Jul-16				Genesis		Emerging Markets		$   (50,000,000)		Cash Raise/Rebalance						$   26,401,853,950		5.91%		12.16%		5.50%		11.69%		 

				Jul-16				Lazard		Developed & Emerging Markets		$   (100,000,000)		Cash Raise/Rebalance								5.57%		12.25%		5.24%		10.87%		 

				Jul-16				Pyramis		Developed & Emerging Markets		$   (250,000,000)		Cash Raise/Rebalance								0.34%		-0.10%		0.26%		0.82%		 

				Jul-16				Walter Scott		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000		Rebalance - Additional Funding								N/A		0.88%		0.97%		0.91%

				Sep-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination								N/A		-0.11		0.27		0.90

				Sep-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination						$   26,311,920,000		2.30%		9.80%		3.68%		10.65%

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding								1.27%		8.36%		3.25%		9.61%

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance								1.03%		1.44%		0.43%		1.04%

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000)		Cash Raise/Rebalance								N/A		0.88%		0.97%		0.91%

				Nov-16				Genesis		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance								N/A		1.64		0.42		1.12

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Cash Raise/Rebalance

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		Global Low Vol		$   800,000,000		Rebalance - Initial Funding





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Jan-17				Wells Capital Closed End Fund		Developed & Emerging		$   (425,000,000)		Termination						$   28,001,472,947		6.48%		16.77%		5.70%		9.64%

				Jan-17				Lazard Closed End Fund		Developed & Emerging		$   425,000,000		Rebalance - Additional Funding								6.79%		15.37%		5.07%		8.55%

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance								-0.31%		1.40%		0.63%		1.09%

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination								N/A		0.82%		1.03%		0.93%

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination								N/A		1.71		0.61		1.17

				Feb-17				Acadian		Global Low Vol		$   800,000,000		Rebalance - Initial Funding										 

				Mar-17				AQR 		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Apr-17				Fidelity		Developed & Emerging		$   (603,000,000)		Termination

				Apr-17				Blackrock R1000V Index Fund		Developed & Emerging		$   (323,000,000)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding







																				Market Value		3 Months		1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						$   29,010,796,000		4.36%		20.32%		5.39%		11.63%

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000)		Termination								4.25%		19.01%		4.87%		10.74%

				Apr-17				Blackrock R1000V Index Fund		U.S. Large Cap Core		$   (323,000,000)		Termination								0.11%		1.31%		0.52%		0.89%

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination								N/A		0.82%		0.95%		0.92%

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding								N/A		1.60		0.55		0.97









																				Market Value		3 Months		1 Year		3 Years		5 Years

																				$   30,654,941,354		5.65%		20.02%		8.58%		11.40%

																						5.32%		18.73%		7.72%		10.43%

																						0.33%		1.29%		0.85%		0.97%



																						N/A		0.86%		0.92%		0.93%

																						N/A		1.50		0.92		1.04











				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure						$   30,683,041,000		6.07%		24.46%		10.32%		11.93%

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure								5.72%		23.95%		9.52%		11.00%

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure								0.35%		0.51%		0.80%		0.93%

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure								N/A		0.56%		0.90%		0.92%

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure								N/A		0.91		0.89		1.01

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

												$   (1,800,000,000)

																								 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance						$   29,545,729,000		-0.53%		16.33%		8.97%		10.19%		6.63%

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance								-0.89%		15.03%		8.27%		9.34%		5.90%

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance								0.36%		1.30%		0.70%		0.85%		0.73%

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance								N/A		0.67%		0.90%		0.93%		0.96%

												$   (1,000,000,000)										N/A		1.93		0.78		0.92		0.76







				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance						$   29,776,099,310		0.21%		11.71%		8.72%		10.18%		6.67%

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance								N/A		0.85%		0.90%		0.93%		0.95%

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance								N/A		.065		0.42		0.62		0.55

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

												$   (1,862,806,054)











				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise						$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance

																						N/A		0.85%		0.90%		0.93%		0.95%

																						N/A		.065		0.42		0.62		0.55





																				Market Value		1 year		Incep

																				$   3,670,259,067.73		1.83%		10.82%

																						3.76%

																						-0.95%		9.89%

																						2.78%		0.93%





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-18		59GY		OST International Risk Premia		International Developed		$   50,000,000		Rebalance - Additional Funding						$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		$   15,000,000		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Nov-18				Acadian Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Nov-18				AllianceBernstein Global Value		Global Value		$   14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		$   15,000,000		Cash Raise/Rebalance								N/A		0.85%		0.90%		0.93%		0.95%

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		$   15,000,000		Cash Raise/Rebalance								N/A		.065		0.42		0.62		0.55

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				AQR Global Low Vol		Global Low Vol		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		$   30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		$   16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		$   5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		$   75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		$   3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		$   2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		$   23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		$   19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		$   50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		$   6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		$   4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		$   3,000,000		Cash Raise/Rebalance

												$   475,000,000









				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Feb-19		59AY		AQR CAPITAL MANAGEMENT, LLC		World Developed		$   (15,000,000)		Rebalance				OPERF Public Equity Returns		$   25,661,929,602		0.02%		-0.07%		9.57%		7.01%		9.00%

				Feb-19		59A0		ARROWSTREET CAPITAL, LP		Int'l Developed & Emerging		$   (31,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				-0.18%		0.48%		9.36%		6.61%		8.45%

				Feb-19		59GW		LAZARD CEF		Int'l Developed & Emerging		$   (24,000,000)		Cash Raise/Rebalance				Excess Return (0.50% Target)				0.20%		-0.55%		0.21%		0.40%		0.55%

				Feb-19		597N		LAZARD  		Int'l Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Feb-19		599Y		WALTER SCOTT MGMT		Int'l Developed		$   (16,000,000)		Cash Raise/Rebalance				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.93%		0.87%		0.90%		0.90%

				Feb-19		592S		ACADIAN ASSET MGMT		Int'l Developed & Emerging Value		$   (16,000,000)		Cash Raise/Rebalance				Information Ratio (Excess Return/Tracking Error)				N/A		-0.59		0.25		0.45		0.61

				Feb-19		596B		BRANDES INVESTMENT PARTNERS LP		Int'l Developed & Emerging Value		$   (17,000,000)		Cash Raise/Rebalance

				Feb-19		59DR		DIMENSIONAL FUND ADVISORS		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance										-0.59		0.24		0.44		0.61

				Feb-19		59HL		EAM INVESTORS, LLC		Global X -US Micro Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X -US Micro Cap Value		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (9,000,000)		Cash Raise/Rebalance

				Feb-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (10,000,000)		Cash Raise/Rebalance

				Feb-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (3,000,000)		Cash Raise/Rebalance				Period Ending 9/30/19		Market Value		3 Months		1 Year		2 years		Incep				2-yr Beta

				Feb-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (7,000,000)		Cash Raise/Rebalance				Global Equity Low Vol		$   4,430,119,268		0.86%		4.22%		7.42%		11.13%				0.73

				Feb-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (3,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				-0.18%		0.48%		4.95%		9.75%				1.00

				Feb-19		59A4		ALLIANCE BERNSTEIN		Global Value		$   (14,000,000)		Cash Raise/Rebalance				Excess Return				1.04%		3.74%		2.46%		1.37%				 

				Feb-19		59HQ		DIMENSIONAL FUND ADVISORS		U.S. Large Cap Core		$   (400,000,000)		Cash Raise/Rebalance

				Feb-19		59IF		DIMENSIONAL FUND ADVISORS		Global Low Volatility		$   800,000,000		Initial Funding

												$   (604,000,000)								Jan-00



				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Mar-19		59HQ		DIMENSIONAL FUND ADVISORS LTD.		World Developed		$   (206,000,000)		Cash Raise/Rebalance

				Mar-19		59DY		S & P 500 INDEX OST MANAGED		U.S. Large Cap Core		$   (130,000,000)		Cash Raise/Rebalance

				Mar-19		598W		ARONSON,JOHNSON,ORTIZ		U.S. Large Cap Value		$   (48,000,000)		Cash Raise/Rebalance

				Mar-19		59GB		AQR CAPITAL MANAGEMENT, LLC		U.S. Small Cp Value		$   (14,000,000)		Cash Raise/Rebalance

				Mar-19		59AR		MELLON		U.S. Small Cap Value		$   (16,000,000)		Cash Raise/Rebalance

				Mar-19		59AY		AQR CAPITAL MANAGEMENT, LLC		International Developed		$   (43,000,000)		Cash Raise/Rebalance

				Mar-19		59A0		ARROWSTREET CAPITAL, LP		International Developed & Emerging		$   (91,000,000)		Cash Raise/Rebalance

				Mar-19		59GW		LAZARD ASSET MANAGEMENT		International Developed & Emerging		$   (72,000,000)		Cash Raise/Rebalance

				Mar-19		597N		LAZARD FRERES ASSET MANAGEMENT		International Developed & Emerging		$   (52,000,000)		Cash Raise/Rebalance

				Mar-19		599Y		WALTER SCOTT MGMT		International Developed		$   (46,000,000)		Cash Raise/Rebalance

				Mar-19		592S		ACADIAN ASSET MGMT		International Developed & Emerging		$   (45,000,000)		Cash Raise/Rebalance

				Mar-19		596B		BRANDES INVESTMENT PARTNERS LP		International Developed & Emerging		$   (49,000,000)		Cash Raise/Rebalance

				Mar-19		59DR		DIMENSIONAL FUND ADVISORS		Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59HL		EAM INVESTORS, LLC		Global X-US Micro Cap		$   (7,000,000)		Cash Raise/Rebalance

				Mar-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X-US Micro Cap		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (26,000,000)		Cash Raise/Rebalance

				Mar-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Mar-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (27,000,000)		Cash Raise/Rebalance

				Mar-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (8,000,000)		Cash Raise/Rebalance

				Mar-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (19,000,000)		Cash Raise/Rebalance

				Mar-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		59A4		ALLIANCE BERNSTEIN		Global X-US Value		$   (41,000,000)		Cash Raise/Rebalance

												$   (1,001,000,000)



				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Jun-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Jun-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (16,000,000)		Cash Raise/Rebalance

				Jun-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (21,000,000)		Cash Raise/Rebalance

				Jun-19		59AX		Arrowstreet EM		Emerging Markets		$   (10,000,000)		Cash Raise/Rebalance

				Jun-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (80,000,000)		Cash Raise/Rebalance

				Jun-19		59DR		DFA Int'l Small Cap Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		592Q		Genesis EM		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-19		59DS		Harris Int'l Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59AR		Mellon US Small Value		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		599Y		Walter Scott Int'l		International Developed		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59C1		Westwood Global EM		Emerging		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		59G7		William Blair EM Growth		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-19		59HF		William Blair EMSC		Emerging Small Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Jun-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (25,000,000)

				Jun-19		59IA		Acadian Low Vol		Global Low Vol		$   (23,000,000)

				Jun-19		59IB		AQR Low Vol		Global Low Vol		$   (23,000,000)

				Jun-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (20,000,000)

				Jun-19		59IF		DFA Low Vol		Global Low Vol		$   (20,000,000)

												$   (441,000,000)





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Aug-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (42,000,000)		Cash Raise/Rebalance

				Aug-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (37,000,000)		Cash Raise/Rebalance

				Aug-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (40,000,000)		Cash Raise/Rebalance

				Aug-19		59AX		Arrowstreet EM		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Aug-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (85,000,000)		Cash Raise/Rebalance

				Aug-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (44,000,000)		Cash Raise/Rebalance

				Aug-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (197,000,000)		Cash Raise/Rebalance

				Aug-19		592Q		Genesis EM		Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Aug-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (50,000,000)		Cash Raise/Rebalance

				Aug-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Aug-19		599Y		Walter Scott Int'l		International Developed		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59DY		OST S&P 500 Index		U.S. Large Cap Core		$   (150,000,000)		Cash Raise/Rebalance

				Aug-19		59G7		William Blair EM Growth		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Aug-19		59C1		Westwood Global EM		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Aug-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (61,000,000)		Cash Raise/Rebalance

				Aug-19		59IA		Acadian Low Vol		Global Low Vol		$   (56,000,000)		Cash Raise/Rebalance

				Aug-19		59IB		AQR Low Vol		Global Low Vol		$   (55,000,000)		Cash Raise/Rebalance

				Aug-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (58,000,000)

				Aug-19		59IF		DFA Low Vol		Global Low Vol		$   (50,000,000)

												$   (1,153,000,000)







												$   (3,199,000,000)





												$   3,674,000,000





































































				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding

				Apr-14				OST - Russell Fundamental Strategy		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding

				May-14				OST - S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding

				Jun-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				Jan-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000		Rebalance - Additional Funding

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Wells Capital CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May-14				OST - S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May-14				OST - Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Int'l Developed & Emerging		$   (202,000,000)		Cash Raise/Rebalance

				Jun-14				Pyramis		Int'l Developed & Emerging		$   (106,000,000)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding

				Apr-15				Wells Cap CEF		International Core		$   50,000,000		Rebalance - Additional Funding

				May-15				Lazard CEF		International Core		$   65,000,000		Rebalance - Additional Funding

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns

				Jun-15				Lazard CEF		International Core		$   100,000,000		Rebalance - Additional Funding

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding

				May-15				AQR		US Small Cap Equity		$   208,000,000		Conversion to 130/30

				Jun-15				Arrowstreet		International Core		$   1,292,000,000		Conversion to 130/30

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 

				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000)		Termination

				Jul-16				Genesis		Emerging Markets		$   (50,000,000)		Cash Raise/Rebalance

				Jul-16				Lazard		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Pyramis		Int'l Developed & Emerging		$   (250,000,000)		Cash Raise/Rebalance

				Jul-16				Walter Scott		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000		Rebalance - Additional Funding

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000)		Cash Raise/Rebalance

				Nov-16				Genesis		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		U.S. Large Cap		$   800,000,000		Rebalance - Initial Funding

				Jan-17				Wells Capital Closed End Fund		Int'l Developed & Emerging		$   (425,000,000)		Termination

				Jan-17				Lazard Closed End Fund		Int'l Developed & Emerging		$   425,000,000		Rebalance - Additional Funding

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination

				Feb-17				Acadian		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Mar-17				AQR 		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000)		Termination

				Apr-17				Blackrock R1000V Index Fund		Int'l Developed & Emerging		$   (323,000,000)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Acadian Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				AllianceBernstein Global Value		Global Value		$   14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		$   15,000,000		Cash Raise/Rebalance

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		$   15,000,000		Cash Raise/Rebalance

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				AQR Global Low Vol		Global Low Vol		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		$   30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		$   16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		$   5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		$   75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		$   3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		$   2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		$   23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		$   19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		$   50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		$   6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		$   4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		$   3,000,000		Cash Raise/Rebalance

				Jan-19		59A4		OST 59GY		International Developed		$   (50,000,000)		Cash Raise/Rebalance

				Feb-19		59AY		AQR CAPITAL MANAGEMENT, LLC		World Developed		$   (15,000,000)		Cash Raise/Rebalance

				Feb-19		59A0		ARROWSTREET CAPITAL, LP		Int'l Developed & Emerging		$   (31,000,000)		Cash Raise/Rebalance

				Feb-19		59GW		LAZARD CEF		Int'l Developed & Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Feb-19		597N		LAZARD  		Int'l Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Feb-19		599Y		WALTER SCOTT MGMT		Int'l Developed		$   (16,000,000)		Cash Raise/Rebalance

				Feb-19		592S		ACADIAN ASSET MGMT		Int'l Developed & Emerging Value		$   (16,000,000)		Cash Raise/Rebalance

				Feb-19		596B		BRANDES INVESTMENT PARTNERS LP		Int'l Developed & Emerging Value		$   (17,000,000)		Cash Raise/Rebalance

				Feb-19		59DR		DIMENSIONAL FUND ADVISORS		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59HL		EAM INVESTORS, LLC		Global X -US Micro Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X -US Micro Cap Value		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (9,000,000)		Cash Raise/Rebalance

				Feb-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (10,000,000)		Cash Raise/Rebalance

				Feb-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Feb-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59A4		ALLIANCE BERNSTEIN		Global Value		$   (14,000,000)		Cash Raise/Rebalance

				Feb-19		59HQ		DIMENSIONAL FUND ADVISORS		U.S. Large Cap Core		$   (400,000,000)		Cash Raise/Rebalance

				Feb-19		59IF		DIMENSIONAL FUND ADVISORS		Global Low Volatility		$   800,000,000		Initial Funding

				Mar-19		59HQ		DIMENSIONAL FUND ADVISORS LTD.		World Developed		$   (206,000,000)		Cash Raise/Rebalance

				Mar-19		59DY		S & P 500 INDEX OST MANAGED		U.S. Large Cap Core		$   (130,000,000)		Cash Raise/Rebalance

				Mar-19		598W		ARONSON,JOHNSON,ORTIZ		U.S. Large Cap Value		$   (48,000,000)		Cash Raise/Rebalance

				Mar-19		59GB		AQR CAPITAL MANAGEMENT, LLC		U.S. Small Cp Value		$   (14,000,000)		Cash Raise/Rebalance

				Mar-19		59AR		MELLON		U.S. Small Cap Value		$   (16,000,000)		Cash Raise/Rebalance

				Mar-19		59AY		AQR CAPITAL MANAGEMENT, LLC		International Developed		$   (43,000,000)		Cash Raise/Rebalance

				Mar-19		59A0		ARROWSTREET CAPITAL, LP		International Developed & Emerging		$   (91,000,000)		Cash Raise/Rebalance

				Mar-19		59GW		LAZARD ASSET MANAGEMENT		International Developed & Emerging		$   (72,000,000)		Cash Raise/Rebalance

				Mar-19		597N		LAZARD FRERES ASSET MANAGEMENT		International Developed & Emerging		$   (52,000,000)		Cash Raise/Rebalance

				Mar-19		599Y		WALTER SCOTT MGMT		International Developed		$   (46,000,000)		Cash Raise/Rebalance

				Mar-19		592S		ACADIAN ASSET MGMT		International Developed & Emerging		$   (45,000,000)		Cash Raise/Rebalance

				Mar-19		596B		BRANDES INVESTMENT PARTNERS LP		International Developed & Emerging		$   (49,000,000)		Cash Raise/Rebalance

				Mar-19		59DR		DIMENSIONAL FUND ADVISORS		Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59HL		EAM INVESTORS, LLC		Global X-US Micro Cap		$   (7,000,000)		Cash Raise/Rebalance

				Mar-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X-US Micro Cap		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (26,000,000)		Cash Raise/Rebalance

				Mar-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Mar-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (27,000,000)		Cash Raise/Rebalance

				Mar-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (8,000,000)		Cash Raise/Rebalance

				Mar-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (19,000,000)		Cash Raise/Rebalance

				Mar-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		59A4		ALLIANCE BERNSTEIN		Global X-US Value		$   (41,000,000)		Cash Raise/Rebalance



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Jun-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Jun-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (16,000,000)		Cash Raise/Rebalance

				Jun-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (21,000,000)		Cash Raise/Rebalance

				Jun-19		59AX		Arrowstreet EM		Emerging Markets		$   (10,000,000)		Cash Raise/Rebalance

				Jun-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (80,000,000)		Cash Raise/Rebalance

				Jun-19		59DR		DFA Int'l Small Cap Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		592Q		Genesis EM		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-19		59DS		Harris Int'l Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59AR		Mellon US Small Value		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		599Y		Walter Scott Int'l		International Developed		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59C1		Westwood Global EM		Emerging		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		59G7		William Blair EM Growth		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-19		59HF		William Blair EMSC		Emerging Small Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Jun-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59IA		Acadian Low Vol		Global Low Vol		$   (23,000,000)		Cash Raise/Rebalance

				Jun-19		59IB		AQR Low Vol		Global Low Vol		$   (23,000,000)		Cash Raise/Rebalance

				Jun-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59IF		DFA Low Vol		Global Low Vol		$   (20,000,000)		Cash Raise/Rebalance

				Aug-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (42,000,000)		Cash Raise/Rebalance

				Aug-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (37,000,000)		Cash Raise/Rebalance

				Aug-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (40,000,000)		Cash Raise/Rebalance

				Aug-19		59AX		Arrowstreet EM		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Aug-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (85,000,000)		Cash Raise/Rebalance

				Aug-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (44,000,000)		Cash Raise/Rebalance

				Aug-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (197,000,000)		Cash Raise/Rebalance

				Aug-19		592Q		Genesis EM		Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Aug-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (50,000,000)		Cash Raise/Rebalance

				Aug-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Aug-19		599Y		Walter Scott Int'l		International Developed		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59DY		OST S&P 500 Index		U.S. Large Cap Core		$   (150,000,000)		Cash Raise/Rebalance

				Aug-19		59G7		William Blair EM Growth		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Aug-19		59C1		Westwood Global EM		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Aug-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (61,000,000)		Cash Raise/Rebalance

				Aug-19		59IA		Acadian Low Vol		Global Low Vol		$   (56,000,000)		Cash Raise/Rebalance

				Aug-19		59IB		AQR Low Vol		Global Low Vol		$   (55,000,000)		Cash Raise/Rebalance

				Aug-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (58,000,000)		Cash Raise/Rebalance

				Aug-19		59IF		DFA Low Vol		Global Low Vol		$   (50,000,000)		Cash Raise/Rebalance

				Sep-19		59IF		OST International Risk Premia		Global Low Vol		$   400,000,000		Cash Raise/Rebalance





Perf

		Date		59DX MV		Sec Lend		59DX Rtn		S&P 400		alpha		SL bps		$ Val Added		$ Val Add Compounded		Date		59DY MV		Sec Lend		59DY Rtn		S&P 500		alpha		SL bps		$ Val Added		$ Val Add Compounded		59DZ MV		Sec Lend		59DZ Rtn		RU2K/SML		alpha		SL Bps		$ Val Added		$ Val Add Compounded				Date		TEMS		TEMS Rtn		MSCI EM NET		alpha		$ Val Added		$ Val Add Compounded		Date		59GA MV		Sec Lending		59GA Rtn		RUSSELL 1000		alpha		$ Val Added		$ Val Add Compounded		SL bps		RUFUSLTU		Diff		Date		59GX MV		Sec Lending		59GX Rtn		MSCI USA

VITERI Michael: M2US Index		alpha		$ Val Added		$ Val Add Compounded		SL Bps		CUSTOM				Date		59GY MV		Sec Lending		59GY Rtn		MSCI World X-US Net

Michael VITERI : M1WOU
		alpha		$ Val Added		$ Val Add Compounded		SL Bps		CUSTOM

																																																										101,555,216.00

		Feb-09																		Feb-09																																				Feb-09		95,086,427.91		-6.3700%		-5.6410%		-0.0073		$   (693,180.06)				Feb-09																												 

		Mar-09																		Mar-09																																				Mar-09		107,905,866.83		13.4820%		14.3710%		-0.0089		$   (959,283.16)		$   (1,745,917.75)		Mar-09

		Apr-09																		Apr-09																																				Apr-09		126,843,755.43		17.5500%		16.6410%		0.0091		$   1,153,009.74		$   (899,316.58)		Apr-09

		May-09																		May-09																																				May-09		147,792,092.44		16.5150%		17.0870%		-0.0057		$   (845,370.77)		$   (1,893,209.48)		May-09

		Jun-09																		Jun-09																																				Jun-09		147,360,758.55		-0.2920%		-1.3470%		0.0106		$   1,554,656.00		$   (333,025.31)		Jun-09																																																																																				Date		59DX Monthly Alpha

		Jul-09		$   107,917,313.06				8.723%		8.739%		(0.00016)								Jul-09		$   429,798,408.40				7.527%		7.564%		(0.00037)																										Jul-09		163,813,770.68		11.1650%		11.2450%		-0.0008		$   (131,051.02)		$   (501,258.60)		Jul-09																																																																																				Jul-09		(0.00016)

		Aug-09		$   112,660,641.47				4.395%		4.367%		0.00028								Aug-09		$   445,495,045.81				3.625%		3.610%		0.00015																										Aug-09		165,713,480.08		1.1600%		-0.3580%		0.0152		$   2,515,530.63		$   2,008,457.43		Aug-09																																																																																				Aug-09		0.00028

		Sep-09		$   119,618,828.93				5.732%		5.722%		0.00010								Sep-09		$   464,034,742.13				3.715%		3.732%		(0.00017)								 																		Sep-09		179,086,666.06		8.0700%		9.0770%		-0.0101		$   (1,803,402.73)		$   367,137.22		Sep-09																																																																																				Sep-09		0.00010

		Oct-09		$   114,206,851.60

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		$   17,571.20		-4.524%		-4.540%		0.00016		0.00185		$   17,947.06		$   18,797.53		Oct-09		455,506,488.33

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		$   42,176.97		-1.838%

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		-1.858%		0.00020		0.00111		$   91,101.30																						Oct-09		178,195,823.68		-0.4970%		0.1240%		-0.0062		$   (1,106,596.07)		$   (741,283.52)		Oct-09																																																																																				Oct-09		0.00016

		Nov-09		$   119,059,346.00		$   34,085.85		4.249%

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)		4.052%		0.00197		0.00344		$   234,214.15		$   253,810.36		Nov-09		482,853,516.77

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089		$   38,332.55		6.004%		5.998%		0.00006		0.00095		$   28,971.21		$   125,542.23																				Nov-09		185,194,258.79		3.9270%		4.2960%		-0.0037		$   (683,366.81)		$   (1,453,760.54)		Nov-09																																																																																				Nov-09		0.00197

		Dec-09		$   126,735,231.00

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
		$   29,071.04		6.447%		6.275%		0.00172		0.00275		$   218,043.29		$   488,217.08		Dec-09		492,303,872.92		$   17,093.96		1.957%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		1.932%		0.00025		0.00042		$   123,075.97		$   251,075.06										 										Dec-09		192,798,365.42		4.1060%		3.9490%		0.0016		$   302,693.43		$   (1,210,758.51)		Dec-09																																																																																				Dec-09		0.00172

		Jan-10		$   122,522,840.00		$   27,509.77		-3.169%		-3.215%		0.00046		0.00269		$   56,592.92		$   529,338.41		Jan-10		484,622,811.72

viterim: viterim:
SSB Analytics $484,622,812		$   15,454.98		-3.549%

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		-3.597%		0.00048		0.00038		$   232,618.95		$   474,783.36																				Jan-10		186,219,869.38		-3.4120%		-5.5770%		0.0217		$   4,031,660.17		$   2,862,212.74		Jan-10																																																																																				Jan-10		0.00046

		Feb-10		$   128,992,261.73		$   19,864.58		5.282%		5.211%		0.00071		0.00185		$   92,070.41		$   649,368.47		Feb-10		499,733,855.13		$   18,001.04		3.118%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		3.098%		0.00020		0.00043		$   99,946.77		$   589,533.87																				Feb-10		185,924,895.59		-0.1580%		0.3520%		-0.0051		$   (948,216.97)		$   1,909,473.47		Feb-10																																																																																				Feb-10		0.00071

		Mar-10		$   138,181,378.00		$   16,364.27		7.122%		7.135%		(0.00013)		0.00142		$   (17,987.64)		$   677,628.84		Mar-10		529,868,368.50		$   16,780.56		6.030%		6.034%		(0.00004)		0.00038		$   (21,194.73)		$   603,888.03		$   99,310,397.36						8.140%						$   - 0						Mar-10		201,347,576.77		8.2950%		8.0730%		0.0022		$   446,991.62		$   2,514,855.92		Mar-10																																																																																				Mar-10		(0.00013)

		Apr-10		$   144,058,448.32		$   16,364.27		4.253%		4.262%		(0.00009)		0.00136		$   (13,377.46)		$   693,070.94		Apr-10		538,109,049.05		$   17,032.81		1.555%		1.579%		(0.00024)		0.00038		$   (129,146.17)		$   484,132.32		$   104,979,992.22

viterim: viterim:
SSB MV  $105,095,715.79				5.7090%		5.660%		0.00049				$   51,402.4314						Apr-10		204,263,418.78		1.4480%		1.2120%		0.0024		$   482,061.67		$   3,033,332.70		Apr-10																																																																																				Apr-10		(0.00009)

		May-10		$   133,746,469.80		$   13,176.60		-7.158%

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10		-7.199%		0.00041		0.00118		$   54,554.91		$   698,014.51		May-10		681,199,732.84		$   11,820.89		-7.98%

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		-7.985%		0.00004		0.00021		$   27,247.99		$   472,741.71		$   97,048,849.13				-7.5549%		-7.590%		0.00035				$   34,055.2179		$   81,574.242				May-10		185,329,639.66		-9.2690%		-8.7960%		-0.0047		$   (876,609.20)		$   1,875,563.90		May-10																																																																																				May-10		0.00041

		Jun-10		$   125,112,229.15		$   11,471.95		-6.456%		-6.554%		0.00098		0.00110		$   123,131.27		$   776,084.21		Jun-10		645,632,193.93		$   17,775.94		-5.221%		-5.235%		0.00014		0.00033		$   90,388.51		$   538,448.37		$   89,621,685.51				-7.6530%		-7.750%		0.00097				$   86,919.0018		$   162,250.355				Jun-10		185,675,273.71		0.1860%		-0.7350%		0.0092		$   1,710,069.27		$   3,589,121.72		Jun-10																																																																																				Jun-10		0.00098

		Jul-10		$   133,709,315.50		$   10,933.63		6.872%		6.908%		(0.00036)		0.00098		$   (48,490.86)		$   780,925.87		Jul-10		690,831,847.62		$   10,940.96		7.001%		7.006%		(0.00005)		0.00019		$   (34,541.59)		$   541,603.55		$   95,828,731.00				6.9258%		6.870%		0.00056				$   53,501.0826		$   226,988.621				Jul-10		201,041,135.10		8.2760%		8.3280%		-0.0005		$   (104,541.39)		$   3,781,616.04		Jul-10																																																																																				Jul-10		(0.00036)

		Aug-10		$   127,167,786.83		$   9,928.07		-4.892%		-4.940%		0.00048		0.00094		$   61,016.16		$   803,739.13		Aug-10		659,816,301.57		$   9,525.10		-4.490%		-4.514%		0.00024		0.00017		$   158,355.91		$   675,641.46		$   93,804,071.85

viterim: viterim:
SSB Analytics shows $93,804,071.85				-7.2430%

viterim: $5,000,000 cash inflow		-7.400%		0.00157				$   147,272.3928		$   357,820.228				Aug-10		199,863,596.36		-0.5860%		-1.9420%		0.0136		$   2,710,150.37		$   6,469,606.14		Aug-10																																																																																				Aug-10		0.00048

		Sep-10		$   141,558,618.08		$   9,874.02		11.308%		11.306%		0.00002		0.00153		$   3,320.94		$   897,946.90		Sep-10		718,514,389.40		$   9,156.95		8.896%		8.924%		(0.00028)		0.00031		$   (201,184.03)		$   534,562.49		$   105,579,582.59				12.5533%		12.460%		0.00093				$   98,510.4648		$   501,248.955				Sep-10		222,276,036.56		11.2140%		11.1130%		0.0010		$   224,498.80		$   7,419,606.57		Sep-10																																																																																				Sep-10		0.00002

		Oct-10		$   146,457,699.97		$   9,627.11		3.469%		3.449%		0.00020		0.00142		$   28,638.86		$   957,735.54		Oct-10		745,744,636.61		$   9,439.22		3.790%		3.805%		(0.00015)		0.00026		$   (111,861.70)		$   442,960.72		$   109,955,001.89				4.1442%		4.090%		0.00054				$   59,585.4448		$   581,607.113				Oct-10		229,792,339.46		3.3820%		2.9040%		0.0048		$   1,098,407.38		$   8,768,945.04		Oct-10																																																																																				Oct-10		0.00020

		Nov-10		$   150,631,658.26		$   10,202.40		2.850%		2.970%		(0.00120)		0.00122		$   (180,457.78)		$   804,572.65		Nov-10		745,813,879.28		8,376.6100		0.009%		0.013%		(0.00004)		0.00022		$   (29,832.56)		$   413,168.03		$   113,794,338.49				3.4917%		3.470%		0.00022				$   24,732.4903		$   626,647.779				Nov-10		221,653,403.75		-3.5420%		-2.6400%		-0.0090		$   (1,999,313.70)		$   6,459,035.31		Nov-10																																																																																				Nov-10		(0.00120)

		Dec-10		$   160,504,725.42		$   8,659.36		6.554%		6.554%		0.00001		0.00102		$   1,289.43		$   858,597.34		Dec-10		795,506,022.74		$   9,284.76		6.663%		6.683%		(0.00020)		0.00019		$   (159,101.20)		$   281,596.21		$   122,931,283.10				8.0293%		7.940%		0.00089				$   109,837.9050		$   786,801.421				Dec-10		237,082,134.97		6.9610%		7.1360%		-0.0018		$   (414,893.74)		$   6,493,755.02		Dec-10																																																																																				Dec-10		0.00001

		Jan-11		$   163,729,202.94		$   7,273.97		2.009%		1.998%		0.00011		0.00088		$   17,248.95		$   893,095.18		Jan-11		814,455,807.13

viterim: viterim:
Trades + KG +VM 		$   10,271.77		2.382%		2.370%		0.00012		0.00018		$   97,734.70		$   386,038.53		$   122,644,562.16				-0.2332%		-0.260%		0.00027				$   32,823.6602		$   817,789.971				Jan-11		228,026,250.88		-3.8200%		-2.7130%		-0.0111		$   (2,524,250.60)		$   3,721,442.98		Jan-11																																																																																				Jan-11		0.00011

		Feb-11		$   171,355,273.26

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		$   5,891.78		4.658%		4.654%		0.00004		0.00076		$   6,059.44		$   940,752.61		Feb-11		842,227,334.77

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07		$   10,456.55		3.410%		3.426%		(0.00016)		0.00017		$   (134,756.37)		$   264,446.07		$   129,393,832.12

viterim: viterim:
=129187177.11+172810
=$129,359,987.11				5.5031%		5.480%		0.00023				$   29,907.9738		$   892,701.858				Feb-11		227,882,899.69		-0.0630%		-0.9330%		0.0087		$   1,982,581.23		$   5,701,679.70		Feb-11																																																																																				Feb-11		0.00004

		Mar-11		$   175,580,212.71

viterim: viterim:
=175550485.82+29800.32		$   7,009.69		2.466%		2.450%		0.00016		0.00069		$   27,394.44		$   991,342.27		Mar-11		842,630,817.99		$   11,783.18		0.048%		0.040%		0.00008		0.00016		$   67,410.47		$   331,983.47		$   132,828,900.51				2.6547%		2.590%		0.00065				$   85,991.9634		$   1,002,392.725				Mar-11		239,861,955.54		5.2570%		5.8790%		-0.0062		$   (1,491,941.36)		$   4,509,475.64		Mar-11																																																																																				Mar-11		0.00016

		Apr-11		$   180,315,399.42		$   8,152.78		2.697%		2.715%		(0.00018)		0.00062		$   (32,674.11)		$   985,403.47		Apr-11		867,760,078.90		$   12,171.93		2.982%		2.962%		0.00020		0.00015		$   173,552.02		$   515,435.23		$   136,376,521.85				2.6708%		2.64%		0.00031				$   42,031.7568		$   1,071,196.591				Apr-11		249,031,234.47		3.8230%		3.1020%		0.0072		$   1,795,515.20		$   6,477,388.09		Apr-11																																																																																				Apr-11		(0.00018)

		May-11		$   177,952,062.42

viterim: viterim:
=177873342.62+26950		$   9,620.36		-1.311%		-1.347%		0.00036		0.00061		$   64,652.79		$   1,037,140.89		May-11		857,918,807.58

viterim: viterim:
=857790996.8+31450		$   16,969.16		-1.134%		-1.132%		(0.00002)		0.00016		$   (17,158.38)		$   492,431.82		$   133,884,606.71

viterim: viterim:
=133841924.91+756960				-1.8272%		-1.875%		0.00048				$   63,954.3010		$   1,115,577.648				May-11		241,495,302.53		-3.0260%		-2.6230%		-0.0040		$   (973,226.07)		$   5,308,156.26		May-11																																																																																				May-11		0.00036

		Jun-11		$   174,453,340.45		$   9,724.83		-1.966%		-2.036%		0.00070		0.00061		$   121,936.54		$   1,138,686.17		Jun-11		844,135,942.54		$   14,723.70		-1.607%		-1.667%		0.00060		0.00016		$   506,481.57		$   991,000.01		$   130,933,541.88				-2.2042%		-2.306%		0.00102				$   133,309.5831		$   1,224,297.832				Jun-11		238,392,757.23		-1.2850%		-1.5380%		0.0025		$   603,133.68		$   5,843,080.13		Jun-11																																																																																				Jun-11		0.00070

		Jul-11		$   168,301,587.23		$   10,129.40		-3.526%		-3.530%		0.00004		0.00063		$   6,222.26		$   1,104,754.91		Jul-11		826,683,188.34		$   14,579.27		-2.068%		-2.033%		(0.00035)		0.00017		$   (289,339.12)		$   681,167.01		$   126,239,595.07				-3.5850%		-3.610%		0.00025				$   31,579.8243		$   1,211,986.773				Jul-11		237,717,894.15		-0.2830%		-0.4440%		0.0016		$   382,725.81		$   6,209,270.02		Jul-11																																																																																				Jul-11		0.00004

		Aug-11		$   156,335,243.36		$   8,921.68		-7.110%		-7.120%		0.00010		0.00067		$   15,539.69		$   1,041,745.86		Aug-11		782,162,580.02		$   14,225.59		-5.385%		-5.432%		0.00047		0.00018		$   367,616.41		$   1,012,102.58		$   115,293,730.59				-8.6707%		-8.690%		0.00019				$   22,244.4656		$   1,129,143.425				Aug-11		217,157,755.79		-8.6490%		-8.9360%		0.0029		$   623,242.76		$   6,295,473.01		Aug-11																																																																																				Aug-11		0.00010

		Sep-11		$   139,851,840.21

viterim: viterim:
SSB shows $139,930,581.36
		$   10,169.23		-10.544%		-10.585%		0.00041		0.00075		$   57,862.49		$   989,770.57		Sep-11		727,349,313.45

viterim: viterim:
SSB shows $727,712,723.67		$   12,935.15		-7.008%		-7.030%		0.00022		0.00020		$   160,016.85		$   1,101,191.28		$   102,478,930.16

viterim: viterim:
SSB shows $105,750,469.74				-11.1149%		-11.210%		0.00095				$   97,441.8467		$   1,101,081.937				Sep-11		187,232,907.28		-13.7800%		-14.5790%		0.0080		$   1,495,990.93		$   6,923,947.76		Sep-11																																																																																				Sep-11		0.00041

		Oct-11		$   159,159,577.94		$   9,948.26		13.806%		13.746%		0.00060		0.00066		$   95,259.79		$   1,221,676.62		Oct-11		806,867,016.41		$   12,486.85		10.933%		10.929%		0.00004		0.00018		$   32,274.68		$   1,253,859.20		$   118,130,544.15				15.2730%		15.136%		0.00137				$   161,846.8992		$   1,431,097.156				Oct-11		208,626,993.14		11.4260%		13.2460%		-0.0182		$   (3,797,011.28)		$   3,918,066.76		Oct-11		$   515,436,547.38				 		 				$   - 0																																																																								Oct-11		0.00060

		Nov-11		$   158,676,216.89		$   9,579.57		-0.304%		-0.302%		(0.00002)		0.00066		$   (2,690.93)		$   1,215,275.51		Nov-11		805,204,710.31		$   11,164.34		-0.206%		-0.221%		0.00015		0.00019		$   120,780.71		$   1,372,056.96		$   117,752,354.61				-0.3201%		-0.365%		0.00045				$   52,817.3109		$   1,479,332.874				Nov-11		196,014,574.15		-6.0450%		-6.6650%		0.0062		$   1,215,290.36		$   4,896,509.98		Nov-11		$   516,353,252.58		$   13,625.44		0.1780%		-0.2620%		0.00440		$   2,271,954.31				0.00032		0.190%		(0.00012)																																																																Nov-11		(0.00002)

		Dec-11		$   158,137,706.84		$   11,031.06		-0.339%		-0.374%		0.00035		0.00068		$   54,752.55		$   1,265,903.70		Dec-11		813,545,208.32		$   9,376.70		1.036%		1.023%		0.00013		0.00019		$   105,760.88		$   1,492,032.35		$   118,791,946.29				0.8829%		0.661%		0.00222				$   263,555.0828		$   1,755,948.436				Dec-11		191,930,865.62		-2.0830%		-1.2050%		-0.0088		$   (1,685,153.00)		$   3,109,362.68		Dec-11		$   523,847,415.96		$   11,597.95		1.4510%		0.8360%		0.00615		$   3,221,661.61		$   5,526,581.98		0.00027		1.440%		0.00011																																																																Dec-11		0.00035

		Jan-12		$   168,485,963.86		$   10,154.20		6.544%		6.606%		(0.00062)		0.00065		$   (104,753.78)		$   1,243,988.46		Jan-12		849,999,803.66		$   7,989.88		4.481%		4.482%		(0.00001)		0.00018		$   (8,500.00)		$   1,550,390.32		$   127,251,020.65				7.1209%		7.065%		0.00056				$   71,153.3057		$   1,952,141.350				Jan-12		212,469,613.47		10.7010%		11.3430%		-0.0064		$   (1,364,054.92)		$   2,078,040.66		Jan-12		$   544,667,349.70		$   52,626.78		3.9740%		4.8730%		(0.00899)		$   (4,896,559.47)		$   849,648.87		0.00116		4.050%		(0.00076)																																																																Jan-12		(0.00062)

		Feb-12		$   176,215,126.85		$   8,525.05		4.587%		4.500%		0.00087		0.00064		$   154,051.64		$   1,455,107.11		Feb-12		886,841,971.70		$   11,551.96		4.334%		4.324%		0.00010		0.00017		$   88,684.20		$   1,706,268.43		$   130,310,526.56				2.4043%		2.390%		0.00014				$   18,644.2571		$   2,017,721.089				Feb-12		225,096,801.70		5.9430%		5.9900%		-0.0005		$   (105,795.50)		$   2,095,743.12		Feb-12		$   566,996,021.47		$   53,848.26		4.1000%		4.3880%		(0.00288)		$   (1,632,948.54)		$   (748,464.07)		0.00114		4.110%		(0.00010)																																																																Feb-12		0.00087

		Mar-12		$   179,499,419.06		$   11,273.77		1.864%		1.880%		(0.00016)		0.00065		$   (29,084.33)		$   1,453,143.02		Mar-12		915,407,514.31		$   14,995.40		3.221%		3.291%		(0.00070)		0.00017		$   (640,785.26)		$   1,120,442.08		$   133,829,900.69				2.7008%		2.562%		0.00139				$   185,701.9110		$   2,257,916.797				Mar-12		220,393,946.66		-2.0890%		-3.3380%		0.0125		$   2,752,720.39		$   4,804,683.44		Mar-12		$   583,404,804.87		$   31,414.59		2.8940%		3.1290%		(0.00235)		$   (1,371,001.29)		$   (2,141,125.91)		0.00065		2.880%		0.00014																																																																Mar-12		(0.00016)

		Apr-12		$   179,137,270.87		$   13,247.02		-0.202%		-0.225%		0.00023		0.00068		$   41,641.32		$   1,491,852.56		Apr-12		909,636,869.27		$   11,579.96		-0.630%		-0.628%		(0.00002)		0.00017		$   (18,192.74)		$   1,095,190.56		$   131,815,337.73				-1.5053%		-1.545%		0.00040				$   52,309.5473		$   2,276,237.561				Apr-12		218,117,569.87		-1.0330%		-1.1950%		0.0016		$   353,350.46		$   5,108,401.52		Apr-12		$   576,592,446.37		$   18,008.74		-1.1680%		-0.5800%		(0.00588)		$   (3,390,363.58)		$   (5,506,481.14)		0.00037		-1.000%		(0.00168)																																																																Apr-12		0.00023

		May-12		$   225,506,432.43		$   26,610.37		-6.460%		-6.480%		0.00020		0.00062		$   45,101.29		$   1,440,580.17		May-12		1,075,240,903.35		$   17,436.75		-5.995%		-6.010%		0.00015		0.00014		$   161,286.14		$   1,190,820.02		$   138,653,961.99				-6.5130%		-6.619%		0.00106				$   146,973.1997		$   2,274,959.408				May-12		194,427,713.83		-10.8610%		-11.2140%		0.0035		$   686,329.83		$   5,239,907.86		May-12		$   543,359,695.32		$   20,688.55		-5.7640%		-6.1450%		0.00381		$   2,070,200.44		$   (3,118,887.13)		0.00046		-5.970%		0.00206																																																																May-12		0.00020

		Jun-12		$   229,820,976.44		$   33,208.74		1.913%		1.890%		0.00023		0.00071		$   53,476.38		$   1,521,618.72		Jun-12		1,119,754,795.87		$   23,450.70		4.140%		4.120%		0.00020		0.00014		$   223,950.96		$   1,464,070.92		$   145,792,356.36				5.1484%		4.990%		0.00158				$   230,865.4747		$   2,622,947.807				Jun-12		204,028,821.98		4.9380%		3.8600%		0.0108		$   2,199,430.70		$   7,698,085.22		Jun-12		$   567,561,251.90		$   25,906.00		4.4540%		3.8280%		0.00626		$   3,552,933.44		$   295,131.07		0.00055		4.410%		0.00044																																																																Jun-12		0.00023

		Jul-12		$   229,620,130.93		$   35,818.99		-0.087%		0.045%		(0.00132)		0.00082		$   (303,999.05)		$   1,216,289.90		Jul-12		1,134,714,055.34		$   33,827.98		1.365%		1.389%		(0.00024)		0.00016		$   (272,331.37)		$   1,211,724.12		$   143,869,225.54				-1.3191%		-1.382%		0.00063				$   90,509.6825		$   2,678,858.475				Jul-12		207,587,413.49		1.7440%		1.9510%		-0.0021		$   (429,705.95)		$   7,402,633.88		Jul-12		$   572,240,320.49		$   29,606.00		0.9000%		1.1860%		(0.00286)		$   (1,636,607.32)		$   (1,338,820.06)		0.00062		0.880%		0.00020																																																																Jul-12		(0.00132)

		Aug-12		$   237,674,694.22		$   24,937.50		3.508%		3.481%		0.00027		0.00086		$   63,643.34		$   1,322,597.98		Aug-12		1,160,364,912.69		$   32,025.76		2.261%		2.252%		0.00009		0.00017		$   104,432.84		$   1,343,554.04		$   148,783,342.44

Michael VITERI : Michael VITERI :
$989,820.00				3.4157%		3.335%		0.00081				$   120,043.0927		$   2,890,402.886				Aug-12		208,564,383.28		0.4710%		-0.3330%		0.0080		$   1,676,857.64		$   9,114,357.92		Aug-12		$   585,577,813.42		$   32,750.87		2.3310%		2.4280%		(0.00097)		$   (568,010.48)		$   (1,938,038.44)		0.00067		2.340%		(0.00009)																																																																Aug-12		0.00027

		Sep-12		$   242,332,139.82		$   28,823.56		1.960%		1.940%		0.00020		0.00092		$   47,468.85		$   1,395,984.31		Sep-12		1,190,541,246.61		$   21,363.32		2.601%		2.584%		0.00017		0.00017		$   202,392.01		$   1,580,891.90		$   153,863,198.31				3.4143%		3.280%		0.00134				$   206,582.6478		$   3,195,671.514				Sep-12		220,209,150.32		5.5830%		6.0340%		-0.0045		$   (993,143.27)		$   8,630,069.26		Sep-12		$   602,867,068.88		$   27,182.71		2.9530%		2.5720%		0.00381		$   2,296,923.53		$   301,654.82		0.00054		Dec-99		0.00003																																																																Sep-12		0.00020

		Oct-12		$   240,334,762.22		$   24,201.49		-0.824%		-0.794%		(0.00030)		0.00099		$   (72,656.57)		$   1,311,821.59		Oct-12		1,168,755,718.66		$   18,978.33		-1.830%		-1.846%		0.00016		0.00018		$   187,000.91		$   1,738,962.49		$   150,597,308.59				-2.1226%		-2.169%		0.00046				$   69,887.4551		$   3,197,727.864				Oct-12		219,606,487.45		-0.2740%		-0.6070%		0.0033		$   731,289.60		$   9,337,712.47		Oct-12		$   598,779,839.84		$   26,300.98		-0.6780%		-1.6880%		0.01010		$   6,047,676.38		$   6,347,285.98		0.00057		Jan-70		0.00012																																																																Oct-12		(0.00030)

		Nov-12		$   245,203,316.57		$   22,270.56		2.240%		2.204%		0.00036		0.00102		$   88,273.19		$   1,429,479.59		Nov-12		1,175,586,046.62		$   17,202.73		0.584%		0.580%		0.00004		0.00019		$   47,023.44		$   1,796,141.47		$   151,470,714.94				0.5800%		0.53%		0.00049				$   74,162.2739		$   3,290,435.728				Nov-12		220,893,808.12		0.5860%		1.2700%		-0.0068		$   (1,510,913.65)		$   7,881,517.82		Nov-12		$   601,360,706.58		$   22,065.09		0.3460%		0.79%		(0.00448)		$   (2,694,095.97)		$   3,675,151.63		0.00059		Dec-99		0.00016																																																																Nov-12		0.00036

		Dec-12		$   250,647,696.58		$   21,596.21		2.220%		2.130%		0.00090		0.00104		$   226,468.55		$   1,687,687.63		Dec-12		1,186,128,466.61		$   14,013.24		0.897%		0.911%		(0.00014)		0.00019		$   (166,057.99)		$   1,646,194.88		$   156,724,213.61				3.4683%		3.56%		(0.00092)				$   (143,674.8575)		$   3,260,883.918				Dec-12		231,362,907.13		4.7390%		4.8900%		-0.0015		$   (349,357.99)		$   7,905,664.96		Dec-12		$   611,831,190.20		$   20,867.56		1.7410%		1.04%		0.00704		$   4,307,291.58		$   8,046,427.59		0.00059		1.72%		0.00021																																																																Dec-12		0.00090

		Jan-13		$   268,723,905.00		$   18,232.83		7.212%		7.220%		(0.00008)		0.00100		$   (22,037.68)		$   1,787,362.60		Jan-13		1,247,569,231.94		$   16,897.51		5.180%		5.180%		- 0		0.00019		$   - 0		$   1,731,467.77		$   166,642,533.64				6.3285%		6.26%		0.00070				$   115,846.5154		$   3,583,096.059				Jan-13		235,583,943.46		1.8240%		1.3790%		0.0045		$   1,048,348.55		$   9,098,212.84		Jan-13		$   649,881,476.48		$   26,054.05		6.2190%		5.42%		0.00796		$   5,173,056.55		$   13,719,891.48		0.00052		6.22%		(0.00001)																																																																Jan-13		(0.00008)

		Feb-13		$   271,465,868.98		$   14,539.55		1.020%		0.982%		0.00038		0.00101		$   104,147.18		$   1,909,747.40		Feb-13		1,264,616,377.95		$   44,980.11		1.366%		1.357%		0.00009		0.00021		$   113,815.47		$   1,868,935.09		$   168,565,785.55				1.1541%		1.10%		0.00051				$   86,167.8969		$   3,710,617.121				Feb-13		232,216,865.86		-1.4290%		-1.2560%		-0.0017		$   (401,735.18)		$   8,566,464.20		Feb-13		$   661,549,431.37		$   40,245.22		1.7950%		1.34%		0.00451		$   2,983,587.94		$   16,949,751.47		0.00049		1.79%		0.00005																																																																Feb-13		0.00038

		Mar-13		$   284,269,460.52		$   17,233.34		4.716%		4.783%		(0.00067)		0.00099		$   (189,139.90)		$   1,810,680.06		Mar-13		1,312,490,041.35		$   12,808.94		3.786%		3.750%		0.00036		0.00020		$   472,496.41		$   2,412,189.39		$   176,429,712.02				4.6652%		4.62%		0.00048				$   85,034.3511		$   3,968,759.082				Mar-13		229,154,802.67		-1.3190%		-1.7220%		0.0040		$   923,493.85		$   9,376,966.39		Mar-13		$   690,945,966.70		$   27,315.08		4.4440%		3.86%		0.00583		$   4,028,214.99		$   21,731,213.41		0.00046		4.44%		0.00004																																																																Mar-13		(0.00067)

		Apr-13		$   286,086,139.24		$   15,234.10		0.639%		0.63%		0.00011		0.00099		$   31,667.60		$   1,853,919.16		Apr-13		1,337,776,145.28		$   10,307.67		1.927%		1.927%		- 0		0.00020		$   - 0		$   2,458,672.28		$   175,788,362.08				-0.2100%

VITERI Michael: VITERI Michael:
Moved Cash from SSB to OSTF		

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
				

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)																																				-0.37%		0.00157				$   275,987.7285		$   4,236,412.417				Apr-13		231,006,960.10		0.8080%		0.7540%		0.0005		$   124,743.76		$   9,577,476.04		Apr-13		$   701,997,242.36		$   20,259.73		1.5990%		1.81%		(0.00207)		$   (1,453,134.29)		$   20,625,561.22		0.00045		1.62%		(0.00021)																																																																Apr-13		0.00011

		May-13		$   293,093,916.17		$   18,898.96		2.450%		2.26%		0.00191		0.00094		$   558,443.23		$   2,457,774.77		May-13		1,369,112,036.12		$   9,557.94		2.342%		2.339%		0.00003		0.00019		$   41,073.36		$   2,557,327.75		$   182,917,729.79				4.0557%		4.00%		0.00059				$   107,288.5359		$   4,515,515.181				May-13		224,923,226.63		-2.6340%		-2.5660%		-0.0007		$   (152,947.79)		$   9,172,257.52		May-13		$   720,414,435.51		$   16,881.94		2.6240%		2.22%		0.00400		$   2,881,657.74		$   24,048,433.69		0.00044		2.61%		0.00014						 		 																																																								May-13		0.00191

		Jun-13		$   287,655,791.97		$   16,572.87		-1.855%		-1.85%		(0.00009)		0.00090		$   (27,098.22)		$   2,385,074.50		Jun-13		1,350,974,271.25		$   10,266.59		-1.325%		-1.343%		0.00018		0.00018		$   243,175.37		$   2,766,618.52		$   182,173,724.47				-0.4067%		-0.51%		0.00105				$   191,750.3399		$   4,688,898.973				Jun-13		212,236,681.87		-5.6400%		-6.3660%		0.0073		$   1,540,838.31		$   10,195,780.51		Jun-13		$   712,117,210.26		$   15,179.32		-1.1520%		-1.36%		0.00211		$   1,502,567.31		$   25,273,963.04		0.00043		-1.16%		0.00008						 																																																										Jun-13		(0.00009)

		Jul-13		$   305,579,634.43		$   20,080.15		6.231%		6.20%		0.00035		0.00079		$   106,963.56		$   2,640,652.14		Jul-13		1,419,634,440.29		$   9,685.90		5.082%		5.088%		(0.00006)		0.00015		$   (85,178.07)		$   2,822,040.01		$   194,984,968.65				7.0324%		7.00%		0.00034				$   67,138.1714		$   5,085,780.799				Jul-13		213,129,140.74		0.4210%		1.0450%		-0.0062		$   (1,329,925.84)		$   8,908,778.91		Jul-13		$   749,718,878.83		$   14,713.44		5.2800%		5.35%		(0.00071)		$   (532,300.40)		$   26,076,127.89		0.00039		5.29%		(0.00010)																																																																Jul-13		0.00035

		Aug-13		$   294,234,667.06		$   20,207.14		-3.713%		-3.75%		0.00034		0.00081		$   101,199.53		$   2,643,814.66		Aug-13		1,378,387,536.47		$   9,510.80		-2.905%		-2.896%		(0.00009)		0.00014		$   (124,054.88)		$   2,616,004.87		$   188,933,160.31				-3.1037%		-3.18%		0.00072				$   136,540.6650		$   5,064,472.524				Aug-13		206,864,364.05		-2.9390%		-1.7180%		-0.0122		$   (2,525,813.89)		$   6,121,136.01		Aug-13		$   725,294,931.47		$   15,036.55		-3.2580%		-2.76%		(0.00500)		$   (3,626,474.66)		$   21,600,092.99		0.00038		-3.25%		(0.00008)																																																																Aug-13		0.00034

		Sep-13		$   309,518,349.38		$   19,230.34		5.194%		5.21%		(0.00017)		0.00074		$   (51,425.52)		$   2,729,719.06		Sep-13		1,421,247,563.32		$   8,450.30		3.109%		3.136%		(0.00027)		0.00013		$   (383,736.84)		$   2,313,599.62		$   201,199,987.65				6.4927%		6.38%		0.00113				$   226,714.0919		$   5,620,006.659				Sep-13		219,129,338.14		5.9280%		6.5030%		-0.0058		$   (1,259,993.69)		$   5,224,003.26		Sep-13		$   745,936,830.74		$   16,709.85		2.8460%		3.49%		(0.00641)		$   (4,781,455.09)		$   17,433,376.55		0.00035		2.85%		(0.00004)																																																																Sep-13		(0.00017)

		Oct-13		$   320,879,713.05		$   18,253.54		3.671%		3.72%		(0.00044)		0.00069		$   (142,280.73)		$   2,687,637.01		Oct-13		1,486,430,111.27		$   7,389.79		4.586%		4.597%		(0.00011)		0.00012		$   (163,507.31)		$   2,256,193.99		$   206,231,681.82				2.5008%		2.515%		(0.00014)				$   (29,197.8973)		$   5,731,356.259				Oct-13		230,715,197.53		5.2870%		4.8580%		0.0043		$   989,768.20		$   6,489,964.51		Oct-13		$   780,673,791.85		$   18,383.14		4.6600%		4.40%		0.00258		$   2,014,138.38		$   20,259,910.28		0.00032		4.69%		(0.00030)																																																																Oct-13		(0.00044)

		Nov-13		$   325,094,356.74		$   18,369.57		1.313%		1.32%		(0.00010)		0.00067		$   (30,996.77)		$   2,691,941.42		Nov-13		1,532,057,698.02		$   8,470.13		3.070%		3.047%		0.00023		0.00011		$   352,373.27		$   2,677,832.41		$   214,549,799.85				4.0334%		4.006%		0.00027				$   58,754.7854		$   6,021,278.717				Nov-13		224,507,716.93		-2.6910%		-1.4620%		-0.0123		$   (2,759,199.84)		$   3,556,119.72		Nov-13		$   805,020,034.00		$   17,662.98		3.1160%		2.81%		0.00310		$   2,495,562.11		$   23,386,771.19		0.00031		3.10%		0.00016																																																																Nov-13		(0.00010)

		Dec-13		$   438,212,073.27		$   20,865.26		3.222%		3.09%		0.00133		0.00050		$   582,822.06		$   3,361,497.83		Dec-13		1,571,075,572.55		$   10,583.85		2.547%		2.532%		0.00015		0.00010		$   235,661.34		$   2,981,698.14		$   294,456,171.91				2.0350%

Michael VITERI : Cash inflow of $75,397,230		1.968%		0.00067				$   197,285.6352		$   6,341,097.374				Dec-13		222,245,314.38		-1.0080%		-1.4460%		0.0044		$   973,434.48		$   4,493,708.51		Dec-13		$   1,134,131,764.02		$   17,621.05		2.5100%		2.698%		(0.00188)		$   (2,132,167.72)		$   21,841,611.43		0.00022		2.52%		(0.00010)		Dec-13		$   594,060,133.21																																																												Dec-13		0.00133

		Jan-14		$   428,858,384.73		$   22,015.94		-2.135%		-2.12%		(0.00012)		0.00052		$   (49,369.44)		$   3,240,376.82		Jan-14		1,516,202,558.46		$   7,146.19		-3.493%		-3.457%		(0.00036)		0.00010		$   (545,832.92)		$   2,331,714.50		$   320,703,931.40				-2.6570%

Michael VITERI : Cash Inflow of $35,000,000		

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10														

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089				

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		

viterim: viterim:
SSB Analytics $484,622,812				

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		

viterim: viterim:
=175550485.82+29800.32																						

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		

viterim: viterim:
=177873342.62+26950																																		

viterim: viterim:
SSB MV  $105,095,715.79		

viterim: viterim:
SSB shows $139,930,581.36
																		

viterim: viterim:
Trades + KG +VM 		

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07																

viterim: viterim:
SSB Analytics shows $93,804,071.85		

viterim: viterim:
=857790996.8+31450																				

viterim: $5,000,000 cash inflow		

viterim: viterim:
SSB shows $727,712,723.67																

viterim: viterim:
=129187177.11+172810
=$129,359,987.11		

viterim: viterim:
=133841924.91+756960																																																														

VITERI Michael: M2US Index		

viterim: viterim:
SSB shows $105,750,469.74		

viterim: viterim:
now $15mm less																																																																																		

Michael VITERI : M1WOU
		

Michael VITERI : Michael VITERI :
$989,820.00						-2.768%		0.00111				$   355,981.3639		$   6,528,595.781				Jan-14		209,602,339.16		-5.6890%		-6.4940%		0.0080		$   1,687,298.83		$   5,925,360.26		Jan-14		$   1,088,515,639.00		$   16,446.76		-4.0220%		-3.194%		(0.00828)		$   (9,012,909.49)		$   11,950,232.32		0.00022		-4.05%		0.00028		Jan-14		$   573,782,773.57		$   23,622.87		-3.413%		-3.39%		-0.023%		$   (131,970.04)		$   (131,970.04)		0.00049		-3.433%		0.020%																																				0.0002						Jan-14		(0.00012)

		Feb-14		$   450,198,074.80		$   21,388.79		4.976%		4.89%		0.00091		0.00051		$   409,362.01		$   3,810,977.69		Feb-14		1,585,432,063.27		$   7,729.09		4.566%		4.574%		(0.00008)		0.00007		$   (126,834.57)		$   2,311,346.02		$   336,085,817.63				4.7963%		4.711%		0.00085				$   286,643.0233		$   7,128,369.102				Feb-14		217,332,369.27		3.6880%		3.3130%		0.0038		$   814,996.38		$   6,958,883.94		Feb-14		$   1,135,896,091.00		$   19,727.91		4.3530%		4.747%		(0.00394)		$   (4,475,430.60)		$   7,994,995.34		0.00019		4.37%		(0.00017)		Feb-14		$   603,930,378.00		$   15,802.68		5.254%		4.70%		0.552%		$   3,333,695.69		$   3,194,791.94		0.00031		5.259%		-0.005%																																				(0.0001)						Feb-14		0.00091

		Mar-14		$   451,880,044.22		$   29,925.16		0.374%		0.37%		0.00005		0.00053		$   22,594.00		$   3,847,824.75		Mar-14		1,598,970,993.23		$   9,660.11		0.854%		0.841%		0.00013		0.00007		$   207,866.23		$   2,538,951.15		$   334,121,865.27				-0.5844%		-0.682%		0.00098				$   326,235.3206		$   7,412,949.058				Mar-14		226,329,721.47		4.1400%		3.0700%		0.0107		$   2,421,728.02		$   9,668,709.75		Mar-14		$   1,157,703,199.77		$   33,118.49		1.9200%		0.637%		0.01283		$   14,853,332.05		$   23,001,831.30		0.00019		2.00%		(0.00080)		Mar-14		$   599,932,331.01		$   12,835.68		-0.662%		0.69%		-1.349%		$   (8,093,087.15)		$   (4,919,444.73)		0.00026		-0.688%		0.026%																																				0.0003						Mar-14		0.00005

		Apr-14		$   445,000,457.89		$   27,853.28		-1.522%		-1.56%		0.00040		0.00057		$   176,058.15		$   3,965,302.21		Apr-14		1,611,061,948.54		$   8,652.44		0.756%		0.739%		0.00017		0.00007		$   273,880.53		$   2,832,026.15		$   320,890,392.90				-3.9601%		-3.878%		(0.00082)				$   (263,366.8657)		$   6,856,023.940				Apr-14		228,250,929.33		0.8490%		0.3340%		0.0052		$   1,175,492.29		$   10,926,289.38		Apr-14		$   1,170,352,454.98		$   30,645.15		1.0930%		0.471%		0.00622		$   7,279,592.27		$   30,532,833.59		0.00020		1.12%		(0.00027)		Apr-14		$   601,902,045.78		$   5,053.83		0.328%		0.60%		-0.272%		$   (1,637,173.56)		$   (6,572,754.07)		0.00010		0.326%		0.002%																																				0.0000						Apr-14		0.00040

		May-14		$   452,990,847.80		$   35,518.19		1.796%		1.78%		0.00021		0.00060		$   93,277.11		$   4,129,779.95		May-14		1,648,264,199.10		$   10,740.99		2.341%		2.347%		(0.00006)		0.00007		$   (98,895.85)		$   2,799,428.03		$   323,762,619.10				0.8951%		0.8010%		0.00094				$   304,596.3475		$   7,221,987.197				May-14		235,785,739.87		3.3010%		3.4910%		-0.0019		$   (447,992.91)		$   10,838,973.29		May-14		$   1,193,023,996.80		$   28,865.68		1.9370%		2.298%		(0.00361)		$   (4,306,816.63)		$   26,817,437.95		0.00020		1.88%		0.00057		May-14		$   618,542,780.62		$   4,923.57		2.679%		2.39%		0.289%		$   1,787,588.64		$   (4,961,249.51)		0.00010		2.683%		-0.004%																																				(0.0000)						May-14		0.00021

		Jun-14		$   471,780,449.40		$   34,432.39		4.148%		4.14%		0.00011		0.00061		$   51,418.05		$   4,352,497.10		Jun-14		1,682,312,672.23		$   8,912.64		2.066%		2.066%		- 0		0.00006		$   - 0		$   2,857,264.21		$   341,773,353.92				5.5629%		5.321%		0.00242				$   826,901.8404		$   8,450,644.177				Jun-14		240,908,776.19		2.1730%		2.6570%		-0.0048		$   (1,165,998.48)		$   9,908,505.70		Jun-14		$   1,216,506,701.75		$   23,604.84		1.9680%		2.275%		(0.00307)		$   (3,734,675.57)		$   23,610,529.55		0.00021		1.97%		(0.00002)		Jun-14		$   628,940,239.78		$   5,397.27		1.681%		2.14%		-0.459%		$   (2,886,835.70)		$   (7,931,483.82)		0.00010		1.613%		0.068%																																				0.0007						Jun-14		0.00011

		Jul-14		$   451,645,683.93		$   30,236.20		-4.268%		-4.27%		0.00006		0.00066		$   27,887.68		$   4,194,627.80		Jul-14		1,659,504,607.26		$   9,167.40		-1.356%		-1.379%		0.00023		0.00006		$   381,686.06		$   3,200,205.77		$   320,807,206.48				-6.1345%		Jan-70		(0.00082)				$   (261,515.1723)		$   7,670,722.728				Jul-14		242,472,151.62		0.6490%		1.9340%		-0.0129		$   (3,115,767.15)		$   6,857,044.76		Jul-14		$   1,200,675,194.29		$   23,914.70		-1.3010%		-1.617%		0.00316		$   3,794,133.61		$   27,097,490.18		0.00022		-1.29%		(0.00011)		Jul-14		$   622,188,226.58		$   5,535.83		-1.074%		-1.41%		0.336%		$   2,090,552.44		$   (5,755,747.24)		0.00011		-1.073%		-0.001%																																				(0.0000)						Jul-14		0.00006

		Aug-14		$   474,674,216.64		$   43,540.31		5.099%		5.08%		0.00016		0.00068		$   75,022.26		$   4,483,525.95		Aug-14		1,725,877,147.97		$   9,325.54		4.000%		4.001%		(0.00001)		0.00006		$   (17,258.77)		$   3,310,955.23		$   337,221,393.78				5.1165%		4.959%		0.00158				$   531,214.7056		$   8,594,412.033				Aug-14		247,818,165.62		2.2050%		2.2540%		-0.0005		$   (121,430.90)		$   6,886,811.69		Aug-14		$   1,244,831,004.46		$   20,458.29		3.6780%		4.132%		(0.00454)		$   (5,651,532.76)		$   22,442,603.10		0.00021		3.69%		(0.00012)		Aug-14		$   649,099,073.40		$   5,321.58		4.325%		4.010%		0.315%		$   2,044,662.08		$   (3,960,021.23)		0.00010		4.327%		-0.002%																																				(0.0000)						Aug-14		0.00016

		Sep-14		$   453,146,791.40		$   40,111.43		-4.535%		-4.55%		0.00013		0.00076		$   58,002.63		$   4,338,191.71		Sep-14		1,701,556,532.12		$   9,195.87		-1.409%		-1.402%		(0.00007)		0.00006		$   (119,108.96)		$   3,145,194.91		$   316,793,689.52				-6.0577%		-6.049%		(0.00009)				$   (27,414.3966)		$   8,046,377.917				Sep-14		232,629,969.35		-6.1290%		-7.4120%		0.0128		$   2,984,642.51		$   9,449,361.51		Sep-14		$   1,220,945,852.66		$   18,481.13		-1.9190%		-1.753%		(0.00166)		$   (2,026,770.12)		$   19,985,159.43		0.00022		-1.89%		(0.00029)		Sep-14		$   641,294,004.37		$   4,759.39		-1.202%		-1.560%		0.358%		$   2,295,832.54		$   (1,616,589.24)		0.00009		-1.189%		-0.013%																																				(0.0001)						Sep-14		0.00013

		Oct-14		$   469,365,840.77		$   38,722.83		3.579%		3.564%		0.00015		0.00077		$   71,363.71		$   4,564,828.17		Oct-14		1,743,377,595.86		$   9,215.76		2.458%		2.443%		0.00015		0.00006		$   261,506.64		$   3,484,010.44		$   338,392,352.92				6.8329%		6.592%		0.00241				$   815,172.6960		$   9,411,351.225				Oct-14		233,568,320.25		0.4030%		1.1790%		-0.0078		$   (1,812,490.17)		$   7,674,952.27		Oct-14		$   1,246,247,846.19		$   21,246.91		2.0720%		2.444%		(0.00372)		$   (4,636,041.99)		$   15,763,209.95		0.00022		2.07%		0.00002		Oct-14		$   672,076,461.54		$   5,360.39		2.407%		2.410%		-0.003%		$   (20,162.29)		$   (1,675,662.83)		0.00010		2.424%		-0.017%																																				(0.0002)						Oct-14		0.00015

		Nov-14		$   478,064,509.64		$   32,665.89		1.853%		1.849%		0.00004		0.00079		$   20,466.88		$   4,669,894.15		Nov-14		1,790,424,223.89		$   9,667.27		2.699%		2.689%		0.00010		0.00006		$   179,042.42		$   3,757,086.31		$   338,698,490.18				0.0905%		0.090%		0.00000				$   1,585.5755		$   9,421,451.075				Nov-14		230,363,962.96		-1.3720%		-1.0580%		-0.0031		$   (723,342.84)		$   6,846,309.08		Nov-14		$   1,272,660,298.00		$   22,128.14		2.1190%		2.618%		(0.00499)		$   (6,350,574.89)		$   9,746,657.48		0.00022		2.19%		(0.00071)		Nov-14		$   690,411,025.30		$   4,845.32		2.728%		2.650%		0.078%		$   538,520.60		$   (1,182,854.32)		0.00008		2.764%		-0.036%																																				(0.0004)						Nov-14		0.00004

		Dec-14		$   482,055,511.15		$   25,334.12		0.835%		0.825%		0.00010		0.00079		$   47,361.42		$   4,756,241.01		Dec-14		1,785,994,799.70		$   11,442.87		-0.247%		-0.252%		0.00005		0.00006		$   89,299.74		$   3,837,106.04		$   348,355,913.73				2.8513%		2.850%		0.00001				$   4,645.3626		$   9,694,733.429				Dec-14		216,225,493.04		-6.1370%		-4.6090%		-0.0153		$   (3,303,925.53)		$   3,122,225.56		Dec-14		$   1,275,920,751.02		$   25,031.58		0.2560%		-0.2330%		0.00489		$   6,239,252.47		$   16,010,861.40		0.00022		0.28%		(0.00024)		Dec-14		$   687,624,037.00		$   4,718.63		-0.404%		-0.310%		-0.094%		$   (646,366.59)		$   (1,824,442.18)		0.00008		-0.383%		-0.021%																																				(0.0002)						Dec-14		0.00010

		Jan-15		$   476,896,610.36		$   20,610.77		-1.070%		-1.122%		0.00052		0.00080		$   247,089.12		$   4,952,429.40		Jan-15		1,732,391,359.44		$   13,275.24		-3.001%		-3.002%		0.00001		0.00007		$   17,323.91		$   3,739,278.40		$   337,048,377.68				-3.2460%		-3.217%		(0.00029)				$   (97,650.2655)		$   9,282,394.814				Jan-15		215,534,805.39		-0.3190%		0.5990%		-0.0092		$   (1,978,609.51)		$   1,133,656.15		Jan-15		$   1,230,977,663.22		$   26,081.65		-3.5220%		-2.7470%		(0.00775)		$   (9,540,076.89)		$   5,906,881.97		0.00024		-3.56%		0.00038		Jan-15		$   673,192,239.14		$   5,302.93		-2.099%		-2.820%		0.721%		$   4,853,716.04		$   3,067,568.91		0.00012		-2.109%		0.010%																																				0.0001						Jan-15		0.00052

		Feb-15		$   501,320,237.59		$   20,930.10		5.121%		5.123%		(0.00002)		0.00076		$   (8,184.87)		$   5,197,876.63		Feb-15		1,832,294,369.66		$   14,341.15		5.767%		5.747%		0.00020		0.00007		$   366,458.87		$   4,321,381.46		$   357,574,381.23				6.0899%		5.937%		0.00153				$   546,831.3753		$   10,394,517.351				Feb-15		222,722,169.84		3.3350%		3.0960%		0.0024		$   532,305.99		$   1,703,769.57		Feb-15		$   1,297,422,797.93		$   24,249.16		5.3980%		5.7780%		(0.00380)		$   (4,930,206.63)		$   1,295,528.83		0.00023		5.36%		0.00038		Feb-15		$   712,517,404.10		$   4,584.26		5.842%		5.850%		-0.008%		$   (57,001.39)		$   3,189,774.89		0.00010		5.843%		-0.001%																																				(0.0000)						Feb-15		(0.00002)

		Mar-15		$   507,804,162.89		$   32,932.13		1.293%		1.319%		(0.00026)		0.00075		$   (130,150.47)		$   5,134,953.94		Mar-15		1,803,605,483.63		$   17,421.71		-1.566%		-1.581%		0.00015		0.00007		$   270,540.82		$   4,524,249.45		$   364,276,093.75				1.8742%		Dec-99		0.00132				$   481,627.4650		$   11,070,960.414				Mar-15		217,614,312.13		-2.2930%		-1.4220%		-0.0087		$   (1,895,420.66)		$   (230,718.53)		Mar-15		$   1,276,904,424.94		$   23,496.88		-1.5810%		-1.245%		(0.00336)		$   (4,290,398.87)		$   (3,015,352.35)		0.00023		-1.56%		(0.00021)		Mar-15		$   702,540,106.34		$   5,690.66		-1.400%		-1.440%		0.040%		$   281,016.04		$   3,426,134.08		0.00009		-1.407%		0.007%																																				0.0001						Mar-15		(0.00026)

		Apr-15		$   500,334,247.43		$   40,943.51		-1.471%		-1.491%		0.00020		0.00079		$   99,952.34		$   5,159,369.92		Apr-15		1,821,181,271.30		$   17,556.01		0.974%		0.959%		0.00015		0.00008		$   273,177.19		$   4,841,492.83		$   354,986,192.36				-2.5502%		-2.550%		(0.00000)				$   (839.0419)		$   10,787,785.714				Apr-15		229,694,027.03		5.5510%		7.6920%		-0.0214		$   (4,917,749.12)		$   (5,161,274.83)		Apr-15		$   1,290,382,483.00				1.0560%		0.710%		0.00346		$   4,464,723.39		$   1,417,528.92		0.00020		1.12%		(0.00064)		Apr-15		$   704,053,637.71		$   5,274.30		0.215%		0.910%		-0.695%		$   (4,893,172.78)		$   (1,459,672.51)		0.00009		0.219%		-0.004%																																				(0.0000)						Apr-15		0.00020

		May-15		$   509,287,328.29		$   31,567.96		1.789%		1.778%		0.00011		0.00077		$   58,160.38		$   5,309,853.10		May-15		1,844,485,041.73		$   14,830.25		1.280%		1.286%		(0.00006)		0.00008		$   (110,669.10)		$   4,792,794.84		$   363,280,650.65				2.3366%		2.283%		0.00054				$   194,565.8647		$   11,234,414.450				May-15		220,673,404.46		-3.9270%		-4.0050%		0.0008		$   172,125.26		$   (4,786,466.31)		May-15		$   1,302,066,769.25				0.9050%		1.308%		(0.00403)		$   (5,247,329.08)		$   (3,816,971.53)				0.86%		0.00045		May-15		$   717,571,003.84		$   4,037.25		1.920%		1.330%		0.590%		$   4,233,668.92		$   2,745,970.70		0.00008		1.925%		-0.005%																																				(0.0001)						May-15		0.00011

		Jun-15		$   502,706,379.81		$   25,593.47		-1.292%		-1.318%		0.00026		0.00076		$   129,759.82		$   5,370,999.64		Jun-15		1,808,746,775.94		$   11,117.89		-1.938%		-1.936%		(0.00002)		0.00008		$   (36,174.94)		$   4,663,735.54		$   366,684,179.54				0.9369%		0.749%		0.00188				$   688,951.6022		$   12,028,619.811				Jun-15		216,068,228.05		-2.0870%		-2.5970%		0.0051		$   1,101,947.96		$   (3,584,624.80)		Jun-15		$   1,271,921,041.46				-2.3150%		Jan-70		(0.00439)		$   (5,583,733.37)		$   (9,312,342.01)				-2.28%		(0.00035)		Jun-15		$   707,525,438.38		$   5,049.06		-1.400%		-1.890%		0.490%		$   3,466,874.65		$   6,174,401.76		0.00009		-1.405%		0.005%																																				0.0001						Jun-15		0.00026

		Jul-15		$   503,608,988.73		$   21,473.60		0.180%		0.137%		0.00043		0.00074		$   214,285.24		$   5,594,928.51		Jul-15		$   1,846,479,043.66		$   11,207.05		2.086%		2.095%		(0.00009)		0.00008		$   (164,335.38)		$   4,596,690.35		$   362,315,649.20				-1.1914%		-1.162%		(0.00029)				$   (106,377.5530)		$   11,778,938.037				Jul-15		204,965,585.21		-5.1380%		-6.9320%		0.0179		$   3,677,082.60		$   276,635.82		Jul-15		$   1,278,787,381.59				0.5398%		Dec-99		(0.01388)		$   (17,751,613.33)		$   (27,114,227.09)				0.52%		0.00020		Jul-15		$   725,471,449.69		$   5,829.15		2.536%		2.000%		0.536%		$   3,891,773.47		$   10,222,785.69		0.00008		2.538%		-0.002%																																				(0.0000)						Jul-15		0.00043

		Aug-15		$   475,565,086.99		$   19,508.50		-5.569%		-5.580%		0.00011		0.00074		$   53,137.66		$   5,336,507.74		Aug-15		$   1,735,050,805.61		$   13,414.85		-6.035%		-6.033%		(0.00001)		0.00009		$   (21,744.27)		$   4,297,552.68		$   339,679,011.69				-6.2478%		-6.284%		0.00036				$   123,381.6604		$   11,166,399.096				Aug-15		188,154,991.98		-8.2017%		-9.0400%		0.0084		$   1,577,366.80		$   1,831,313.87		Aug-15		$   1,205,180,312.23				-5.7560%		-6.0153%		0.00259		$   3,125,089.29		$   (22,428,441.46)				-5.75%		(0.00006)		Aug-15		$   683,631,779.68		$   6,698.44		-5.767%		-6.070%		0.303%		$   2,069,772.65		$   11,702,985.89		0.00009		-5.786%		0.018%																																				0.0002						Aug-15		0.00011

		Sep-15		$   460,280,287.18		$   18,071.39		-3.214%		-3.221%		0.00007		0.00071		$   32,086.14		$   5,197,076.97		Sep-15		$   1,692,181,140.05		$   13,911.14		-2.471%		-2.474%		0.00003		0.00009		$   54,120.29		$   4,245,488.96		$   328,174,165.24				-4.8128%		-4.906%		0.00093				$   305,858.3220		$   10,934,840.962																		Sep-15		$   1,176,469,354.36				-2.3823%		-2.7410%		0.00359		$   4,220,047.03		$   (17,674,082.65)				-2.38%		(0.00002)		Sep-15		$   680,906,644.70		$   7,207.39		-1.847%		-2.650%		0.803%		$   5,467,680.36		$   16,954,512.09		0.00009		-1.834%		-0.013%																																				(0.0001)						Sep-15		0.00007

		Oct-15		$   486,318,415.63		$   21,269.76		5.657%		5.634%		0.00023		0.00064		$   111,929.95		$   5,603,006.38		Oct-15		$   1,834,924,154.85		$   15,952.29		8.435%		8.435%		0.00000		0.00009		$   8,171.30		$   4,611,786.16		$   347,017,284.79				5.7418%		5.634%		0.00108				$   374,100.8435		$   11,936,799.015																		Oct-15		$   1,266,383,877.55				7.6427%		8.091%		(0.00448)		$   (5,676,660.88)		$   (24,701,528.15)				7.72%		(0.00077)		Oct-15		$   735,280,695.81		$   10,007.71		7.986%		8.250%		-0.264%		$   (1,944,546.40)		$   16,363,874.51		0.00009		8.156%		-0.170%																																				(0.0017)						Oct-15		0.00023

		Nov-15		$   492,980,105.74		$   20,102.57		1.370%		1.354%		0.00016		0.00061		$   80,013.90		$   5,759,771.43		Nov-15		$   1,841,395,961.00		$   14,434.45		0.3527%		0.2974%		0.00055		0.00009		$   1,018,689.00		$   5,646,741.00		$   358,437,047.90				3.2908%		3.253%		0.00038				$   136,041.5238		$   12,465,660.790																		Nov-15		$   1,268,953,803.69				0.2029%		0.330%		(0.00127)		$   (1,612,406.15)		$   (26,364,062.16)				0.15%		0.00053		Nov-15		$   738,442,392.00		$   15,298.82		0.430%		0.350%		0.080%		$   590,743.07		$   17,024,981.99		0.00011		0.414%		0.016%																																				0.0002						Nov-15		0.00016

		Dec-15		$   472,523,125.94		$   21,518.29		-4.150%		-4.1670%		0.00017		0.00062		$   81,953.20		$   5,602,713.91		Dec-15		$   1,812,021,158.00		$   14,682.54		-1.595%		-1.577%		(0.00018)		0.00010		$   (330,628.85)		$   5,226,032.72		$   340,746,723.96				-4.9354%		-5.021%		0.00086				$   291,658.3975		$   12,142,088.204																		Dec-15		$   1,243,858,896.92				-1.9776%		-1.7990%		(0.00179)		$   (2,221,606.83)		$   (28,064,291.71)				-2.04%		0.00062		Dec-15		$   729,162,185.25		$   10,935.02		-1.257%		-1.680%		0.423%		$   3,086,344.85		$   19,897,369.25		0.00012		-1.261%		0.004%																																				0.0000						Dec-15		0.00017

		Jan-16		$   445,581,823.83		$   23,161.09		-5.702%		-5.691%		(0.00011)		0.00067		$   (47,516.06)		$   5,235,754.42		Jan-16		$   1,722,025,460.82		$   16,148.62		-4.967%		-4.962%		(0.00004)		0.00010		$   (71,842.25)		$   4,894,634.76		$   310,811,142.97				-8.7853%		-8.793%		0.00008				$   25,368.4606		$   11,100,739.249																		Jan-16		$   1,192,259,829.00				-4.1483%		-5.3824%		0.01234		$   14,713,850.58		$   (12,186,248.55)				-4.240%		0.00092		Jan-16		$   695,200,916.00		$   12,240.63		-4.658%		-5.320%		0.662%		$   4,605,190.77		$   23,575,825.30		0.00013		-4.667%		0.010%																																				0.0001						Jan-16		(0.00011)

		Feb-16		$   452,180,241.49		$   23,837.81		1.481%		1.412%		0.00069		0.00066		$   311,345.60		$   5,624,633.92		Feb-16		$   1,720,177,863.30		$   18,302.56		-0.107%		-0.135%		0.00028		0.00010		$   476,624.92		$   5,366,008.12		$   311,714,600.52				0.2907%		-0.004%		0.00295				$   918,552.2804		$   12,051,558.862																		Feb-16		$   1,199,222,363.46				0.5840%		-0.034%		0.00618		$   7,410,929.73		$   (4,846,483.83)				0.610%		(0.00026)		Feb-16		$   691,930,614.78		$   10,342.48		-0.470%		-0.210%		-0.260%		$   (1,801,863.07)		$   21,663,058.96		0.00014		-0.472%		0.002%																																				0.0000						Feb-16		0.00069

		Mar-16		$   490,646,424.18		$   27,589.53		8.507%		8.516%		(0.00009)		0.00060		$   (45,015.87)		$   6,058,095.82		Mar-16		$   1,836,733,355.94		$   21,723.67		6.776%		6.784%		(0.00008)		0.00010		$   (150,952.77)		$   5,578,644.33		$   337,216,267.31				8.1811%		7.981%		0.00200				$   674,752.0166		$   13,712,260.327																		Mar-16		$   1,288,879,177.52				7.4762%		6.966%		0.00510		$   6,576,454.53		$   1,367,635.65				7.470%		0.00006		Mar-16		$   735,788,788.19		$   9,477.84		6.339%		6.850%		-0.511%		$   (3,763,398.66)		$   19,272,778.03		0.00014		6.280%		0.059%																																				0.0006						Mar-16		(0.00009)

		Apr-16		$   496,574,940.56		$   20,484.58		1.208%		1.224%		(0.00016)		0.00055		$   (77,926.20)		$   6,053,370.03		Apr-16		$   1,843,502,386.19		$   16,106.18		0.369%		0.388%		(0.00019)		0.00010		$   (358,812.67)		$   5,240,390.99		$   342,981,990.22				1.7098%		1.569%		0.00141				$   482,917.7996		$   14,429,630.320																		Apr-16		$   1,306,591,614.48				1.3743%		0.544%		0.00830		$   10,847,991.95		$   12,234,422.35				1.350%		0.00024		Apr-16		$   734,671,314.93		$   8,268.76		-0.152%		0.490%		-0.642%		$   (4,715,665.55)		$   14,527,842.11		0.00014		-0.189%		0.037%																																				0.0004						Apr-16		(0.00016)

		May-16		$   508,611,907.64		$   17,317.22		2.424%		2.311%		0.00113		0.00051		$   574,721.75		$   6,774,825.35		May-16		$   1,876,389,754.12		$   14,372.49		1.784%		1.796%		(0.00012)		0.00010		$   (225,894.16)		$   5,107,983.38		$   351,097,220.27				2.3661%		2.252%		0.00114				$   400,533.5267		$   15,171,580.519																		May-16		$   1,318,336,022.15				0.8989%		1.751%		(0.00852)		$   (11,234,090.49)		$   1,110,301.98				0.870%		0.00029		May-16		$   747,175,855.38		$   8,275.90		1.702%		1.830%		-0.128%		$   (955,943.03)		$   13,819,171.55		0.00015		1.705%		-0.003%																																				(0.0000)						May-16		0.00113

		Jun-16		$   510,728,634.90		$   23,264.52		0.416%		0.416%		0.00000		0.00050		$   905.48		$   6,803,926.12		Jun-16		$   1,880,911,502.23		$   17,655.82		0.241%		0.259%		(0.00018)		0.00010		$   (338,916.11)		$   4,781,376.55		$   351,054,452.47				-0.0122%		-0.063%		0.00051				$   178,401.7147		$   15,348,134.155																		Jun-16		$   1,334,599,878.12				1.2337%		0.226%		0.01008		$   13,448,301.82		$   14,572,301.21				1.160%		0.00074		Jun-16		$   748,399,082.31		$   8,070.02		0.164%		0.260%		-0.096%		$   (720,608.10)		$   13,121,187.29		0.00015		0.593%		-0.429%																																				(0.0043)						Jun-16		0.00000

		Jul-16		$   532,986,709.64		$   25,718.91		4.358%		4.292%		0.00066		0.00049		$   352,314.76		$   7,452,762.91		Jul-16		$   1,950,476,052.29		$   15,248.11		3.698%		3.687%		0.00011		0.00010		$   223,307.32		$   5,181,520.64		$   372,630,169.06				6.1460%		5.971%		0.00175				$   652,007.2021		$   16,943,433.745																		Jul-16		$   1,372,191,311.45				2.817%		3.809%		(0.00992)		$   (13,612,137.81)		$   1,370,665.13				2.820%		(0.00003)		Jul-16		$   776,617,111.39		$   7,081.47		3.770%		3.800%		-0.030%		$   (229,473.88)		$   13,386,441.49		0.00015		3.694%		0.076%																																				0.0008						Jul-16		0.00066

		Aug-16		$   535,818,659.23		$   34,318.37		0.531%		0.498%		0.00033		0.00052		$   178,619.83		$   7,670,981.95		Aug-16		$   1,953,375,749.87		$   43,678.30		0.149%		0.140%		0.00009		0.00011		$   169,282.40		$   5,358,506.20		$   379,644,468.71				1.8824%		1.768%		0.00114				$   434,220.9134		$   17,696,593.733																		Aug-16		$   1,371,571,345.63				-0.0452%		0.1330%		(0.00178)		$   (2,443,875.60)		$   (1,073,829.75)				-0.040%		(0.00005)		Aug-16		$   775,948,145.64		$   28,054.60		-0.088%		0.150%		-0.238%		$   (1,846,756.59)		$   11,527,904.84		0.00017		-0.085%		-0.003%																																				(0.0000)						Aug-16		0.00033

		Sep-16		$   532,520,631.93		$   21,246.50		-0.616%		-0.636%		0.00020		0.00053		$   109,103.67		$   7,732,869.81		Sep-16		$   1,953,966,494.60		$   16,129.63		0.030%		0.019%		0.00011		0.00011		$   219,669.75		$   5,579,796.49		$   384,147,677.83				1.1862%		1.114%		0.00072				$   277,219.4712		$   18,183,723.973																		Sep-16		$   1,365,143,880.22				-0.4686%		0.079%		(0.00547)		$   (7,468,982.93)		$   (8,537,780.50)				0.080%		(0.00549)		Sep-16		$   780,650,101.28		$   7,747.96		0.606%		0.110%		0.496%		$   3,871,732.62		$   15,469,492.25		0.00017		0.313%		0.293%																																				0.0029						Sep-16		0.00020

		Oct-16		$   518,160,815.36		$   24,111.08		-2.697%		-2.675%		(0.00022)		0.00055		$   (111,791.58)		$   7,412,555.62		Oct-16		$   1,918,197,555.16		$   30,188.23		-1.805%		-1.824%		0.00019		0.00012		$   364,457.54		$   5,843,538.69		$   367,773,068.91				-4.6350%		-4.754%		0.00119				$   437,649.9520		$   17,778,558.319																		Oct-16																						Oct-16		$   2,108,163,800.15		$   20,462.80		-1.705%		-1.900%		0.195%		$   4,110,919.41		$   19,316,656.82		0.00007		-1.695%		-0.010%																																				(0.0001)						Oct-16		(0.00022)

		Nov-16		$   559,979,009.67		$   25,266.27		8.071%		8.005%		0.00066		0.00051		$   366,814.03		$   8,377,600.32		Nov-16		$   1,989,730,835.25		$   16,399.65		3.729%		3.703%		0.00026		0.00012		$   521,161.00		$   6,582,616.51		$   409,204,044.20				11.2654%		11.151%		0.00114				$   467,982.5396		$   20,249,360.186																		Nov-16																						Nov-16		$   2,179,732,704.54		$   23,241.32		3.389%		3.610%		-0.221%		$   (4,817,209.28)		$   15,154,089.04		0.00007		3.374%		0.015%																																				0.0002						Nov-16		0.00066

		Dec-16		$   572,350,663.46		$   24,112.58		2.209%		2.189%		0.00020		0.00051		$   116,225.54		$   8,678,912.75		Dec-16		$   2,023,980,754.00		$   17,234.65		1.971%		1.977%		(0.00006)		0.00012		$   (121,438.85)		$   6,590,921.03		$   425,359,438.07				2.7360%		2.8020%		(0.00066)				$   (280,737.2291)		$   20,522,645.452																		Dec-16																						Dec-16		$   2,220,619,674.32		$   19,359.42		1.876%		1.870%		0.006%		$   128,331.09		$   15,566,677.36		0.00007		1.650%		0.226%																																				0.0023						Dec-16		0.00020

		Jan-17		$   581,937,900.41		$   20,232.90		1.675%		1.677%		(0.00002)		0.00049		$   (11,269.33)		$   8,813,020.72		Jan-17		$   2,062,425,644.00		$   15,071.39		1.899%		1.897%		0.00002		0.00012		$   50,924.36		$   6,767,037.90		$   426,597,548.19				0.2911%		0.3944%		(0.00103)				$   (440,786.7952)		$   20,141,594.712																		Dec-16																						Jan-17		$   2,266,909,494.94		$   17,820.77		2.084%		2.070%		0.014%		$   317,367.33		$   16,208,454.25		0.00007		2.060%		0.024%																																				0.0002						Jan-17		(0.00002)

		Feb-17		$   597,077,448.74		$   17,626.40		2.602%		2.623%		(0.00021)		0.00047		$   (127,926.51)		$   8,914,371.51		Feb-17		$   2,144,393,172.60		$   10,248.85		3.974%		3.971%		0.00003		0.00011		$   71,332.91		$   7,107,315.00		$   434,997,801.02				1.9691%		1.9300%		0.00039				$   170,207.0218		$   20,708,415.565																																								Feb-17		$   2,366,665,486.06		$   15,756.54		4.401%		3.930%		0.471%		$   11,135,828.02		$   28,057,539.86		0.00007		4.399%		0.002%																																				0.0000						Feb-17		(0.00021)

		Mar-17		$   595,102,508.95		$   18,030.12		-0.331%		-0.387%		0.00056		0.00046		$   334,639.38		$   9,219,525.02		Mar-17		$   2,146,519,540.29		$   9,804.29		0.099%		0.117%		(0.00018)		0.00010		$   (382,951.68)		$   6,731,410.89		$   435,702,681.59				0.1620%		0.1310%		0.00031				$   135,252.2620		$   20,877,224.226																																								Mar-17		$   2,375,583,690.37		$   14,550.44		0.377%		0.140%		0.237%		$   5,625,993.23		$   33,789,261.12		0.00008		0.400%		-0.023%																																				(0.0002)						Mar-17		0.00056

		Apr-17		$   600,695,053.40		$   18,834.21		0.940%		0.836%		0.00104		0.00045		$   623,290.38		$   9,929,456.96		Apr-17		$   2,168,608,441.88		$   9,128.15		1.029%		1.027%		0.00002		0.00010		$   44,600.20		$   6,845,281.12		$   440,558,538.14				1.1145%		1.0970%		0.00017				$   77,047.3524		$   21,186,945.854																																								Apr-17		$   2,407,927,187.63		$   12,314.10		1.361%		1.080%		0.281%		$   6,778,239.33		$   41,027,540.18		0.00008		1.381%		-0.020%																																				(0.0002)						Apr-17		0.00104

		May-17		$   597,795,148.00		$   18,505.72		-0.483%		-0.486%		0.00003		0.00045		$   19,378.55		$   9,900,900.23		May-17		$   2,198,548,390.77		$   9,650.63		1.381%		1.407%		(0.00026)		0.00010		$   (580,274.09)		$   6,359,513.42		$   431,811,636.51				-1.9854%		-2.0340%		0.00049				$   209,809.0822		$   20,976,106.793																																								May-17		$   2,456,500,963.76		$   11,158.22		2.017%		1.360%		0.657%		$   16,145,214.80		$   58,000,380.73		0.00008		2.053%		-0.036%		May-17		$   614,474,715.03		$   27,098.27																														(0.0004)						May-17		0.00003

		Jun-17		$   608,054,346.24		$   23,342.80		1.716%		1.619%		0.00097		0.00045		$   590,863.95		$   10,661,680.75		Jun-17		$   2,213,133,403.01		$   10,270.81		0.663%		0.624%		0.00039		0.00009		$   871,815.73		$   7,273,517.71		$   446,540,278.75				3.4109%		3.4570%		(0.00046)				$   (205,876.6501)		$   21,485,703.156																																								Jun-17		$   2,457,779,029.20		$   11,966.40		0.052%		0.630%		-0.578%		$   (14,205,277.49)		$   43,825,279.61		0.00008		0.322%		-0.270%		Jun-17		$   611,724,377.84		$   10,938.23		-0.331%		0.094%		-0.425%		$   (2,599,828.61)		$   (2,599,828.61)		0.00021		-0.219%																(0.0027)						Jun-17		0.00097

		Jul-17		$   613,619,643.96		$   25,255.41		0.915%		0.882%		0.00033		0.00044		$   204,109.58		$   10,963,372.77		Jul-17		$   2,258,361,623.42		$   10,505.04		2.044%		2.056%		(0.00012)		0.00009		$   (279,397.86)		$   7,142,763.52		$   450,289,544.93				0.8396%		0.7430%		0.00097				$   435,094.6572		$   22,101,197.262																																								Jul-17		$   2,511,583,295.33		$   10,067.09		2.189%		2.040%		0.149%		$   3,745,818.54		$   48,530,495.63		0.00008		2.281%		-0.092%		Jul-17		$   626,573,951.78		$   9,377.48		2.427%		2.980%		-0.553%		$   (3,461,857.27)		$   (6,124,796.57)		0.00018		2.367%																(0.0009)						Jul-17		0.00033

		Aug-17		$   604,429,542.33		$   24,820.04		-1.498%		-1.535%		0.00037		0.00043		$   225,530.80		$   11,024,706.57		Aug-17		$   2,265,389,005.38		$   12,623.51		0.311%		0.306%		0.00005		0.00007		$   117,158.83		$   7,282,148.60		$   444,537,614.82				-1.2774%		-1.2720%		(0.00005)				$   (23,937.3697)		$   21,794,942.562																																								Aug-17		$   2,533,105,305.11		$   14,518.59		0.857%		0.330%		0.527%		$   13,347,186.54		$   62,293,544.87		0.00007		0.855%		0.002%		Aug-17		$   631,674,926.31		$   7,736.78		0.814%		-0.020%		0.834%		$   5,268,836.84		$   (905,822.05)		0.00015		0.846%																0.0000						Aug-17		0.00037

		Sep-17		$   628,107,149.57		$   29,362.42		3.917%		3.915%		0.00002		0.00043		$   14,746.56		$   11,471,329.22		Sep-17		$   2,312,550,017.27		$   13,492.67		2.082%		2.063%		0.00019		0.00007		$   434,905.97		$   7,868,654.80		$   473,278,936.29				6.4654%		6.2410%		0.00224				$   1,062,236.5139		$   24,266,318.437																																								Sep-17		$   2,606,486,207.10		$   13,413.01		2.897%		2.040%		0.857%		$   22,334,336.59		$   86,432,447.78		0.00007		2.900%		-0.003%		Sep-17		$   644,570,238.68		$   3,656.22		0.998%		2.590%		-1.592%		$   (10,261,558.20)		$   (11,176,420.35)		0.00007		0.947%																(0.0000)						Sep-17		0.00002

		Oct-17		$   642,434,956.04		$   30,006.40		2.281%		2.262%		0.00019		0.00043		$   122,760.60		$   11,855,763.30		Oct-17		$   2,366,113,406.37		$   11,032.90		2.316%		2.334%		(0.00018)		0.00006		$   (421,060.14)		$   7,629,848.80		$   476,997,606.49				0.7857%		0.8520%		(0.00066)				$   (316,130.8915)		$   24,140,854.039																																								Oct-17		$   2,705,409,607.72		$   12,762.36		3.801%		2.290%		1.511%		$   40,878,739.17		$   130,596,484.29		0.00007		3.802%		-0.001%		Oct-17		$   653,137,866.59		$   4,423.24		1.329%		1.260%		0.069%		$   451,971.71		$   (10,873,005.63)		0.00008		1.327%																(0.0000)						Oct-17		0.00019

		Nov-17		$   666,285,038.57		$   31,430.48		3.712%		3.677%		0.00035		0.00042		$   236,204.27		$   12,532,106.97		Nov-17		$   2,438,799,192.66		$   19,416.15		3.072%		3.067%		0.00005		0.00006		$   120,685.00		$   7,984,918.83		$   491,162,755.65				2.9696%		2.8820%		0.00088				$   430,493.5895		$   25,288,245.981																																								Nov-17		$   2,800,817,502.65		$   10,839.63		3.521%		3.040%		0.481%		$   13,471,932.19		$   148,666,718.69		0.00006		3.537%		-0.016%		Nov-17		$   661,449,581.20		$   1,325.42		0.976%		1.010%		-0.034%		$   (224,892.86)		$   (11,204,019.02)		0.00002		0.973%																(0.0002)						Nov-17		0.00035

		Dec-17		$   668,108,274.14		$   35,814.70		0.274%		0.218%		0.00056		0.00044		$   371,748.67		$   12,938,148.74		Dec-17		$   2,466,111,960.78		$   7,142.27		1.120%		1.112%		0.00008		0.00006		$   195,486.15		$   8,269,830.24		$   487,934,336.33		$   810.58		-0.6573%		-0.4040%		(0.00253)				$   (1,235,944.1581)		$   23,886,081.846																																								Dec-17		$   2,823,440,365.98		$   7,840.77		0.808%		1.080%		-0.272%		$   (7,687,562.42)		$   142,179,972.40		0.00005		1.014%		-0.206%		Dec-17		$   667,329,502.06		$   2,754.59		0.889%		1.800%		-0.911%		$   (6,079,740.93)		$   (17,383,357.49)		0.00005		0.885%																(0.0021)						Dec-17		0.00056

		Jan-18		$   687,589,487.04		$   33,994.85		2.916%		2.874%		0.00042		0.00045		$   287,939.17		$   13,603,348.37		Jan-18		$   2,607,302,120.37		$   8,242.78		5.725%		5.725%		0.00000		0.00005		$   5,550.40		$   8,748,846.03		$   501,250,886.78		$   1,888.85		2.7292%		2.6130%		0.00116		0.00005		$   582,295.8852		$   25,120,269.165																																								Jan-18		$   2,991,890,563.05		$   6,921.32		5.966%		5.740%		0.226%		$   6,765,640.93		$   157,428,259.07		0.00005		5.970%		-0.004%		Jan-18		$   694,788,411.14		$   5,414.91		4.115%		4.660%		-0.545%		$   (3,788,366.72)		$   (21,887,005.08)		0.00009		4.103%																(0.0000)						Jan-18		0.00042

		Feb-18		$   657,759,891.23		$   34,285.05		-4.338%		-4.432%		0.00094		0.00049		$   616,415.63		$   13,629,611.90		Feb-18		$   2,511,303,405.17		$   9,135.85		-3.682%		-3.686%		0.00004		0.00005		$   102,521.89		$   8,529,242.61		$   481,349,589.67		$   802.10		-3.9703%		-3.8720%		(0.00098)		0.00002		$   (473,294.5122)		$   23,649,617.933																																								Feb-18		$   2,918,339,424.14		$   8,460.64		-2.455%		-3.670%		1.215%		$   35,457,824.00		$   189,021,219.31		0.00005		-2.458%		0.003%		Feb-18		$   664,251,745.74		$   3,493.64		-4.391%		-4.750%		0.359%		$   2,384,663.77		$   (18,541,282.92)		0.00006		-4.407%																0.0000						Feb-18		0.00094

		Mar-18		$   663,166,499.13		$   37,891.75		0.822%		0.929%		(0.00107)		0.00052		$   (709,768.03)		$   13,031,875.58		Mar-18		$   2,447,338,654.00		$   12,837.25		-2.547%		-2.541%		(0.00006)		0.00005		$   (148,646.55)		$   8,163,349.96		$   487,262,445.34		$   21.72		1.2284%		1.2930%		(0.00065)		0.00000		$   (314,814.7536)		$   23,625,312.989																																								Mar-18		$   2,842,041,592.77		$   37,891.75		-2.618%		-2.440%		-0.178%		$   (5,058,834.04)		$   179,013,809.75		0.00006		-2.612%		-0.006%		Mar-18		$   665,021,798.60		$   1,100.23		-1.413%		-1.730%		0.317%		$   2,108,119.10		$   (16,171,175.49)		0.00002		-1.460%																(0.0001)						Mar-18		(0.00107)

		Apr-18		$   661,546,861.71		$   36,436.02		-0.244%		-0.259%		0.00015		0.00055		$   97,724.56		$   13,097,772.67		Apr-18		$   2,456,590,573.95		$   12,400.71		0.378%		0.384%		(0.00006)		0.00006		$   (146,411.89)		$   8,047,798.80		$   492,140,852.44		$   241.03		1.0012%		0.8560%		0.00145		0.00001		$   714,523.3692		$   24,576,369.864																																								Apr-18		$   2,847,419,658.06		$   11,321.00		0.189%		0.400%		-0.211%		$   (6,001,436.30)		$   173,351,125.70		0.00006		-0.039%		0.228%		Apr-18		$   679,554,161.46		$   14,550.00		2.185%		2.300%		-0.115%		$   (779,814.96)		$   (17,304,370.44)		0.00026		2.122%																0.0023						Apr-18		0.00015

		May-18		$   688,635,060.42		$   37,539.65		4.095%		4.127%		(0.00032)		0.00055		$   (222,596.34)		$   13,411,487.65		May-18		$   2,515,512,782.15		$   10,759.98		2.399%		2.408%		(0.00009)		0.00005		$   (238,069.24)		$   8,002,758.90		$   521,854,469.52		$   1,967.66		6.0376%		6.0700%		(0.00032)		0.00005		$   (168,952.5711)		$   25,891,246.241																																								May-18		$   2,930,410,989.15		$   18,459.31		2.915%		2.440%		0.475%		$   13,908,181.05		$   192,311,825.30		0.00006		2.920%		-0.005%		May-18		$   676,534,765.74		$   44,744.91		-0.671%		-1.900%		1.229%		$   8,314,612.27		$   (8,873,645.84)		0.00016		-0.708%																(0.0001)						May-18		(0.00032)

		Jun-18		$   692,207,981.64		$   40,478.89		0.519%		0.421%		0.00098		0.00057		$   677,263.40		$   14,158,335.34		Jun-18		$   2,530,546,537.60		$   14,217.76		0.598%		0.615%		(0.00017)		0.00006		$   (439,257.75)		$   7,611,328.98		$   525,376,894.79		$   1,853.34		0.6750%		0.7170%		(0.00042)		0.00004		$   (220,751.3188)		$   25,845,256.250																																								Jun-18		$   2,925,432,008.00		$   14,491.13		-0.170%		0.680%		-0.850%		$   (24,863,459.15)		$   167,121,614.39		0.00006		-0.301%		0.131%		Jun-18		$   667,526,666.13		$   13,736.31		-1.368%		-1.100%		-0.268%		$   (1,788,971.47)		$   (10,541,225.83)		0.00017		-1.361%																0.0013						Jun-18		0.00098

		Jul-18		$   704,255,088.87		$   38,444.29		1.740%		1.764%		(0.00024)		0.00058		$   (166,286.08)		$   14,238,459.28		Jul-18		$   2,625,724,561.76		$   11,456.24		3.761%		3.721%		0.00040		0.00005		$   1,054,615.50		$   8,952,219.11		$   534,320,921.24		$   698.69		1.7024%		1.7430%		(0.00041)		0.00002		$   (216,923.9274)		$   26,068,322.467																																								Jul-18		$   3,013,459,466.54		$   12,328.00		3.009%		3.590%		-0.581%		$   (17,506,953.69)		$   154,643,419.17		0.00006		3.000%		0.009%		Jul-18		$   684,911,016.77		$   8,126.79		2.609%		2.460%		0.149%		$   1,020,517.41		$   (9,795,729.00)		0.00016		2.612%																						Jul-18		(0.00024)

		Aug-18		$   727,035,052.36		$   30,136.30		3.235%		3.195%		0.00040		0.00057		$   288,038.42		$   14,987,057.50		Aug-18		$   2,711,270,060.32		$   10,348.90		3.258%		3.259%		(0.00001)		0.00005		$   (27,740.16)		$   9,216,140.17		$   557,132,977.86		$   704.53		4.2694%		4.3110%		(0.00042)		0.00002		$   (232,018.3905)		$   26,949,253.288																																								Aug-18		$   3,147,818,649.50		$   11,371.46		4.459%		3.310%		1.149%		$   36,156,972.31		$   197,695,378.35		0.00005		4.472%		-0.013%		Aug-18		$   672,502,533.04		$   8,671.30		-1.823%		-1.890%		0.067%		$   450,576.70		$   (9,166,576.16)		0.00017		-1.775%																						Aug-18		0.00040

		Sep-18		$   719,151,441.14		$   30,654.82		-1.084%		-1.096%		0.00012		0.00058		$   83,774.59		$   14,908,319.79		Sep-18		$   2,727,006,492.00		$   16,298.24		0.580%		0.569%		0.00011		0.00005		$   311,100.27		$   9,580,731.67		$   325,632,840.09		$   872.83		-2.2730%		-2.4050%		0.00132		0.00003		$   429,835.3489		$   26,766,532.110																																								Sep-18		$   3,161,345,914.87		$   18,223.83		0.430%		0.460%		-0.030%		$   (956,794.50)		$   197,588,149.26		0.00005		0.431%		-0.001%		Sep-18		$   691,168,396.29		$   833.06		1.290%		0.780%		0.510%		$   3,524,958.82		$   (5,759,866.17)		0.00016		1.230%																						Sep-18		0.00012

		Oct-18		$   651,146,798.98		$   25,346.48		-9.456%		-9.546%		0.00090		0.00063		$   584,509.28		$   14,083,063.48		Oct-18		$   2,540,783,017.18		$   10,835.36		-6.829%		-6.835%		0.00006		0.00006		$   155,986.10		$   9,082,462.95		$   290,129,499.30		$   12,300.98		-10.903%		-10.862%		(0.00041)		0.00051		$   (118,589.7878)		$   23,729,620.844																																								Oct-18		$   2,926,218,411.57		$   18,872.13		-7.438%		-6.940%		-0.498%		$   (14,560,158.91)		$   168,332,221.69		0.00006		-7.425%		-0.013%		Oct-18		$   688,846,326.66		$   2,932.01		-7.509%		-7.950%		0.441%		$   3,037,812.30		$   (2,289,545.52)		0.00016		-7.587%																						Oct-18		0.00090

		Nov-18		$   671,381,607.21		$   72,894.66		3.108%		3.122%		(0.00014)		0.00068		$   (96,915.78)		$   14,423,788.01		Nov-18		$   2,582,305,177.71		$   9,086.57		2.046%		2.038%		0.00008		0.00005		$   206,584.41		$   9,474,874.56		$   295,041,591.02		$   9,516.16		1.693%		1.589%		0.00104		0.00039		$   307,045.9257		$   24,438,425.551																																								Nov-18		$   2,942,217,355.84		$   17,488.09		0.547%		1.950%		-1.403%		$   (41,286,820.79)		$   127,965,748.41		0.00006		0.560%		-0.013%		Nov-18		$   684,381,374.31		$   12,208.07		-0.667%		-0.090%		-0.577%		$   (3,948,880.53)		$   (6,223,154.78)		0.00017		-0.670%

		Dec-18		$   595,302,519.03		$   25,075.54		-11.332%		-11.316%		(0.00016)		0.00074		$   (93,585.39)		$   12,695,739.26		Dec-18		$   2,321,968,237.52		$   4,906.56		-9.025%		-9.029%		0.00004		0.00006		$   92,878.73		$   8,712,645.86		$   258,955,913.63		$   2,841.87		-12.231%		-11.879%		(0.00352)		0.00013		$   (910,770.3444)		$   20,538,662.579																																								Dec-18		$   2,668,858,504.21		$   11,000.04		-9.291%		-9.010%		-0.281%		$   (7,499,492.40)		$   108,576,958.33		0.00007		-9.267%		-0.024%		Dec-18		$   653,862,118.17		$   4,600.74		-4.458%		-5.170%		0.712%		$   4,655,498.28		$   (1,290,228.26)		0.00018		-4.471%

		Jan-19		$   658,031,984.86		$   24,691.05		10.537%		10.461%		0.00076		0.00066		$   502,800.76		$   14,536,342.09		Jan-19		$   2,508,640,846.67		$   5,486.75		8.039%		8.014%		0.00025		0.00005		$   637,513.13		$   10,050,604.54		$   286,508,356.16		$   6,074.51		10.640%		10.636%		0.00004		0.00013		$   10,944.0001		$   22,734,883.263																																								Jan-19		$   2,893,985,920.43		$   16,142.35		8.435%		8.220%		0.215%		$   6,222,069.73		$   123,957,494.49		0.00007		8.373%		0.062%		Jan-19		$   757,815,612.33		$   2,487.98		8.095%		7.140%		0.955%		$   7,237,139.10		$   5,842,466.86		0.00016		8.079%

		Feb-19		$   686,152,840.25		$   21,164.98		4.273%		4.239%		0.00034		0.00061		$   236,575.20		$   15,394,124.74		Feb-19		$   2,589,232,043.75		$   5,983.40		3.213%		3.211%		0.00002		0.00005		$   39,984.02		$   10,413,468.68		$   298,934,594.41		$   4,595.12		4.337%		4.354%		(0.00017)		0.00014		$   (50,431.9538)		$   23,670,492.624																																								Feb-19		$   2,989,068,059.01		$   13,310.57		3.293%		3.350%		-0.057%		$   (1,703,768.79)		$   126,335,645.99		0.00007		3.284%		0.009%		Feb-19		$   769,000,302.81		$   12,032.46		1.486%		2.570%		-1.084%		$   (8,335,963.28)		$   (2,406,677.37)		0.00016		1.481%

		Mar-19		$   682,065,083.02		$   - 0		-0.596%		-0.569%		(0.00027)		0.00056		$   (182,454.08)		$   15,119,960.12		Mar-19		$   2,558,787,162.51		 		1.945%		1.943%		0.00002		0.00004		$   51,175.74		$   10,667,186.38		$   289,236,515.02		 		-3.244%		-3.331%		0.00087		0.00014		$   251,015.4209		$   23,153,586.496																																								Mar-19		$   3,027,785,131.65		 		1.295%		1.850%		-0.555%		$   (16,795,454.28)		$   111,176,603.56		0.00005		1.272%		0.023%		Mar-19		$   786,358,131.67		 		2.259%		0.510%		1.749%		$   13,753,403.72		$   11,292,359.52		0.00016		2.139%

		Apr-19		$   709,368,045.51		$   - 0		4.003%		4.021%		(0.00018)		0.00049		$   (127,793.15)		$   15,597,416.70		Apr-19		$   2,611,206,986.20				4.082%		4.049%		0.00033		0.00004		$   861,698.31		$   11,964,319.24		$   301,006,698.20				4.069%		3.874%		0.00195				$   588,159.2183		$   24,683,957.158																																								Apr-19		$   3,132,897,405.25				3.472%		4.010%		-0.538%		$   (16,867,845.60)		$   98,168,353.37		0.00005		3.473%		-0.001%		Apr-19		$   786,710,897.40				0.047%		2.830%		-2.783%		$   (21,894,164.27)		$   (10,596,497.35)		0.00014		-0.051%

		May-19		$   653,001,959.80				-7.946%		-7.971%		0.00025		0.00047		$   163,525.90		$   14,521,578.45		May-19		$   2,445,075,687.98				-6.362%		-6.355%		(0.00007)		0.00004		$   (177,063.61)		$   11,026,056.72		$   274,989,108.65				-8.644%		-8.728%		0.00084				$   232,296.7395		$   22,782,689.862																																								May-19		$   2,925,860,814.10				-6.608%		-6.320%		-0.288%		$   (8,426,479.14)		$   83,254,909.43		0.00005		-6.615%		0.007%		May-19		$   769,819,019.32				-2.175%		-4.730%		2.555%		$   19,668,875.94		$   9,302,852.41		0.00009		-2.201%

		Jun-19		$   703,126,433.54				7.676%		7.642%		0.00034		0.00038		$   239,109.62		$   15,875,365.40		Jun-19		$   2,617,566,157.35				7.055%		7.048%		0.00007		0.00003		$   172,930.53		$   11,976,832.17		$   295,527,457.01				7.469%		7.447%		0.00022				$   64,383.9467		$   24,548,664.185																																								Jun-19		$   3,151,114,180.30				7.703%		7.020%		0.683%		$   21,522,109.85		$   111,190,144.96		0.00004		7.719%		-0.016%		Jun-19		$   815,010,712.08				5.774%		5.940%		-0.166%		$   (1,352,917.78)		$   8,487,081.33		0.00006		5.743%

		Jul-19		$   711,341,237.14				1.168%		1.189%		(0.00021)		0.00032		$   (147,068.09)		$   15,913,773.21		Jul-19		$   2,655,400,993.91				1.445%		1.437%		0.00008		0.00002		$   223,596.74		$   12,373,544.50		$   299,008,975.90				1.178%		1.137%		0.00041				$   122,801.5468		$   24,960,666.062																																								Jul-19		$   3,214,055,660.07				1.997%		1.540%		0.457%		$   14,688,234.37		$   128,098,846.52		0.00003		2.010%		-0.013%		Jul-19		$   803,552,273.20				-1.515%		-1.210%		-0.305%		$   (2,450,834.43)		$   5,907,667.61		0.00005		-1.500%

		Aug-19		$   681,439,618.68				-4.204%		-4.195%		(0.00009)		0.00029		$   (58,295.55)		$   15,186,533.49		Aug-19		$   2,511,137,359.38				-1.574%		-1.584%		0.00010		0.00002		$   251,113.74		$   12,429,898.64		$   285,223,068.01				-4.611%		-4.508%		(0.00103)				$   (292,448.1338)		$   23,517,398.150																																								Aug-19		$   3,146,681,930.19				-2.095%		-1.740%		-0.355%		$   (11,170,720.85)		$   114,244,454.83		0.00003		-2.111%		0.016%		Aug-19		$   791,613,571.99				-1.574%		-2.460%		0.886%		$   7,013,696.25		$   12,828,377.17		0.00004		-1.572%

		Sep-19		$   702,779,412.30				3.132%		3.063%		0.00069		0.00024		$   481,931.89		$   16,144,043.09		Sep-19		$   2,558,808,869.05				1.898%		1.871%		0.00027		0.00001		$   701,193.15		$   13,367,061.38		$   295,175,064.00				3.489%		3.370%		0.00119				$   351,841.1226		$   24,689,807.727																																								Sep-19		$   3,207,141,011.88		 		1.914%		1.780%		0.134%		$   4,297,568.96		$   120,728,662.65		0.00002		1.910%		0.004%		Sep-19		$   1,209,673,060.79				2.378%		2.810%		-0.432%		$   (5,225,787.62)		$   7,907,648.36		0.00003		2.390%

		Oct-19		$   665,583,810.00				1.247%		1.130%		0.00117		0.00022		$   778,733.06		$   17,124,092.36		Oct-19		$   2,411,522,946.23				2.233%		2.166%		0.00067		0.00001		$   1,615,720.37		$   15,281,268.23		$   301,237,029.65				2.054%		1.947%		0.00107				$   321,374.3545		$   25,518,232.929																																								Oct-19		$   3,278,534,418.93				2.227%		2.180%		0.047%		$   1,540,911.18		$   124,958,201.15		 		2.234%		-0.007%		Oct-19		$   1,243,501,848.58				2.737%		3.230%		-0.493%		$   (6,130,464.11)		$   1,993,616.58		0.00003		2.707%

		Nov-19		$   685,493,545.78				2.991%		2.975%		0.00016		0.00010		$   109,678.97		$   17,745,952.93		Nov-19		$   2,499,426,019.18				3.645%		3.630%		0.00015		0.00001		$   378,087.06		$   16,216,376.92		$   310,262,764.77				2.996%		3.065%		(0.00069)				$   (214,081.3077)		$   26,068,677.880																																								Nov-19		$   3,403,625,486.93				3.817%		3.760%		0.057%		$   1,940,066.53		$   131,667,922.21				3.806%		0.011%		Nov-19		$   1,261,079,047.22				1.378%		1.250%		0.128%		$   1,614,181.18		$   3,635,269.80		0.00002		1.392%

		Dec-19		$   704,902,490.33				2.831%		2.810%		0.00021		0.00007		$   148,029.52		$   18,396,370.38		Dec-19		$   2,574,874,262.43				3.019%		3.018%		0.00001		0.00000		$   25,748.74		$   16,731,698.08		$   319,541,400.98				2.991%		2.989%		0.00002				$   6,390.8280		$   26,854,782.863																																								Dec-19		$   3,504,194,141.43				2.960%		2.930%		0.030%		$   1,051,258.24		$   136,616,550.95				2.983%		-0.023%		Dec-19		$   1,289,396,992.25				2.251%		3.190%		-0.939%		$   (12,107,437.76)		$   (8,390,338.04)		0.00001		2.214%





				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added				59DX Rtn		S&P 400		59DY		S&P 500		59DZ Rtn		RU2000		US RISK PREMIA		MSCI USA		CUSTOM		INTL RISK PREMIA		MSCI Uworld X-US		CUSTOM

				OST 400 Portfolio		$   704,902,490.33		2.831%		7.23%		26.59%		26.59%		6.20%		9.60%		12.38%		9.35%		13.00%		14.95%		$   15,913,773.21		Feb-09

				S&P 400 Index				2.810%		7.06%		26.20%		26.20%		5.93%		9.26%		12.03%		9.03%		12.73%		14.64%				Mar-09

				Excess				0.02%		0.16%		0.39%		0.39%		0.27%		0.34%		0.35%		0.32%		0.28%		0.31%				Apr-09

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   																										May-09

																														Jun-09

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jul-09		1.0872		1.0874		1.0753		1.0756

				OST 500 Portfolio		$   2,574,874,262.43		3.019%		9.16%		31.73%		31.73%		12.25%		15.36%		14.51%		10.90%		13.62%		15.15%		$   12,373,544.50		Aug-09		1.0440		1.0437		1.0363		1.0361

				S&P 500 Index				3.018%		9.07%		31.49%		31.49%		12.13%		15.27%		14.44%		10.84%		13.56%		15.09%				Sep-09		1.0573		1.0572		1.0372		1.0373

				Excess				0.00%		0.09%		0.24%		0.24%		0.12%		0.09%		0.08%		0.06%		0.06%		0.06%				Oct-09		0.9548		0.9546		0.9816		0.9814

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 																										Nov-09		1.0425		1.0405		1.0600		1.0600

																														Dec-09		1.0645		1.0628		1.0196		1.0193

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jan-10		0.9683		0.9678		0.9645		0.9640

				RU2000/ S&P 600 		$   319,541,400.98		2.991%		8.26%		23.40%		23.40%		4.64%		7.90%		11.47%		8.61%				11.64%		$   24,960,666.062		Feb-10		1.0528		1.0521		1.0312		1.0310

				Russell 2000/S&P 600 Index				2.989%		8.21%		22.82%		22.82%		4.54%		7.81%		11.03%		8.06%				10.93%				Mar-10		1.0712		1.0714		1.0603		1.0603

				Excess				0.00%		0.04%		0.57%		0.57%		0.10%		0.09%		0.43%		0.55%				0.71%				Apr-10		1.0425		1.0426		1.0156		1.0158		1.05709		1.0566

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  																										May-10		0.9284		0.9280		0.9202		0.9202		0.92445		0.9241

																														Jun-10		0.9354		0.9345		0.9478		0.9477		0.92347		0.9225

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jul-10		1.0687		1.0691		1.0700		1.0701		1.06926		1.0687

				RISK PREMIA		$   3,504,194,141.43		2.960%		9.27%		31.32%		31.32%		11.41%		16.43%		15.00%		11.88%				12.85%		$   128,098,846.52		Aug-10		0.9511		0.9506		0.9551		0.9549		0.92757		0.9260

				MSCI Risk Premia Index				2.983%		9.29%		31.23%		31.23%		11.21%		16.53%		15.01%		11.92%				12.88%				Sep-10		1.1131		1.1131		1.0890		1.0892		1.12553		1.1246

				MSCI USA				2.930%		9.13%		31.64%		31.64%		12.12%		15.29%		14.36%		10.72%				11.91%				Oct-10		1.0347		1.0345		1.0379		1.0381		1.04144		1.0409

				Excess				0.03%		0.14%		-0.32%		-0.32%		-0.71%		1.14%		0.65%		1.16%				0.95%				Nov-10		1.0285		1.0297		1.0001		1.0001		1.03492		1.0347

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 																										Dec-10		1.0655		1.0655		1.0666		1.0668		1.08029		1.0794

																														Jan-11		1.0201		1.0200		1.0238		1.0237		0.99767		0.9974

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Feb-11		1.0466		1.0465		1.0341		1.0343		1.05503		1.0548

				INT'L RISK PREMIA		$   1,289,396,992.25		2.251%		6.497%		22.74%		22.74%		3.92%										5.87%		$   5,907,667.61		Mar-11		1.0247		1.0245		1.0005		1.0004		1.02655		1.0259

				MSCI INT'L Risk Premia Index				2.214%		6.442%		22.35%		22.35%		3.62%										5.64%				Apr-11		1.0270		1.0272		1.0298		1.0296		1.02671		1.0264

				MSCI WORLD X-US				3.190%		7.855%		22.49%		22.49%		2.58%										5.86%				May-11		0.9869		0.9865		0.9887		0.9887		0.98173		0.9813

				Excess				-0.939%		-1.357%		0.250%		0.250%		1.345%										0.018%				Jun-11		0.9803		0.9796		0.9839		0.9833		0.97796		0.9769

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 																										Jul-11		0.9647		0.9647		0.9793		0.9797		0.96415		0.9639

				Source: State Street																										Aug-11		0.9289		0.9288		0.9462		0.9457		0.91329		0.9131

						$   8,392,909,287.42		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																				$   181,346,830.29		Sep-11		0.8946		0.8942		0.9299		0.9297		0.88885		0.8879

						 																				 				Oct-11		1.1381		1.1375		1.1093		1.1093		1.15273		1.1514

																														Nov-11		0.9970		0.9970		0.9979		0.9978		0.99680		0.9964

																														Dec-11		0.9966		0.9963		1.0104		1.0102		1.00883		1.0066

																														Jan-12		1.0654		1.0661		1.0448		1.0448		1.07121		1.0707

																								 						Feb-12		1.0459		1.0450		1.0433		1.0432		1.02404		1.0239

																														Mar-12		1.0186		1.0188		1.0322		1.0329		1.02701		1.0256

																														Apr-12		0.9980		0.9978		0.9937		0.9937		0.98495		0.9846

																														May-12		0.9354		0.9352		0.9401		0.9399		0.93487		0.9338

																														Jun-12		1.0191		1.0189		1.0414		1.0412		1.05148		1.0499

																														Jul-12		0.9991		1.0005		1.0137		1.0139		0.98681		0.9862

																														Aug-12		1.0351		1.0348		1.0226		1.0225		1.03416		1.0334

																														Sep-12		1.0196		1.0194		1.0260		1.0258		1.03414		1.0328

																														Oct-12		0.9918		0.9921		0.9817		0.9815		0.97877		0.9783

																														Nov-12		1.0224		1.0220		1.0058		1.0058		1.00580		1.0053

																														Dec-12		1.0222		1.0213		1.0090		1.0091		1.03468		1.0356

																														Jan-13		1.0721		1.0722		1.0518		1.0518		1.06329		1.0626

																														Feb-13		1.0102		1.0098		1.0137		1.0136		1.01154		1.0110

																														Mar-13		1.0472		1.0478		1.0379		1.0375		1.04665		1.0462

																														Apr-13		1.0064		1.0063		1.0193		1.0193		0.99790		0.9963

																														May-13		1.0245		1.0226		1.0234		1.0234		1.04056		1.0400

																														Jun-13		0.9814		0.9815		0.9868		0.9866		0.99593		0.9949

																														Jul-13		1.0623		1.0620		1.0508		1.0509		1.07032		1.0700

																														Aug-13		0.9629		0.9625		0.9710		0.9710		0.96896		0.9682

																														Sep-13		1.0519		1.0521		1.0311		1.0314		1.06493		1.0638

																														Oct-13		1.0367		1.0372		1.0459		1.0460		1.02501		1.0252

																														Nov-13		1.0131		1.0132		1.0307		1.0305		1.04033		1.0401

																														Dec-13		1.0322		1.0309		1.0255		1.0253		1.02035		1.0197																		Date		US RISK PREMIA		MSCI USA		CUSTOM		 		Date		59GX Alpha

																														Jan-14		0.9787		0.9788		0.9651		0.9654		0.97343		0.9723		0.9659		0.96610		0.96567												Jan-14		-0.0341		(0.03390)		(0.03433)				Jan-14		2.0000

																														Feb-14		1.0498		1.0489		1.0457		1.0457		1.04796		1.0471		1.0525		1.04702		1.05259												Feb-14		0.0525		0.04702		0.05259				Feb-14		-0.5000

																														Mar-14		1.0037		1.0037		1.0085		1.0084		0.99416		0.9932		0.9934		1.00687		0.99312												Mar-14		-0.0066		0.00687		(0.00688)				Mar-14		2.6000

																														Apr-14		0.9848		0.9844		1.0076		1.0074		0.96040		0.9612		1.0033		1.00600		1.00326												Apr-14		0.0033		0.00600		0.00326				Apr-14		0.2000

																														May-14		1.0180		1.0178		1.0234		1.0235		1.00895		1.0080		1.0268		1.02390		1.02683												May-14		0.0268		0.02390		0.02683				May-14		-0.4000

																														Jun-14		1.0415		1.0414		1.0207		1.0207		1.05563		1.0532		1.0168		1.02140		1.01613												Jun-14		0.0168		0.02140		0.01613				Jun-14		6.8000

																														Jul-14		0.9573		0.9573		0.9864		0.9862		0.93865		0.9395		0.9893		0.98590		0.98927												Jul-14		-0.0107		(0.01410)		(0.01073)				Jul-14		-0.1000

																														Aug-14		1.0510		1.0508		1.0400		1.0400		1.05117		1.0496		1.0433		1.04010		1.04327												Aug-14		0.0433		0.04010		0.04327				Aug-14		-0.2000

																														Sep-14		0.9546		0.9545		0.9859		0.9860		0.93942		0.9395		0.9880		0.98440		0.98811												Sep-14		-0.0120		(0.01560)		(0.01189)				Sep-14		-1.3000

																														Oct-14		1.0358		1.0356		1.0246		1.0244		1.06833		1.0659		1.0241		1.02410		1.02424												Oct-14		0.0241		0.02410		0.02424				Oct-14		-1.7000

																														Nov-14		1.0185		1.0185		1.0270		1.0269		1.00090		1.0009		1.0273		1.02650		1.02764												Nov-14		0.0273		0.02650		0.02764				Nov-14		-3.6000

																														Dec-14		1.0083		1.0083		0.9975		0.9975		1.02851		1.0285		0.9960		0.99690		0.99617												Dec-14		-0.0040		(0.00310)		(0.00383)				Dec-14		-2.1000

																														Jan-15		0.9893		0.9888		0.9700		0.9700		0.96754		0.9678		0.9790		0.97180		0.97891												Jan-15		-0.0210		(0.02820)		(0.02109)				Jan-15		1.0000

																														Feb-15		1.0512		1.0512		1.0577		1.0575		1.06090		1.0594		1.0584		1.05850		1.05843												Feb-15		0.0584		0.05850		0.05843				Feb-15		-0.1000

																														Mar-15		1.0129		1.0132		0.9843		0.9842		1.01874		1.0174		0.9860		0.98560		0.98593												Mar-15		-0.0140		(0.01440)		(0.01407)				Mar-15		0.7000

																														Apr-15		0.9853		0.9851		1.0097		1.0096		0.97450		0.9745		1.0022		1.00910		1.00219												Apr-15		0.0022		0.00910		0.00219				Apr-15		-0.4000

																														May-15		1.0179		1.0178		1.0128		1.0129		1.02337		1.0228		1.0192		1.01330		1.01925												May-15		0.0192		0.01330		0.01925				May-15		-0.5000

																														Jun-15		0.9871		0.9868		0.9806		0.9806		1.00937		1.0075		0.9860		0.98110		0.98595												Jun-15		-0.0140		(0.01890)		(0.01405)				Jun-15		0.5000

																														Jul-15		1.0018		1.0014		1.0209		1.0210		0.98809		0.9884		1.0254		1.02000		1.02538												Jul-15		0.0254		0.02000		0.02538				Jul-15		-0.1552

																														Aug-15		0.9443		0.9442		0.9397		0.9397		0.93752		0.9372		0.9423		0.93930		0.94214												Aug-15		-0.0577		(0.06070)		(0.05786)				Aug-15		1.8331

																														Sep-15		0.9679		0.9678		0.9753		0.9753		0.95187		0.9509		0.9815		0.97350		0.98166												Sep-15		-0.0185		(0.02650)		(0.01834)				Sep-15		-1.3000

																														Oct-15		1.0566		1.0563		1.0844		1.0844		1.05742		1.0563		1.0799		1.08250		1.08156												Oct-15		0.0799		0.08250		0.08156				Oct-15		-17.0463

																														Nov-15		1.0137		1.0135		1.0035		1.0030		1.03291		1.0325		1.0043		1.00350		1.00414												Nov-15		0.0043		0.00350		0.00414				Nov-15		1.5999

																														Dec-15		0.9585		0.9583		0.9840		0.9842		0.95065		0.9498		0.9874		0.98320		0.98739												Dec-15		-0.0126		(0.01680)		(0.01261)				Dec-15		0.4273

																														Jan-16		0.9430		0.9431		0.9503		0.9504		0.91215		0.9121		0.9534		0.94680		0.95333												Jan-16		-0.0466		(0.05320)		(0.04667)				Jan-16		0.9806

																														Feb-16		1.0148		1.0141		0.9989		0.9987		1.00291		1.0000		0.9953		0.99790		0.99528												Feb-16		-0.0047		(0.00210)		(0.00472)				Feb-16		0.1589

																														Mar-16		1.0851		1.0852		1.0678		1.0678		1.08181		1.0798		1.0634		1.06850		1.06280												Mar-16		0.0634		0.06850		0.06280				Mar-16		5.8522

																														Apr-16		1.0121		1.0122		1.0037		1.0039		1.01710		1.0157		0.9985		1.00490		0.99811												Apr-16		-0.0015		0.00490		(0.00189)				Apr-16		3.7126

																														May-16		1.0242		1.0231		1.0178		1.0180		1.02366		1.0225		1.0170		1.01830		1.01705												May-16		0.0170		0.01830		0.01705				May-16		-0.2941

																														Jun-16		1.0042		1.0042		1.0024		1.0026		0.99988		0.9994		1.0016		1.00260		1.00593												Jun-16		0.0016		0.00260		0.00593				Jun-16		-42.9287

																														Jul-16		1.0436		1.0429		1.0370		1.0369		1.06146		1.0597		1.0377		1.03800		1.03694												Jul-16		0.0377		0.03800		0.03694				Jul-16		7.6452

																														Aug-16		1.0053		1.0050		1.0015		1.0014		1.01882		1.0177		0.9991		1.00150		0.99915												Aug-16		-0.0009		0.00150		(0.00085)				Aug-16		-0.3000

																														Sep-16		0.9938		0.9936		1.0003		1.0002		1.01186		1.0111		1.0061		1.00110		1.00313												Sep-16		0.0061		0.00110		0.00313				Sep-16		29.2963

																														Oct-16		0.9730		0.9733		0.9820		0.9818		0.95365		0.9525		0.9830		0.98100		0.98305												Oct-16		-0.0171		(0.01900)		(0.01695)				Oct-16		-1.0000

																														Nov-16		1.0807		1.0801		1.0373		1.0370		1.11265		1.1115		1.0339		1.03610		1.03374												Nov-16		0.0339		0.03610		0.03374				Nov-16		1.5000

																														Dec-16		1.0221		1.0219		1.0197		1.0198		1.02736		1.0280		1.01876		1.01870		1.01650												Dec-16		0.0188		0.01870		0.01650				Dec-16		22.5779

																														Jan-17		1.0168		1.0168		1.0190		1.0190		1.00291		1.0039		1.02084		1.02070		1.02060												Jan-17		0.0208		0.02070		0.02060				Jan-17		2.4110

																														Feb-17		1.0260		1.0262		1.0397		1.0397		1.01969		1.0193		1.04401		1.03930		1.04399												Feb-17		0.0440		0.03930		0.04399				Feb-17		0.1528

																														Mar-17		0.9967		0.9961		1.0010		1.0012		1.00162		1.0013		1.00377		1.00140		1.00400												Mar-17		0.0038		0.00140		0.00400				Mar-17		-2.3174

																														Apr-17		1.0094		1.0084		1.0103		1.0103		1.01114		1.0110		1.01361		1.01080		1.01381												Apr-17		0.0136		0.01080		0.01381				Apr-17		-1.9503

																														May-17		0.9952		0.9951		1.0138		1.0141		0.98015		0.9797		1.02017		1.01360		1.02053												May-17		0.0202		0.01360		0.02053				May-17		-3.5756

																														Jun-17		1.0172		1.0162		1.0066		1.0062		1.03411		1.0346		1.00052		1.00630		1.00322		0.99669		1.00094		0.99781						Jun-17		0.0005		0.00630		0.00322				Jun-17		-26.9972

																														Jul-17		1.0092		1.0088		1.0204		1.0206		1.00840		1.0074		1.02189		1.02040		1.02281		1.02427		1.02980		1.02367						Jul-17										Jul-17		Dec-99

																														Aug-17		0.9850		0.9847		1.0031		1.0031		0.98723		0.9873		1.00857		1.00330		1.00855		1.00814		0.99980		1.00846

																														Sep-17		1.0392		1.0392		1.0208		1.0206		1.06465		1.0624		1.02897		1.02040		1.02900		1.00998		1.02590		1.00947

																														Oct-17		1.0228		1.0226		1.0232		1.0233		1.00786		1.0085		1.03801		1.02290		1.03802		1.01329		1.01260		1.01327

																														Nov-17		1.0371		1.0368		1.0307		1.0307		1.02970		1.0288		1.03521		1.03040		1.03537		1.00976		1.01010		1.00973

																														Dec-17		1.0027		1.0022		1.0112		1.0111		0.99343		0.9960		1.00808		1.01080		1.01014		1.00889		1.01800		1.00885

																														Jan-18		1.0292		1.0287		1.0573		1.0573		1.02729		1.0261		1.05966		1.05740		1.05970		1.04115		1.04660		1.04103

																														Feb-18		0.9566		0.9557		0.9632		0.9631		0.96030		0.9613		0.97545		0.96330		0.97542		0.95609		0.95250		0.95593

																														Mar-18		1.0082		1.0093		0.9745		0.9746		1.01228		1.0129		0.97382		0.97560		0.97388		0.98587		0.98270		0.98540

																														Apr-18		0.9976		0.9974		1.0038		1.0038		1.01001		1.0086		1.00189		1.00400		0.99961		1.02185		1.02300		1.02122

																														May-18		1.0409		1.0413		1.0240		1.0241		1.06038		1.0607		1.02915		1.02440		1.02920		0.99329		0.98100		0.99292

																														Jun-18		1.0052		1.0042		1.0060		1.0062		1.00675		1.0072		0.99830		1.00680		0.99699		0.98632		0.98900		0.98639

																														Jul-18		1.0174		1.0176		1.0376		1.0372		1.01702		1.0174		1.03009		1.03590		1.03000		1.02609		1.02460		1.02612

																														Aug-18		1.0323		1.0320		1.0326		1.0326		1.04269		1.0431		1.04459		1.03310		1.04472		0.98177		0.98110		0.98225

																														Sep-18		0.9892		0.9890		1.0058		1.0057		0.97727		0.9760		1.00430		1.00460		1.00431		1.01290		1.00780		1.01230

																														Oct-18		0.9054		0.9045		0.9317		0.9317		0.89097		0.8914		0.92562		0.93060		0.92575		0.92491		0.92050		0.92413

																														Nov-18		1.0311		1.0312		1.0205		1.0204		1.01693		1.0159		1.00547		1.01950		1.00560		0.99333		0.99910		0.99330

																														Dec-18		0.8867		0.8868		0.9098		0.9097		0.87769		0.8812		0.90709		0.90990		0.90733		0.95542		0.94830		0.95529

																														Jan-19		1.1054		1.1046		1.0804		1.0801		1.10640		1.1064		1.08435		1.08220		1.08373		1.08095		1.07140		1.08079

																														Feb-19		1.0427		1.0424		1.0321		1.0321		1.04337		1.0435		1.03293		1.03350		1.03284		1.01486		1.02570		1.01481

																														Mar-19		0.9940		0.9943		1.0195		1.0194		0.96756		0.9667		1.01295		1.01850		1.01272		1.02259		1.00510		1.02139

																														Apr-19		1.0400		1.0402		1.0408		1.0405		1.04069		1.0387		1.03472		1.04010		1.03473		1.00047		1.02830		0.99949

																														May-19		0.9205		0.9203		0.9364		0.9365		0.91356		0.9127		0.93392		0.93680		0.93385		0.97825		0.95270		0.97799

																														Jun-19		1.0768		1.0764		1.0705		1.0705		1.07469		1.0745		1.07703		1.07020		1.07719		1.05774		1.05940		1.05743

																														Jul-19		1.0117		1.0119		1.0145		1.0144		1.01178		1.0114		1.01997		1.01540		1.02010		0.98485		0.98790		0.98500

																														Aug-19		0.9580		0.9581		0.9843		0.9842		0.95389		0.9549		0.97905		0.98260		0.97889		0.98426		0.97540		0.98428

																														Sep-19		1.0313		1.0306		1.0190		1.0187		1.03489		1.0337		1.01914		1.01780		1.01910		1.02378		1.02810		1.02390

																														Oct-19		1.0125		1.0113		1.0223		1.0217		1.02054		1.0195		1.02227		1.02180		1.02234		1.02737		1.03230		1.02707

																														Nov-19		1.0299		1.0298		1.0365		1.0363		1.02996		1.0307		1.03817		1.03760		1.03806		1.01378		1.01250		1.01392

																														Dec-19		1.0283		1.0281		1.0302		1.0302		1.02991		1.0299		1.02960		1.02930		1.02983		1.02251		1.03190		1.02214





																														1 mo		2.83%		2.81%		3.02%		3.02%		2.99%		2.99%		2.96%		2.93%		2.98%		2.25%		3.19%		2.21%

																														Qtr		7.23%		7.06%		9.16%		9.07%		8.26%		8.21%		9.27%		9.13%		9.29%		6.50%		7.85%		6.44%

																														YTD		26.59%		26.20%		31.73%		31.49%		23.40%		22.82%		31.32%		31.64%		31.23%		22.74%		22.49%		22.35%

																														1 Year		26.59%		26.20%		31.73%		31.49%		23.40%		22.82%		31.32%		31.64%		31.23%		22.74%		22.49%		22.35%

																														2 Years		6.20%		5.93%		12.25%		12.13%		4.64%		4.54%		11.41%		12.12%		11.21%		3.92%		2.58%		3.62%

																														3 years		9.60%		9.26%		15.36%		15.27%		7.90%		7.81%		16.43%		15.29%		16.53%		ERROR:#NUM!		ERROR:#NUM!		ERROR:#NUM!

																														4 years		12.38%		12.03%		14.51%		14.44%		11.47%		11.03%		15.00%		14.36%		15.01%		N/A		N/A		N/A

																														5 Years		9.35%		9.03%		10.90%		10.84%		8.61%		8.06%		11.88%		10.72%		11.92%

																														10 Years		13.00%		12.73%		13.62%		13.56%		 		 		 		 		 

																														Incep		14.95%		14.64%		15.15%		15.09%		11.64%		10.93%		12.85%		11.91%		12.88%		5.87%		5.86%		5.64%

																														 								 





































		R1000 Value		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

				16.51%		16.49%		0.02%		0.01%		0.02%

		Jun-05		7.14%		7.05%		0.09%		0.01%		0.01%

		Jun-05		22.27%		22.25%		0.02%		0.02%		0.06%

		Jun-05		-0.01%		-0.17%		0.16%		0.02%		0.08%

		Jun-05		-36.74%		-36.85%		0.11%		0.06%		0.11%

		Jun-05		20.16%		19.69%		0.47%		0.16%		0.17%		0.10%						0.03%

		Jul-05





				Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

		R1000 Growth		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation

				6.39%		6.30%		0.09%		0.01%		0.04%

		Jun-05		5.32%		5.26%		0.06%		0.01%		0.04%

		Jun-05		9.17%		9.07%		0.10%		0.02%		0.03%

		Jun-05		11.91%		11.81%		0.10%		0.02%		0.07%

		Jun-05		-38.19%		-38.44%		0.25%		0.04%		0.26%

		Jun-05		37.57%		37.21%		0.36%		0.03%		0.35%		-0.02%						0.00%

		Jul-05





































































59GX Alpha	59DX Monthly Alpha
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Perf Table

				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 400 Portfolio		$   174,453,340.45		-1.97%		-0.64%		39.44%		24.21%

				S&P 400 Index				-2.04%		-0.73%		39.38%		23.72%

				Excess				0.07%		0.09%		0.06%		0.49%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps       Target IR= 0.30



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 500 Portfolio		$   844,135,942.54		-1.61%		0.18%		30.75%		15.97%

				S&P 500 Index				-1.67%		0.10%		30.69%		15.85%

				Excess				0.06%		0.08%		0.05%		0.12%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps           Target IR = 0.50



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				Russell 2000 Synthetic		$   130,933,541.01		-2.20%		-1.43%		38.44%		19.51%

				Russell 2000 Index				-2.31%		-1.61%		37.40%		18.59%

				Excess				0.10%		0.18%		1.04%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps      Target IR = 0.60



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				TEMS		$   238,392,727.06		-1.28%		-0.61%		28.53%		42.47%

				MSCI EM Index				-1.54%		-1.15%		27.80%		40.86%

				Excess				0.26%		0.53%		0.73%		1.61%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps      Target IR  = 0.40

				Source: State Street Bank





				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   139,851,840.21		-10.544%		-19.83%		-12.87%		-1.20%		8.21%		8.21%

				S&P 400 Index				-10.585%		-19.88%		-13.02%		-1.28%		7.83%		7.83%

				Excess				0.04%		0.05%		0.16%		0.08%		0.39%		0.39%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   727,349,313.45		-7.008%		-13.84%		-8.57%		1.23%		5.66%		5.66%

				S&P 500 Index				-7.030%		-13.86%		-8.67%		1.15%		5.56%		5.56%

				Excess				0.02%		0.03%		0.11%		0.08%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   102,478,929.31		-11.115%		-21.73%		-16.64%		-2.94%				-1.48%

				Russell 2000 Index				-11.210%		-21.85%		-17.01%		-3.52%				-2.20%

				Excess				0.10%		0.12%		0.37%		0.59%				0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   187,232,907.28		-13.780%		-21.46%		-21.03%		-15.77%		2.25%		25.79%

				MSCI EM Index				-14.579%		-22.56%		-21.88%		-16.15%		0.40%		23.93%

				Excess				0.80%		1.10%		0.85%		0.38%		1.85%		1.85%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source: State Street Bank





				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   159,159,577.94		13.806%		-5.43%		-0.84%		8.67%		18.15%		14.78%

				S&P 400 Index				13.746%		-5.54%		-1.07%		8.55%		17.70%		14.36%

				Excess				0.06%		0.10%		0.23%		0.13%		0.44%		0.42%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   806,867,016.41		10.933%		-2.40%		1.43%		8.20%		12.32%		10.81%

				S&P 500 Index				10.929%		-2.47%		1.31%		8.09%		12.23%		10.71%

				Excess				0.00%		0.07%		0.12%		0.10%		0.09%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,130,544.15		15.273%		-6.42%		-3.90%		7.44%				7.85%

				Russell 2000 Index				15.136%		-6.65%		-4.45%		6.72%				7.03%

				Excess				0.14%		0.23%		0.54%		0.72%				0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   208,626,993.14		11.426%		-12.24%		-12.00%		-9.21%		8.20%		29.93%

				MSCI EM Index				13.246%		-11.91%		-11.53%		-7.72%		6.78%		28.83%

				Excess				-1.82%		-0.33%		-0.47%		-1.49%		1.42%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   515,436,547.38		0.000%		0.00%		0.00%						0.00%

				RUSSELL 1000				0.000%		0.00%		0.00%						0.00%

				Excess				0.00%		0.00%		0.00%						0.00%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,676,216.89		-0.304%		1.50%		-1.14%		5.34%		15.54%		14.01%

				S&P 400 Index				-0.302%		1.40%		-1.37%		5.10%		15.22%		13.61%

				Excess				-0.00%		0.10%		0.23%		0.24%		0.32%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   805,204,904.38		-0.206%		2.95%		1.22%		7.96%		8.98%		10.27%

				S&P 500 Index				-0.221%		2.90%		1.08%		7.84%		8.88%		10.16%

				Excess				0.02%		0.04%		0.14%		0.12%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   117,752,354.61		-0.320%		2.13%		-4.21%		3.48%				7.24%

				Russell 2000 Index				-0.365%		1.86%		-4.80%		2.76%				6.43%

				Excess				0.04%		0.28%		0.59%		0.72%				0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   196,014,574.15		-6.045%		-9.74%		-17.32%		-11.57%		2.88%		26.12%

				MSCI EM Index				-6.665%		-9.71%		-17.43%		-11.54%		1.01%		24.80%

				Excess				0.62%		-0.02%		0.11%		-0.03%		1.87%		1.33%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   516,353,252.58		0.178%		0.00%		0.00%						0.178%

				RUSSELL 1000				-0.262%		0.00%		0.00%						-0.262%

				Excess				0.44%		0.00%		0.00%						0.44%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,137,706.84		-0.339%		13.08%		-1.47%		-1.47%		11.79%		13.29%

				S&P 400 Index				-0.374%		12.98%		-1.74%		-1.74%		11.55%		12.89%

				Excess				0.03%		0.10%		0.26%		0.26%		0.24%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   813,545,381.10		1.036%		11.85%		2.27%		2.27%		8.49%		10.37%

				S&P 500 Index				1.023%		11.82%		2.12%		2.12%		8.40%		10.27%

				Excess				0.01%		0.03%		0.15%		0.15%		0.09%		0.11%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,791,946.29		0.883%		15.92%		-3.37%		-3.37%				7.42%

				Russell 2000 Index				0.661%		15.47%		-4.17%		-4.17%				6.52%

				Excess				0.22%		0.44%		0.80%		0.80%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   191,930,835.45		-2.083%		2.51%		-19.04%		-19.04%		-0.23%		24.39%

				MSCI EM Index				-1.205%		4.42%		-18.42%		-18.42%		-1.52%		23.50%

				Excess				-0.88%		-1.92%		-0.62%		-0.62%		1.30%		0.89%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   523,847,415.96		1.451%		0.00%		0.00%						1.632%

				RUSSELL 1000				0.836%		0.00%		0.00%						0.572%

				Excess				0.62%		0.00%		0.00%						1.06%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		1.864%		13.51%		13.51%		2.23%		13.97%				17.70%

				S&P 400 Index				1.880%		13.50%		13.50%		1.98%		13.78%				17.32%

				Excess				-0.02%		0.01%		0.01%		0.25%		0.19%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,727,764.30		3.257%		12.56%		12.56%		8.67%		12.08%				14.59%

				S&P 500 Index				3.291%		12.58%		12.58%		8.54%		12.04%				14.50%

				Excess				-0.03%		-0.02%		-0.02%		0.13%		0.04%				0.09%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,793,661.55		2.673%		12.63%		12.63%		0.73%						12.99%

				Russell 2000 Index				2.562%		12.43%		12.43%		-0.17%						12.06%

				Excess				0.11%		0.20%		0.20%		0.90%						0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,916.49		-2.089%		14.83%		14.83%		-8.12%		4.62%		26.88%		27.72%

				MSCI EM Index				-3.120%		14.33%		14.33%		-8.60%		4.05%		25.16%		26.70%

				Excess				1.03%		0.50%		0.50%		0.49%		0.57%		1.72%		1.02%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,796,989.86		2.963%		11.45%		11.45%								13.273%

				RUSSELL 1000				3.129%		12.90%		12.90%								13.546%

				Excess				-0.17%		-1.45%		-1.45%								-0.27%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-0.911%		6.14%		10.36%								12.156%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.33%		-0.89%		-1.89%								-0.73%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				With SSB Error on 59GA

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-1.168%		5.86%		10.07%								11.865%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.59%		-1.17%		-2.18%								-1.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   225,506,432.43		-6.460%		-4.91%		5.96%		-5.84%		11.93%				13.54%

				S&P 400 Index				-6.480%		-4.94%		5.90%		-6.09%		11.74%				13.18%

				Excess				0.02%		0.03%		0.06%		0.26%		0.19%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,075,240,903.35		-5.995%		-3.58%		5.11%		-0.33%		12.04%				10.73%

				S&P 500 Index				-6.010%		-3.53%		5.15%		-0.41%		12.00%				10.66%

				Excess				0.02%		-0.05%		-0.04%		0.08%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   138,653,961.99		-6.513%		-5.43%		3.74%		-7.96%		9.69%				7.76%

				Russell 2000 Index				-6.619%		-5.71%		3.37%		-8.87%		8.73%				6.85%

				Excess				0.11%		0.27%		0.37%		0.91%		0.96%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   194,427,713.83		-10.861%		-13.62%		1.30%		-19.49%		2.43%		9.57%		21.51%

				MSCI EM Index				-11.214%		-15.24%		0.03%		-20.35%		1.30%		7.89%		20.29%

				Excess				0.35%		1.62%		1.27%		0.86%		1.13%		1.68%		1.22%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   543,359,695.32		-5.764%		-4.17%		3.72%								5.417%

				RUSSELL 1000				-6.145%		-3.77%		5.35%								5.950%

				Excess				0.38%		-0.40%		-1.62%								-0.53%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   229,820,976.44		1.913%		-4.86%		1.63%		-2.11%		16.83%				13.89%

				S&P 400 Index				1.890%		-4.93%		1.46%		-2.33%		16.68%				13.53%

				Excess				0.02%		0.06%		0.16%		0.22%		0.15%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,119,754,793.35		4.140%		-2.72%		5.75%		5.49%		17.44%				12.03%

				S&P 500 Index				4.120%		-2.75%		5.77%		5.45%		17.39%				11.95%

				Excess				0.02%		0.03%		-0.03%		0.04%		0.05%				0.08%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   145,792,356.36		5.148%		-3.18%		2.20%		-1.04%		17.05%				9.89%

				Russell 2000 Index				4.990%		-3.47%		1.64%		-2.07%		16.00%				8.92%

				Excess				0.16%		0.29%		0.55%		1.03%		1.05%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   204,028,821.98		4.938%		-7.43%		-4.75%		-14.41%		4.83%		11.46%		22.65%

				MSCI EM Index				3.860%		-8.89%		-7.98%		-15.99%		3.62%		9.76%		21.08%

				Excess				1.08%		1.46%		3.23%		1.57%		1.21%		1.70%		1.57%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   567,561,251.90		4.454%		-2.72%		5.06%								10.113%

				RUSSELL 1000				3.828%		-3.12%		5.18%								10.006%

				Excess				0.63%		0.40%		-0.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		3.508%		5.40%		10.15%		12.97%		17.85%				14.35%

				S&P 400 Index				3.481%		5.48%		10.18%		12.85%		17.76%				14.05%

				Excess				0.03%		-0.09%		-0.03%		0.12%		0.08%				0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,542,902.95		2.276%		7.93%		11.67%		18.00%		18.27%				12.68%

				S&P 500 Index				2.252%		7.94%		11.72%		18.00%		18.25%				12.62%

				Excess				0.02%		-0.01%		-0.05%		0.00%		0.02%				0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.416%		7.31%		9.83%		14.69%		18.73%				10.10%

				Russell 2000 Index				3.335%		6.99%		9.21%		13.39%		17.71%				9.13%

				Excess				0.08%		0.31%		0.62%		1.30%		1.02%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,564,353.11		0.471%		7.27%		7.54%		-3.96%		2.15%		7.97%		22.24%

				MSCI EM Index				-0.330%		5.54%		4.85%		-5.84%		1.34%		6.62%		20.55%

				Excess				0.80%		1.74%		2.69%		1.88%		0.81%		1.35%		1.69%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,655,213.42		2.344%		7.86%		10.32%								13.709%

				RUSSELL 1000				2.428%		7.61%		11.60%								14.013%

				Excess				-0.08%		0.25%		-1.28%								-0.30%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		1.960%		5.44%		13.87%		28.76%		12.79%		14.67%		14.67%

				S&P 400 Index				1.940%		5.54%		13.88%		28.66%		12.70%		14.37%		14.37%

				Excess				0.02%		-0.09%		-0.01%		0.10%		0.09%		0.30%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,364,902.95		2.601%		6.32%		16.38%		30.17%		14.79%		13.27%		13.27%

				S&P 500 Index				2.580%		6.35%		16.43%		30.19%		14.76%		13.20%		13.20%

				Excess				0.02%		-0.03%		-0.05%		-0.02%		0.04%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.414%		5.54%		15.12%		33.44%		13.81%				11.23%

				Russell 2000 Index				3.280%		5.25%		14.22%		31.90%		12.81%				10.23%

				Excess				0.13%		0.29%		0.89%		1.54%		1.00%				1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,609,262.77		5.607%		7.98%		14.78%		17.66%		-0.44%		7.15%		23.52%

				MSCI EM Index				6.030%		7.74%		11.93%		16.88%		-1.00%		5.62%		21.97%

				Excess				-0.42%		0.24%		2.85%		0.78%		0.56%		1.53%		1.55%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,577,813.42		2.953%		6.30%		15.17%								17.051%		17.000%

				RUSSELL 1000				2.570%		6.31%		16.28%								16.944%

				Excess				0.38%		-0.01%		-1.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   245,203,316.57		2.240%		3.38%		15.46%		15.07%		10.10%		15.38%		14.35%

				S&P 400 Index				2.204%		3.36%		15.47%		15.03%		9.95%		15.15%		14.06%

				Excess				0.04%		0.02%		-0.01%		0.03%		0.14%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,175,586,046.62		0.584%		1.31%		14.92%		16.11%		11.96%		11.31%		12.08%

				S&P 500 Index				0.580%		1.27%		14.95%		16.12%		11.90%		11.25%		12.01%

				Excess				0.00%		0.04%		-0.03%		-0.02%		0.06%		0.06%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   151,470,715.94		0.580%		1.81%		13.33%		14.33%		8.77%				9.84%

				Russell 2000 Index				0.531%		1.58%		12.34%		13.08%		7.80%				8.88%

				Excess				0.05%		0.23%		0.99%		1.24%		0.97%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,893,808.12		0.586%		5.91%		15.09%		12.69%		-0.17%		6.05%		22.47%

				MSCI EM Index				1.270%		6.72%		12.66%		11.30%		-0.77%		4.33%		21.13%

				Excess				-0.68%		-0.81%		2.43%		1.39%		0.60%		1.72%		1.35%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   601,360,706.58		0.346%		2.61%		14.79%		16.45%						15.285%		15.217%

				RUSSELL 1000				0.794%		1.64%		15.22%		16.19%						14.576%

				Excess				-0.45%		0.97%		-0.44%		0.27%						0.71%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   268,723,905.00		7.212%		12.05%		7.21%		18.76%		10.55%		17.76%		16.75%

				S&P 400 Index				7.220%		11.92%		7.22%		18.60%		10.37%		17.58%		16.44%

				Excess				-0.01%		0.13%		-0.01%		0.16%		0.18%		0.18%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,247,569,300.70		5.180%		6.74%		5.18%		16.72%		10.37%		14.17%		13.45%

				S&P 500 Index				5.180%		6.75%		5.18%		16.77%		10.32%		14.14%		13.39%

				Excess				-0.00%		-0.01%		-0.00%		-0.05%		0.05%		0.03%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   166,638,630.71		6.326%		10.65%		6.33%		16.39%		9.89%				12.98%

				Russell 2000 Index				6.260%		10.63%		6.26%		15.46%		8.98%				12.06%

				Excess				0.07%		0.02%		0.07%		0.92%		0.90%				0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   235,583,913.29		1.824%		7.28%		1.82%		10.88%		1.64%		8.15%		23.41%

				MSCI EM Index				1.380%		7.69%		1.38%		7.60%		0.23%		7.16%		22.02%

				Excess				0.44%		-0.41%		0.44%		3.28%		1.42%		1.00%		1.39%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   649,881,476.48		6.219%		8.44%		6.22%		19.31%						20.364%		20.283%

				RUSSELL 1000				5.420%		7.36%		5.42%		17.03%						18.344%

				Excess				0.80%		1.08%		0.80%		2.28%						2.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   271,464,997.72		1.020%		10.71%		8.31%		14.71%		8.61%		16.15%		16.65%

				S&P 400 Index				0.980%		10.58%		8.27%		14.61%		8.41%		15.99%		16.34%

				Excess				0.04%		0.13%		0.03%		0.10%		0.20%		0.17%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,264,616,365.85		1.366%		7.57%		6.62%		13.40%		9.28%		13.52%		13.55%

				S&P 500 Index				1.360%		7.58%		6.61%		13.45%		9.21%		13.50%		13.49%

				Excess				0.01%		-0.01%		0.01%		-0.05%		0.06%		0.02%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   168,581,312.58		1.163%		11.30%		7.57%		14.98%		7.61%				13.04%

				Russell 2000 Index				1.100%		11.25%		7.43%		14.01%		6.70%				12.11%

				Excess				0.06%		0.04%		0.14%		0.97%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   232,216,835.69		-1.429%		5.13%		0.37%		3.16%		0.95%		7.69%		22.45%

				MSCI EM Index				-1.260%		5.00%		0.10%		0.24%		0.06%		6.58%		21.15%

				Excess				-0.17%		0.13%		0.27%		2.93%		0.88%		1.11%		1.30%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   661,549,431.37		1.795%		10.01%		8.13%		16.66%						20.58%

				RAFI LC Index				1.790%		9.98%		8.12%		16.46%						20.50%

				RUSSELL 1000				1.340%		7.95%		6.84%		13.62%						18.28%

				Excess				0.46%		2.06%		1.29%		3.05%						2.29%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   293,093,916.17		2.450%		7.97%		16.93%		30.24%		10.74%		17.73%		17.87%

				S&P 400 Index				2.259%		7.82%		16.74%		29.99%		10.49%		17.52%		17.54%

				Excess				0.19%		0.14%		0.19%		0.25%		0.26%		0.21%		0.34%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,369,111,366.15		2.342%		8.26%		15.43%		27.33%		12.66%		16.92%		15.03%

				S&P 500 Index				2.339%		8.22%		15.37%		27.27%		12.58%		16.87%		14.96%

				Excess				0.00%		0.04%		0.05%		0.06%		0.07%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   182,917,729.79		4.056%		8.68%		16.89%		32.13%		10.28%		16.71%		14.93%

				Russell 2000 Index				3.997%		8.40%		16.45%		31.07%		9.29%		15.72%		13.97%

				Excess				0.06%		0.28%		0.44%		1.06%		0.99%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   224,923,196.46		-2.634%		-3.14%		-2.78%		15.68%		-3.49%		6.67%		20.14%

				MSCI EM Index				-2.570%		-3.53%		-3.43%		14.09%		-4.68%		5.39%		18.83%

				Excess				-0.06%		0.39%		0.65%		1.60%		1.18%		1.27%		1.31%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   720,414,435.51		2.624%		8.90%		17.75%		32.57%						23.54%

				RAFI LC Index				2.610%		8.90%		17.75%		32.43%						23.47%

				RUSSELL 1000				2.240%		8.11%		15.50%		27.64%						21.00%

				Excess				0.38%		0.79%		2.25%		4.93%						2.54%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   293,093,916.17		-1.855%		1.19%		14.76%		25.43%		10.81%		19.63%		16.86%		$   2,456,146.95

				S&P 400 Index				-1.846%		1.00%		14.59%		25.23%		10.59%		19.46%		16.53%

				Excess				-0.01%		0.19%		0.18%		0.20%		0.21%		0.17%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,369,111,366.15		-1.325%		2.93%		13.90%		20.65%		12.82%		18.50%		14.27%		$   2,200,224.50

				S&P 500 Index				-1.343%		2.91%		13.82%		20.59%		12.77%		18.45%		14.19%

				Excess				0.02%		0.02%		0.07%		0.06%		0.05%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   182,917,729.79		-0.407%		3.41%		16.42%		25.15%		11.29%		19.69%		14.37%		$   4,515,500.340

				Russell 2000 Index				-0.512%		3.08%		15.86%		24.20%		10.29%		18.67%		13.41%

				Excess				0.11%		0.33%		0.56%		0.95%		1.00%		1.02%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   224,923,196.46		-5.640%		-7.37%		-8.27%		4.02%		-5.65%		4.56%		18.16%		$   9,301,915.02

				MSCI EM Index				-6.366%		-8.09%		-9.58%		2.85%		-7.04%		3.36%		16.69%

				Excess				0.73%		0.72%		1.31%		1.17%		1.40%		1.19%		1.47%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   720,414,435.51		-1.152%		3.06%		16.39%		25.46%						21.40%		$   23,931,954.70

				RAFI LC Index				-1.160%		3.06%		16.38%		25.37%						21.33%

				RUSSELL 1000				-1.363%		2.67%		13.93%		21.26%						18.87%

				Excess				0.21%		0.40%		2.47%		4.20%						2.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   309,518,349.38		5.194%		7.60%		23.49%		27.99%		28.37%		17.64%		17.86%		$   2,456,146.95

				S&P 400 Index				5.211%		7.54%		23.23%		27.61%		28.13%		17.47%		17.54%

				Excess				-0.02%		0.06%		0.26%		0.38%		0.24%		0.18%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,421,247,563.32		3.109%		5.20%		19.82%		19.38%		24.66%		16.30%		14.77%		$   2,200,224.50

				S&P 500 Index				3.136%		5.24%		19.79%		19.34%		24.65%		16.26%		14.71%

				Excess				-0.03%		-0.04%		0.03%		0.04%		0.01%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   201,199,987.65		6.493%		10.44%		28.58%		30.97%		32.20%		19.26%		16.54%		$   4,515,500.340

				Russell 2000 Index				6.380%		10.21%		27.69%		30.05%		30.97%		18.28%		15.56%

				Excess				0.11%		0.23%		0.89%		0.92%		1.23%		0.98%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   206,864,364.05		5.929%		3.25%		-5.29%		-0.49%		8.18%		-0.47%		17.92%		$   9,292,149.53

				MSCI EM Index				6.503%		5.76%		-4.36%		0.97%		8.64%		-0.35%		17.13%

				Excess				-0.57%		-2.52%		-0.93%		-1.46%		-0.45%		-0.13%		0.78%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   745,936,830.74		2.846%		4.75%		21.92%		23.63%						21.26%		$   23,931,954.70

				RAFI LC Index				2.850%		4.77%		21.93%		23.58%						21.22%

				RUSSELL 1000				3.487%		6.02%		20.78%		20.93%						19.82%

				Excess				-0.64%		-1.27%		1.14%		2.70%						1.44%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   438,212,073.27		3.222%		8.42%		2.46%		33.88%		25.70%		15.90%		18.97%		$   3,238,552.88

				S&P 400 Index				3.089%		8.33%		2.44%		33.50%		25.47%		15.65%		18.64%

				Excess				0.13%		0.08%		0.02%		0.38%		0.23%		0.24%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,571,075,572.55		2.547%		10.54%		2.37%		32.45%		23.93%		16.24%		16.56%		$   1,943,412.88

				S&P 500 Index				2.532%		10.51%		2.37%		32.39%		23.92%		16.18%		16.49%

				Excess				0.01%		0.03%		0.00%		0.07%		0.01%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   294,456,171.91		2.035%		8.81%		2.84%		39.90%		28.08%		16.60%		17.99%		$   6,528,578.491

				Russell 2000 Index				1.968%		8.72%		2.77%		38.82%		27.08%		15.67%		17.03%

				Excess				0.07%		0.09%		0.07%		1.08%		0.99%		0.93%		0.95%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   222,245,314.38		-1.008%		1.42%		-0.33%		-3.94%		7.61%		-2.13%		17.27%		$   5,879,102.66

				MSCI EM Index				-1.446%		1.83%		-0.22%		-2.60%		7.28%		-2.08%		16.62%

				Excess				0.44%		-0.41%		-0.11%		-1.34%		0.33%		-0.05%		0.64%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,134,131,764.02		2.510%		10.63%		34.88%		34.88%		25.51%				24.26%		$   11,825,469.02

				RAFI LC Index				2.520%		10.66%		34.93%		34.93%		25.47%				24.23%

				RUSSELL 1000				2.698%		10.23%		33.13%		33.13%		24.50%				22.74%

				Excess				-0.19%		0.40%		1.74%		1.74%		1.01%				1.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   594,060,133.21		N/A												N/A		 

				RAFI LC Index				N/A												N/A

				RUSSELL 1000				N/A												N/A

				Excess				N/A												N/A

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 





				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   428,858,384.73		-2.135%		2.35%		-2.13%		22.21%		20.47%		14.31%		17.98%		$   3,238,552.88

				S&P 400 Index				-2.123%		2.24%		-2.12%		21.87%		20.22%		14.07%		17.67%

				Excess				-0.01%		0.11%		-0.01%		0.34%		0.25%		0.23%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,516,202,558.46		-3.493%		2.00%		-3.49%		21.53%		19.10%		13.97%		15.26%		$   1,943,412.88

				S&P 500 Index				-3.457%		2.00%		-3.46%		21.52%		19.12%		13.93%		15.21%

				Excess				-0.04%		-0.00%		-0.04%		0.02%		-0.01%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,703,931.40		-2.657%		3.33%		-2.66%		28.08%		22.09%		15.65%		16.74%		$   6,528,578.491

				Russell 2000 Index				-2.768%		3.12%		-2.77%		27.03%		21.11%		14.69%		15.78%

				Excess				0.11%		0.21%		0.11%		1.05%		0.98%		0.95%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   209,450,682.35		-5.757%		-9.22%		-5.76%		-11.09%		-0.71%		-2.79%		15.58%		$   5,879,102.66

				MSCI EM Index				-6.490%		-9.19%		-6.49%		-10.17%		-1.69%		-3.36%		14.77%

				Excess				0.73%		-0.03%		0.73%		-0.93%		0.97%		0.57%		0.80%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,088,515,639.00		-4.022%		1.46%		-38.90%		21.87%		20.58%				21.03%		$   11,825,469.02

				RAFI LC Index				-4.050%		1.42%		-39.11%		21.88%		20.49%				20.99%

				RUSSELL 1000				-3.194%		2.21%		-32.26%		22.25%		19.61%				20.07%

				Excess				-0.83%		-0.75%		-6.64%		-0.38%		0.97%				0.97%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   573,782,773.57		-3.413%												-3.413%		 

				RAFI LC Index				-3.387%												-3.387%

				RUSSELL 1000				-3.390%												-3.390%

				Excess				-0.023%												-0.023%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   451,880,044.22		0.374%		3.12%		3.12%		21.73%		19.81%		13.64%		18.63%		$   3,845,902.89

				S&P 400 Index				0.369%		3.04%		3.04%		21.25%		19.55%		13.38%		18.31%

				Excess				0.01%		0.08%		0.08%		0.48%		0.26%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,598,970,993.23		0.854%		1.78%		1.78%		21.83%		17.86%		14.70%		16.02%		$   2,128,464.88

				S&P 500 Index				0.841%		1.81%		1.81%		21.86%		17.84%		14.66%		15.97%

				Excess				0.01%		-0.03%		-0.03%		-0.03%		0.02%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   334,121,865.27		-0.584%		1.42%		1.42%		26.03%		21.52%		14.16%		17.18%		$   7,412,931.044

				Russell 2000 Index				-0.682%		1.12%		1.12%		24.90%		20.52%		13.19%		16.21%

				Excess				0.10%		0.30%		0.30%		1.13%		1.00%		0.97%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   217,332,369.27		4.140%		1.84%		1.84%		-1.23%		1.34%		-1.92%		16.78%		$   9,777,462.52

				MSCI EM Index				3.070%		-0.43%		-0.43%		-1.42%		0.25%		-2.88%		15.66%

				Excess				1.07%		2.26%		2.26%		0.19%		1.08%		0.96%		1.12%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,157,703,199.77		1.920%		2.08%		2.08%		21.92%		20.16%				22.53%		$   22,866,306.98

				RAFI LC Index				2.000%		2.15%		2.15%		22.05%		20.12%				22.54%

				RUSSELL 1000				0.637%		2.05%		2.05%		22.43%		18.36%				21.18%

				Excess				1.28%		0.03%		0.03%		-0.52%		1.79%				1.36%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   599,932,331.01		-0.662%												0.658%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.693%												0.571%

				RUSSELL 1000				0.687%												1.228%

				Excess				-1.349%												-0.570%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   41,250,685.64



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,000,457.89		-1.522%		3.76%		1.55%		19.11%		19.02%		12.06%		17.87%		$   4,127,853.37

				S&P 400 Index				-1.562%		3.63%		1.43%		18.61%		18.75%		11.78%		17.54%

				Excess				0.04%		0.14%		0.12%		0.51%		0.27%		0.28%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,611,061,948.54		0.756%		6.26%		2.55%		20.43%		18.68%		13.87%		15.90%		$   2,378,979.92

				S&P 500 Index				0.739%		6.23%		2.56%		20.44%		18.65%		13.82%		15.84%

				Excess				0.02%		0.02%		-0.02%		-0.01%		0.03%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,890,392.90		-3.960%		0.06%		-2.60%		21.30%		19.99%		11.65%		15.65%		$   7,221,084.317

				Russell 2000 Index				-3.878%		-0.04%		-2.80%		20.50%		19.08%		10.74%		14.74%

				Excess				-0.08%		0.09%		0.20%		0.80%		0.91%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   228,250,929.33		0.849%		8.90%		2.70%		-1.19%		2.30%		-2.86%		16.68%		$   10,549,175.52

				MSCI EM Index				0.334%		6.84%		-0.09%		-1.83%		1.03%		-3.75%		15.47%

				Excess				0.51%		2.06%		2.80%		0.64%		1.27%		0.89%		1.21%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,170,352,454.98		1.093%		7.52%		3.19%		21.31%		21.52%				22.24%		$   26,658,530.75

				RAFI LC Index				1.120%		7.65%		3.29%		21.45%		21.40%				22.26%

				RUSSELL 1000				0.471%		5.91%		2.53%		20.83%		18.99%				20.63%

				Excess				0.62%		1.61%		0.67%		0.48%		2.54%				1.61%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   601,902,045.78		0.328%		4.90%										1.320%		$   (4,780,382.68)

				MSCI Risk Premia Index				0.326%		4.88%										1.275%

				MSCI USA				0.600%		6.05%										2.459%

				Excess				-0.272%		-1.153%										-1.139%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,155,241.19



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,990,847.80		1.796%		0.62%		3.37%		18.35%		24.16%		13.22%		17.98%		$   4,127,853.37

				S&P 400 Index				1.775%		0.55%		3.23%		18.05%		23.88%		12.95%		17.65%

				Excess				0.02%		0.07%		0.14%		0.31%		0.28%		0.27%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,648,264,199.00		2.341%		4.00%		4.95%		20.43%		23.83%		15.19%		16.17%		$   2,378,979.86

				S&P 500 Index				2.347%		3.97%		4.97%		20.45%		23.81%		15.14%		16.12%

				Excess				-0.01%		0.02%		-0.02%		-0.02%		0.02%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   323,762,619.10		0.895%		-3.67%		-1.73%		17.61%		24.66%		12.67%		15.57%		$   7,221,969.742

				Russell 2000 Index				0.801%		-3.77%		-2.02%		16.79%		23.72%		11.73%		14.64%

				Excess				0.09%		0.10%		0.30%		0.82%		0.93%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   235,785,739.87		3.301%		8.49%		6.09%		4.83%		10.12%		-0.79%		17.11%		$   10,952,177.03

				MSCI EM Index				3.491%		7.02%		3.39%		4.27%		9.07%		-1.78%		15.95%

				Excess				-0.19%		1.47%		2.70%		0.56%		1.05%		0.99%		1.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,193,023,996.80		1.937%		5.03%		5.19%		20.50%		26.39%				22.35%		$   26,675,009.94

				RAFI LC Index				1.880%		5.08%		5.23%		20.59%		26.37%				22.35%

				RUSSELL 1000				2.298%		3.43%		4.88%		20.90%		24.22%				20.96%

				Excess				-0.36%		1.59%		0.31%		-0.40%		2.17%				1.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   618,542,781.00		2.765%		2.42%										4.121%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.683%		2.31%										3.992%

				MSCI USA				2.380%		3.70%										4.897%

				Excess				0.385%		-1.282%										-0.776%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,575,607.26



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   471,780,449.40		4.148%		4.40%		7.66%		25.59%		25.51%		15.53%		18.64%		$   4,350,490.60

				S&P 400 Index				4.137%		4.33%		7.50%		25.24%		25.23%		15.28%		18.32%

				Excess				0.01%		0.07%		0.16%		0.35%		0.28%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,682,312,672.27		2.066%		5.24%		7.11%		24.56%		22.59%		16.60%		16.36%		$   2,423,361.40

				S&P 500 Index				2.066%		5.23%		7.14%		24.61%		22.58%		16.58%		16.31%

				Excess				-0.00%		0.01%		-0.02%		-0.04%		0.01%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   341,773,353.92		5.563%		2.29%		3.74%		24.66%		24.90%		15.58%		16.72%		$   8,450,625.751

				Russell 2000 Index				5.321%		2.05%		3.19%		23.64%		23.92%		14.57%		15.74%

				Excess				0.24%		0.24%		0.55%		1.02%		0.98%		1.01%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   240,908,776.19		2.173%		6.44%		8.40%		13.51%		8.66%		0.35%		17.29%		$   10,023,541.48

				MSCI EM Index				2.657%		6.60%		6.14%		14.32%		8.44%		-0.41%		16.25%

				Excess				-0.48%		-0.15%		2.26%		-0.81%		0.22%		0.76%		1.04%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,216,506,701.75		1.993%		5.10%		7.29%		24.33%		24.89%				22.49%		$   23,773,234.68

				RAFI LC Index				1.970%		5.05%		7.30%		24.40%		24.89%				22.47%

				RUSSELL 1000				2.275%		5.12%		7.27%		25.36%		23.29%				21.26%

				Excess				-0.28%		-0.01%		0.02%		-1.03%		1.60%				1.22%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   628,931,869.81		1.680%		4.83%										4.868%		$   (4,780,382.68)

				MSCI Risk Premia Index				1.613%		4.68%										4.703%

				MSCI USA				2.150%		5.21%										5.926%

				Excess				-0.470%		-0.375%										-1.057%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   44,240,871.22



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.69%		$   4,336,264.46

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		15.75%		$   2,699,659.78

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		13.78%		$   8,046,360.838

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%				20.53%		$   20,141,523.85

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%				20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%				19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%				0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%										6.131%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		-3.30%										1.695%

				MSCI USA				-1.560%		1.26%										6.554%

				Excess				0.358%		0.703%										-0.423%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   39,980,615.81



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.24%		16.69%		16.69%		$   4,562,726.09

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.03%		16.38%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.21%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		17.16%		15.75%		15.75%		$   3,024,244.62

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		17.12%		15.70%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.03%		0.05%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		15.42%		N/A		13.78%		$   9,359,367.172

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		14.52%		N/A		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.90%		N/A		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		1.14%		5.37%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		0.80%		4.41%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.34%		0.96%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%		N/A		N/A		N/A		20.53%		$   15,928,204.66

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%		N/A		N/A		N/A		20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%		N/A		N/A		N/A		19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%		N/A		N/A		N/A		0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%		7.86%		N/A		N/A		N/A		N/A		N/A		7.861%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		1.98%		7.76%		N/A		N/A		N/A		N/A		N/A		7.763%

				MSCI USA				-1.560%		0.95%		8.17%		N/A		N/A		N/A		N/A		N/A		8.175%

				Excess				0.358%		1.010%		-0.314%		N/A		N/A		N/A		N/A		N/A		-0.314%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   37,631,349.43



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   469,365,840.77		3.579%		3.92%		7.11%		12.01%		19.79%		18.92%		16.27%		18.61%		17.20%		$   4,667,860.93

				S&P 400 Index				3.564%		3.88%		6.90%		11.66%		19.45%		18.68%		16.06%		18.29%		16.89%

				Excess				0.02%		0.04%		0.21%		0.36%		0.34%		0.24%		0.21%		0.32%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,743,377,595.86		2.458%		5.05%		11.00%		17.32%		19.57%		19.79%		16.78%		16.74%		16.02%		$   3,277,691.83

				S&P 500 Index				2.443%		5.05%		10.99%		17.27%		19.54%		19.77%		16.74%		16.69%		15.97%

				Excess				0.01%		0.01%		0.01%		0.05%		0.03%		0.02%		0.04%		0.05%		0.054%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,392,352.92		6.833%		5.50%		2.73%		9.04%		17.06%		19.22%		16.16%		N/A		15.16%		$   9,474,789.392

				Russell 2000 Index				6.592%		5.11%		1.90%		8.06%		16.26%		18.18%		15.20%		N/A		14.20%

				Excess				0.24%		0.39%		0.83%		0.98%		0.80%		1.04%		0.96%		N/A		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   233,568,319.88		0.412%		-3.67%		5.09%		1.24%		2.78%		3.84%		0.41%		5.56%		15.59%		$   7,781,555.28

				MSCI EM Index				1.180%		-4.21%		3.64%		0.65%		2.63%		3.23%		0.37%		4.63%		14.76%

				Excess				-0.77%		0.53%		1.45%		0.58%		0.15%		0.61%		0.04%		0.93%		0.82%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,246,247,846.19		2.072%		3.80%		9.91%		16.18%		21.36%		N/A		N/A		N/A		20.73%		$   9,941,739.42

				RAFI LC Index				2.070%		3.84%		9.98%		16.25%		21.39%		N/A		N/A		N/A		20.73%

				RUSSELL 1000				2.444%		4.81%		10.61%		16.78%		19.97%		N/A		N/A		N/A		19.91%

				Excess				-0.37%		-1.01%		-0.70%		-0.60%		1.39%		N/A		N/A		N/A		0.81%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   672,076,461.54		2.407%		5.55%		10.46%		N/A		N/A		N/A		N/A		N/A		9.364%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.424%		5.59%		10.37%		N/A		N/A		N/A		N/A		N/A		9.291%

				MSCI USA				2.410%		4.85%		10.78%		N/A		N/A		N/A		N/A		N/A		9.653%

				Excess				-0.003%		0.697%		-0.324%		N/A		N/A		N/A		N/A		N/A		-0.289%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,703,028,417.16		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,363,254.17



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   478,064,509.64		1.853%		0.71%		9.09%		12.61%		22.19%		19.77%		15.98%		18.06%		17.32%		$   4,667,860.93

				S&P 400 Index				1.849%		0.68%		8.87%		12.23%		21.84%		19.53%		15.74%		17.78%		17.01%

				Excess				0.00%		0.03%		0.22%		0.37%		0.35%		0.24%		0.24%		0.27%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,790,424,339.15		2.699%		3.74%		14.00%		16.90%		23.43%		20.94%		17.56%		16.01%		16.34%		$   3,277,691.83

				S&P 500 Index				2.689%		3.72%		13.98%		16.86%		23.39%		20.92%		17.51%		15.95%		16.29%

				Excess				0.01%		0.02%		0.02%		0.04%		0.03%		0.02%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,698,489.00		0.090%		0.45%		2.82%		4.91%		22.00%		19.38%		15.19%		N/A		14.90%		$   9,421,431.598

				Russell 2000 Index				0.090%		0.23%		1.99%		4.00%		21.09%		18.36%		14.25%		N/A		13.95%

				Excess				0.00%		0.22%		0.83%		0.92%		0.91%		1.03%		0.94%		N/A		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   230,253,930.76		-1.419%		-7.09%		3.60%		2.56%		2.10%		5.51%		0.96%		4.45%		15.07%		$   6,844,467.69

				MSCI EM Index				-1.060%		-7.31%		2.55%		1.06%		2.35%		5.25%		0.78%		3.54%		14.33%

				Excess				-0.36%		0.22%		1.06%		1.50%		-0.25%		0.26%		0.18%		0.92%		0.73%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,272,660,298.00		2.119%		2.24%		12.24%		15.06%		24.11%		N/A		N/A		N/A		20.93%		$   9,919,759.90

				RAFI LC Index				2.190%		2.33%		12.39%		15.22%		24.20%		N/A		N/A		N/A		20.97%

				RUSSELL 1000				2.618%		3.28%		13.50%		16.57%		23.57%		N/A		N/A		N/A		20.33%

				Excess				-0.50%		-1.05%		-1.26%		-1.51%		0.54%		N/A		N/A		N/A		0.60%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   690,411,025.30		2.728%		3.94%		13.47%		N/A		N/A		N/A		N/A		N/A		13.471%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.764%		4.00%		13.43%		N/A		N/A		N/A		N/A		N/A		13.426%

				MSCI USA				2.670%		3.50%		13.74%		N/A		N/A		N/A		N/A		N/A		13.740%

				Excess				0.058%		0.432%		-0.269%		N/A		N/A		N/A		N/A		N/A		-0.269%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,800,512,591.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,350,829.27



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   482,055,511.15		0.835%		6.38%		10.01%		12.61%		21.36%		20.24%		14.40%		16.78%		17.21%		$   4,950,400.96

				S&P 400 Index				0.825%		6.35%		9.77%		12.23%		21.06%		20.00%		14.15%		16.55%		16.90%

				Excess				0.01%		0.03%		0.24%		0.37%		0.30%		0.23%		0.24%		0.24%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,785,994,821.54		-0.247%		4.96%		13.72%		16.90%		22.73%		20.42%		15.60%		15.50%		16.01%		$   3,262,873.02

				S&P 500 Index				-0.252%		4.93%		13.69%		16.86%		22.68%		20.41%		15.55%		15.45%		15.95%

				Excess				0.00%		0.03%		0.03%		0.04%		0.05%		0.01%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   348,355,913.73		2.851%		9.98%		5.75%		4.91%		21.63%		20.16%		13.79%		N/A		15.30%		$   9,282,376.662

				Russell 2000 Index				2.850%		9.73%		4.90%		4.00%		20.67%		19.21%		12.88%		N/A		14.37%

				Excess				0.00%		0.25%		0.86%		0.92%		0.96%		0.95%		0.91%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,225,493.04		-6.137%		-3.69%		0.81%		6.31%		-1.60%		5.29%		-1.41%		3.05%		14.31%		$   9,498,842.29

				MSCI EM Index				-4.609%		-4.51%		-2.18%		1.06%		-2.39%		4.03%		-2.11%		1.77%		13.21%

				Excess				-1.53%		0.81%		2.99%		5.25%		0.80%		1.26%		0.70%		1.28%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,275,920,751.02		0.256%		4.50%		12.53%		15.06%		23.20%		N/A		N/A		N/A		20.43%		$   16,186,874.91

				RAFI LC Index				0.280%		4.60%		12.71%		15.22%		23.32%		N/A		N/A		N/A		20.47%

				RUSSELL 1000				-0.233%		4.88%		13.24%		16.57%		22.78%		N/A		N/A		N/A		19.66%

				Excess				0.49%		-0.38%		-0.71%		-1.51%		0.41%		N/A		N/A		N/A		0.77%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   687,624,037.00		-0.404%		4.78%		13.01%		13.01%		N/A		N/A		N/A		N/A		11.866%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.383%		4.85%		12.99%		12.99%		N/A		N/A		N/A		N/A		11.847%

				MSCI USA				-0.310%		4.82%		13.39%		13.39%		N/A		N/A		N/A		N/A		12.206%

				Excess				-0.094%		-0.042%		-0.374%		-0.374%		N/A		N/A		N/A		N/A		-0.340%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,796,176,527.48		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   38,400,985.17



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   501,320,237.59		5.121%		4.86%		4.00%		11.36%		18.92%		17.50%		13.65%		17.25%		17.48%		$   5,195,744.50

				S&P 400 Index				5.123%		4.80%		3.94%		11.14%		18.61%		17.26%		13.40%		17.03%		17.17%

				Excess				-0.00%		0.06%		0.05%		0.21%		0.31%		0.24%		0.25%		0.22%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,832,294,369.66		5.767%		2.34%		2.59%		15.61%		20.39%		18.01%		14.70%		16.22%		16.03%		$   3,813,264.91

				S&P 500 Index				5.747%		2.31%		2.57%		15.51%		20.34%		18.00%		14.64%		16.18%		15.97%

				Excess				0.02%		0.02%		0.02%		0.10%		0.05%		0.02%		0.06%		0.03%		0.058%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   357,574,381.23		6.090%		5.57%		2.65%		6.41%		18.82%		17.52%		13.07%		N/A		15.35%		$   10,394,432.815

				Russell 2000 Index				5.937%		5.45%		2.53%		5.63%		17.89%		16.58%		12.15%		N/A		14.43%

				Excess				0.15%		0.12%		0.12%		0.78%		0.94%		0.94%		0.92%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		3.335%		-3.32%		3.00%		6.18%		-0.31%		0.83%		0.31%		4.42%		14.45%		$   10,207,394.36

				MSCI EM Index				3.100%		-1.06%		3.72%		5.02%		-0.65%		-0.35%		-0.29%		3.63%		13.50%

				Excess				0.23%		-2.25%		-0.71%		1.17%		0.33%		1.19%		0.61%		0.79%		0.94%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,297,422,797.95		5.398%		1.95%		1.69%		14.25%		19.47%		N/A		N/A		N/A		19.91%		$   1,465,976.25

				RAFI LC Index				5.360%		1.89%		1.61%		14.36%		19.55%		N/A		N/A		N/A		19.92%

				RUSSELL 1000				5.778%		2.63%		2.87%		14.88%		20.48%		N/A		N/A		N/A		19.60%

				Excess				-0.38%		-0.69%		-1.19%		-0.63%		-1.01%		N/A		N/A		N/A		0.31%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   712,517,404.10		5.842%		3.20%		3.62%		15.19%		N/A		N/A		N/A		N/A		13.208%		$   5,078,846.69

				MSCI Risk Premia Index				5.843%		3.21%		3.61%		15.18%		N/A		N/A		N/A		N/A		13.183%

				MSCI USA				5.850%		2.55%		2.87%		15.31%		N/A		N/A		N/A		N/A		12.852%

				Excess				-0.008%		0.656%		0.755%		-0.117%		N/A		N/A		N/A		N/A		0.356%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,923,851,360.37		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   36,155,659.52



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   507,804,162.89		1.293%		5.34%		5.34%		12.38%		16.96%		17.28%		13.32%		15.95%		17.47%		$   5,132,794.23

				S&P 400 Index				1.319%		5.31%		5.31%		12.20%		16.63%		17.05%		13.08%		15.73%		17.17%

				Excess				-0.03%		0.03%		0.03%		0.18%		0.33%		0.23%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,803,605,483.63		-1.566%		0.99%		0.99%		12.83%		17.24%		16.16%		14.23%		14.50%		15.43%		$   4,028,868.04

				S&P 500 Index				-1.581%		0.95%		0.95%		12.73%		17.21%		16.11%		14.17%		14.46%		15.37%

				Excess				0.02%		0.04%		0.04%		0.10%		0.04%		0.05%		0.06%		0.04%		0.060%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   364,276,093.75		1.874%		4.57%		4.57%		9.04%		17.23%		17.21%		12.86%		15.51%		15.51%		$   11,070,874.294

				Russell 2000 Index				1.742%		4.32%		4.32%		8.21%		16.26%		16.27%		11.92%		14.56%		14.56%

				Excess				0.13%		0.26%		0.26%		0.83%		0.97%		0.94%		0.94%		0.94%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		0.000%		3.00%		3.00%		1.96%		0.35%		1.54%		-0.96%		2.77%		14.24%		$   10,207,394.36

				MSCI EM Index				0.000%		3.72%		3.72%		1.89%		0.22%		0.80%		-1.71%		2.03%		13.31%

				Excess				0.00%		-0.71%		-0.71%		0.07%		0.13%		0.75%		0.75%		0.73%		0.93%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,276,904,424.94		-1.581%		0.08%		0.08%		10.32%		15.97%		N/A		N/A		N/A		18.83%		$   (2,853,628.43)

				RAFI LC Index				0.000%		1.61%		1.61%		12.11%		16.98%		N/A		N/A		N/A		19.39%

				RUSSELL 1000				-1.245%		1.59%		1.59%		12.73%		17.48%		N/A		N/A		N/A		18.64%

				Excess				-0.34%		-1.51%		-1.51%		-2.41%		-1.51%		N/A		N/A		N/A		0.18%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   702,540,106.34		-1.400%		2.17%		2.17%		14.33%		N/A		N/A		N/A		N/A		11.120%		$   219,943.02

				MSCI Risk Premia Index				-1.407%		2.15%		2.15%		14.34%		N/A		N/A		N/A		N/A		11.092%

				MSCI USA				-1.440%		1.38%		1.38%		12.87%		N/A		N/A		N/A		N/A		10.762%

				Excess				0.040%		0.785%		0.785%		1.463%		N/A		N/A		N/A		N/A		0.359%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,877,852,441.39		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   27,806,245.52



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   502,706,379.81		-1.292%		-1.00%		4.28%		6.56%		15.68%		18.84%		13.22%		18.04%		16.45%		$   5,157,241.98

				S&P 400 Index				-1.318%		-1.06%		4.20%		6.40%		15.44%		18.61%		12.99%		17.83%		16.15%

				Excess				0.03%		0.06%		0.09%		0.16%		0.25%		0.23%		0.23%		0.20%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,808,746,775.94		-1.938%		0.28%		1.27%		7.52%		15.73%		17.36%		14.27%		17.39%		14.78%		$   4,841,492.83

				S&P 500 Index				-1.936%		0.28%		1.23%		7.42%		15.70%		17.31%		14.22%		17.34%		14.72%

				Excess				-0.00%		0.01%		0.04%		0.09%		0.03%		0.05%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   366,684,591.65		0.937%		0.66%		5.26%		7.30%		15.66%		18.74%		13.45%		18.06%		14.86%		$   10,787,701.790

				Russell 2000 Index				0.749%		0.42%		4.75%		6.49%		14.74%		17.81%		12.49%		17.08%		13.92%

				Excess				0.19%		0.24%		0.51%		0.82%		0.91%		0.93%		0.96%		0.97%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,068,228.05		-2.087%		-0.71%		-0.07%		-10.31%		0.90%		1.93%		-2.43%		3.08%		12.49%		$   (5,161,274.83)

				MSCI EM Index				-2.597%		0.69%		2.95%		-5.12%		4.14%		3.72%		-1.60%		3.69%		12.64%

				Excess				0.51%		-1.40%		-3.02%		-5.19%		-3.24%		-1.79%		-0.83%		-0.61%		-0.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,271,921,041.46		-2.315%		-0.39%		-0.31%		4.56%		14.00%		17.70%		N/A		N/A		17.30%		$   1,417,528.92

				RAFI LC Index				-2.280%		-0.34%		-0.31%		4.71%		14.13%		17.76%		N/A		N/A		17.35%

				RUSSELL 1000				-1.876%		0.11%		1.71%		7.37%		16.01%		17.73%		N/A		N/A		17.30%

				Excess				-0.44%		-0.50%		-2.02%		-2.81%		-2.01%		-0.03%		N/A		N/A		0.01%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   707,525,438.38		-1.400%		0.71%		2.89%		9.93%		N/A		N/A		N/A		N/A		10.58%		$   (4,681,957.92)

				MSCI Risk Premia Index				-1.405%		0.71%		2.88%		10.01%		N/A		N/A		N/A		N/A		10.56%

				MSCI USA				-1.890%		0.33%		1.72%		7.64%		N/A		N/A		N/A		N/A		9.98%

				Excess				0.490%		0.380%		1.18%		2.29%		N/A		N/A		N/A		N/A		0.60%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,873,652,455.29		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   12,360,732.77



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   503,608,988.73		0.180%		0.65%		4.47%		11.51%		12.34%		18.95%		14.29%		16.52%		16.23%		$   5,157,241.98

				S&P 400 Index				0.137%		0.57%		4.34%		11.30%		12.09%		18.65%		14.05%		16.30%		15.93%

				Excess				0.04%		0.08%		0.13%		0.20%		0.24%		0.30%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,846,479,043.66		2.086%		1.39%		3.39%		11.27%		14.07%		17.63%		15.46%		16.29%		14.96%		$   4,841,492.83

				S&P 500 Index				2.095%		1.41%		3.35%		11.21%		14.04%		17.58%		15.41%		16.24%		14.90%

				Excess				-0.01%		-0.02%		0.03%		0.06%		0.03%		0.05%		0.06%		0.05%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   362,315,649.20		-1.191%		2.06%		4.01%		12.95%		11.13%		18.79%		14.15%		16.21%		14.36%		$   10,787,701.790

				Russell 2000 Index				-1.162%		1.85%		3.54%		12.03%		10.28%		17.90%		13.20%		15.27%		13.44%

				Excess				-0.03%		0.21%		0.47%		0.92%		0.84%		0.89%		0.95%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   204,965,585.21		-5.138%		-10.77%		-5.21%		-15.47%		-1.93%		-0.42%		-3.64%		0.39%		11.41%		$   (5,161,274.83)

				MSCI EM Index				-6.932%		-12.98%		-4.19%		-13.38%		-0.05%		0.61%		-3.24%		0.58%		11.23%

				Excess				1.79%		2.21%		-1.02%		-2.09%		-1.88%		-1.03%		-0.40%		-0.20%		0.18%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,278,787,381.59		0.540%		-0.90%		0.23%		6.51%		11.41%		17.56%		N/A		N/A		17.06%		$   1,417,528.92

				RAFI LC Index				0.520%		-0.93%		0.21%		6.63%		11.52%		17.62%		N/A		N/A		17.09%

				RUSSELL 1000				1.928%		1.32%		3.67%		11.24%		14.11%		18.02%		N/A		N/A		17.48%

				Excess				-1.39%		-2.22%		-3.44%		-4.73%		-2.71%		-0.46%		N/A		N/A		-0.42%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   725,471,449.69		2.536%		3.04%		5.50%		13.94%		N/A		N/A		N/A		N/A		11.75%		$   (4,681,957.92)

				MSCI Risk Premia Index				2.538%		3.04%		5.49%		14.02%		N/A		N/A		N/A		N/A		11.73%

				MSCI USA				2.000%		1.40%		3.75%		11.35%		N/A		N/A		N/A		N/A		10.81%

				Excess				0.536%		1.639%		1.752%		2.590%		N/A		N/A		N/A		N/A		0.94%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   475,565,086.99		-5.569%		-6.62%		-1.35%		0.19%		11.25%		15.37%		14.76%		16.35%		14.87%		$   5,334,485.14

				S&P 400 Index				-5.580%		-6.70%		-1.48%		0.01%		11.02%		15.08%		14.52%		16.15%		14.57%

				Excess				0.01%		0.08%		0.14%		0.18%		0.23%		0.29%		0.24%		0.21%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,735,050,805.61		-6.035%		-5.93%		-2.85%		0.53%		12.21%		14.36%		15.27%		15.91%		13.53%		$   4,297,552.68

				S&P 500 Index				-6.033%		-5.92%		-2.88%		0.48%		12.18%		14.31%		15.22%		15.87%		13.47%

				Excess				-0.00%		-0.01%		0.03%		0.05%		0.03%		0.05%		0.04%		0.04%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   339,679,011.69		-6.248%		-6.50%		-2.49%		0.74%		9.31%		14.97%		14.90%		16.46%		12.77%		$   11,166,326.916

				Russell 2000 Index				-6.284%		-6.68%		-2.97%		0.03%		8.50%		14.12%		13.94%		15.55%		11.87%

				Excess				0.04%		0.18%		0.48%		0.71%		0.81%		0.85%		0.96%		0.91%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   188,154,991.98		-8.202%		-14.74%		-12.98%		-24.07%		-4.63%		-3.37%		-3.52%		-1.20%		9.82%		$   1,831,313.87

				MSCI EM Index				-9.040%		-17.54%		-12.85%		-22.94%		-3.85%		-2.41%		-3.27%		-0.92%		9.49%

				Excess				0.84%		2.81%		-0.13%		-1.13%		-0.78%		-0.97%		-0.25%		-0.28%		0.33%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,205,180,312.23		-5.756%		-7.44%		-5.54%		-3.19%		9.96%		14.38%		N/A		N/A		14.87%		$   (22,428,441.46)

				RAFI LC Index				-5.750%		-7.42%		-5.56%		-3.08%		10.07%		14.44%		N/A		N/A		14.90%

				RUSSELL 1000				-6.015%		-6.00%		-2.57%		0.40%		12.19%		14.68%		N/A		N/A		15.19%

				Excess				0.26%		-1.44%		-2.97%		-3.58%		-2.23%		-0.30%		N/A		N/A		-0.32%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   683,631,779.68		-5.767%		-4.73%		-0.58%		2.92%		N/A		N/A		N/A		N/A		7.24%		$   5,668,735.08

				MSCI Risk Premia Index				-5.786%		-4.75%		-0.61%		2.97%		N/A		N/A		N/A		N/A		7.21%

				MSCI USA				-6.060%		-5.99%		-2.54%		0.57%		N/A		N/A		N/A		N/A		6.18%

				Excess				0.293%		1.262%		1.955%		2.348%		N/A		N/A		N/A		N/A		1.06%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,627,261,988.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   486,318,415.63		5.657%		-3.43%		0.88%		3.61%		7.73%		15.80%		14.89%		13.62%		14.85%		$   5,334,485.14

				S&P 400 Index				5.634%		-3.47%		0.72%		3.43%		7.46%		15.50%		14.67%		13.41%		14.56%

				Excess				0.02%		0.04%		0.17%		0.19%		0.27%		0.30%		0.22%		0.20%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,834,924,154.85		8.435%		-0.63%		2.74%		5.25%		11.12%		16.24%		15.98%		14.38%		14.19%		$   4,297,552.68

				S&P 500 Index				8.435%		-0.63%		2.70%		5.20%		11.07%		16.20%		15.95%		14.33%		14.13%

				Excess				0.00%		0.00%		0.04%		0.05%		0.05%		0.04%		0.03%		0.05%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   347,017,284.79		5.742%		-5.64%		-1.85%		1.04%		4.96%		14.75%		14.39%		12.96%		12.50%		$   11,166,326.916

				Russell 2000 Index				5.634%		-5.86%		-2.53%		0.34%		4.13%		13.90%		13.44%		12.06%		11.58%

				Excess				0.11%		0.22%		0.68%		0.70%		0.83%		0.85%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		-8.20%		-12.98%		-19.44%		-9.69%		-5.02%		-2.55%		-3.92%		9.57%		$   1,831,313.87

				MSCI EM Index				0.000%		-9.04%		-12.85%		-17.75%		-9.01%		-4.10%		-2.46%		-3.54%		9.25%

				Excess				0.00%		0.84%		-0.13%		-1.70%		-0.68%		-0.92%		-0.09%		-0.38%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,266,383,877.55		7.643%		-0.97%		-0.75%		1.62%		7.13%		12.37%		N/A		N/A		15.63%		$   (22,428,441.46)

				RAFI LC Index				7.720%		-0.89%		-0.69%		1.77%		7.23%		12.43%		N/A		N/A		15.69%

				RUSSELL 1000				8.091%		-1.20%		2.43%		4.86%		8.76%		12.67%		N/A		N/A		15.95%

				Excess				-0.45%		0.23%		-3.17%		-3.25%		-1.63%		-0.30%		N/A		N/A		-0.33%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   735,280,695.81		7.986%		-0.12%		5.38%		7.82%		N/A		N/A		N/A		N/A		10.00%		$   5,668,735.08

				MSCI Risk Premia Index				8.156%		0.03%		5.52%		8.03%		N/A		N/A		N/A		N/A		10.07%

				MSCI USA				8.120%		-1.12%		2.59%		5.00%		N/A		N/A		N/A		N/A		8.60%

				Excess				-0.134%		1.006%		2.794%		2.818%		N/A		N/A		N/A		N/A		1.40%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   492,980,106.00		1.370%		3.66%		2.27%		3.12%		7.76%		15.47%		15.37%		13.29%		14.89%		$   5,334,485.14

				S&P 400 Index				1.354%		3.62%		2.08%		2.92%		7.48%		15.17%		15.14%		13.06%		14.60%

				Excess				0.02%		0.05%		0.19%		0.20%		0.28%		0.30%		0.23%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,841,395,961.00		0.353%		6.13%		3.10%		2.85%		9.65%		16.15%		16.15%		14.46%		14.05%		$   4,297,552.68

				S&P 500 Index				0.297%		6.07%		3.01%		2.75%		9.58%		16.09%		16.10%		14.40%		13.98%

				Excess				0.06%		0.06%		0.09%		0.10%		0.07%		0.06%		0.05%		0.06%		0.068%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   358,437,048.00		3.291%		3.96%		1.38%		4.27%		4.59%		15.77%		15.41%		12.92%		12.94%		$   11,166,326.916

				Russell 2000 Index				3.253%		3.72%		0.64%		3.51%		3.75%		14.92%		14.46%		12.02%		12.04%

				Excess				0.04%		0.25%		0.74%		0.76%		0.84%		0.86%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		0.00%		-12.98%		-18.32%		-8.45%		-5.21%		-1.02%		-3.22%		9.44%		$   1,831,313.87

				MSCI EM Index				0.000%		0.00%		-12.85%		-16.87%		-8.34%		-4.50%		-0.76%		-3.02%		9.13%

				Excess				0.00%		0.00%		-0.13%		-1.45%		-0.11%		-0.70%		-0.25%		-0.21%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,268,953,803.69		0.203%		5.29%		-0.54%		-0.29%		7.10%		15.37%		N/A		N/A		15.34%		$   (22,428,441.46)

				RAFI LC Index				0.150%		5.31%		-0.54%		-0.26%		7.20%		15.44%		N/A		N/A		15.38%

				RUSSELL 1000				0.330%		5.48%		2.77%		2.53%		9.32%		16.10%		N/A		N/A		15.70%

				Excess				-0.13%		-0.18%		-3.31%		-2.82%		-2.22%		-0.74%		N/A		N/A		-0.35%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   738,442,392.00		0.430%		6.45%		5.83%		5.41%		N/A		N/A		N/A		N/A		9.79%		$   5,668,735.08

				MSCI Risk Premia Index				0.414%		6.61%		5.96%		5.55%		N/A		N/A		N/A		N/A		9.85%

				MSCI USA				0.350%		5.62%		2.95%		2.63%		N/A		N/A		N/A		N/A		8.40%

				Excess				0.080%		0.828%		2.888%		2.779%		N/A		N/A		N/A		N/A		1.39%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,700,209,310.69		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   472,523,125.94		-4.150%		2.66%		-1.98%		-1.98%		3.84%		13.02%		14.25%		10.92%		13.90%		$   5,334,485.14

				S&P 400 Index				-4.167%		2.60%		-2.17%		-2.17%		3.63%		12.76%		14.03%		10.68%		13.62%

				Excess				0.02%		0.06%		0.20%		0.20%		0.22%		0.26%		0.22%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,812,021,158.00		-1.595%		7.08%		1.46%		1.46%		7.41%		15.18%		15.38%		12.63%		13.55%		$   4,297,552.68

				S&P 500 Index				-1.577%		7.04%		1.38%		1.38%		7.36%		15.13%		15.35%		12.57%		13.49%

				Excess				-0.02%		0.04%		0.07%		0.07%		0.05%		0.06%		0.04%		0.06%		0.063%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   340,746,723.96		-4.935%		3.83%		-3.63%		-3.63%		0.95%		12.55%		13.71%		10.07%		11.76%		$   11,166,326.916

				Russell 2000 Index				-5.021%		3.59%		-4.41%		-4.41%		0.13%		11.65%		12.81%		9.19%		10.85%

				Excess				0.09%		0.24%		0.79%		0.79%		0.82%		0.90%		0.90%		0.88%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,243,858,896.92		-1.978%		5.73%		-2.51%		-2.51%		4.73%		13.94%		14.65%		N/A		14.46%		$   (22,428,441.46)

				RAFI LC Index				-2.040%		5.68%		-2.57%		-2.57%		4.79%		14.00%		14.67%		N/A		14.49%

				RUSSELL 1000				-1.799%		6.50%		0.92%		0.92%		6.90%		15.01%		15.36%		N/A		14.86%

				Excess				-0.18%		-0.77%		-3.43%		-3.43%		-2.17%		-1.07%		-0.71%		N/A		-0.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   729,162,185.25		-1.257%		7.09%		4.50%		4.50%		N/A		N/A		N/A		N/A		8.67%		$   5,668,735.08

				MSCI Risk Premia Index				-1.261%		7.23%		4.62%		4.62%		N/A		N/A		N/A		N/A		8.73%

				MSCI USA				-1.680%		6.68%		1.22%		1.22%		N/A		N/A		N/A		N/A		7.13%

				Excess				0.423%		0.411%		3.287%		3.287%		N/A		N/A		N/A		N/A		1.55%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,598,312,090.07		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,581,823.83		-5.702%		-8.38%		-5.70%		-6.57%		1.93%		8.29%		10.82%		9.19%		12.66%		$   5,334,485.14

				S&P 400 Index				-5.691%		-8.40%		-5.69%		-6.69%		1.72%		8.04%		10.59%		8.96%		12.38%

				Excess				-0.01%		0.02%		-0.01%		0.13%		0.21%		0.25%		0.23%		0.22%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,722,025,460.82		-4.967%		-6.15%		-4.97%		-0.60%		6.59%		11.35%		12.68%		10.97%		12.46%		$   4,297,552.68

				S&P 500 Index				-4.962%		-6.18%		-4.96%		-0.67%		6.52%		11.30%		12.65%		10.91%		12.39%

				Excess				-0.00%		0.03%		-0.00%		0.07%		0.07%		0.05%		0.04%		0.06%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   310,811,142.97		-8.785%		-10.43%		-8.79%		-9.15%		-2.28%		6.94%		9.23%		8.11%		9.84%		$   11,166,326.916

				Russell 2000 Index				-8.793%		-10.56%		-8.79%		-9.92%		-3.02%		6.11%		8.37%		7.25%		8.96%

				Excess				0.01%		0.12%		0.01%		0.78%		0.74%		0.83%		0.86%		0.86%		0.88%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,192,259,829.00		-4.148%		-5.85%		-4.15%		-3.14%		4.66%		10.11%		12.34%		N/A		13.03%		$   (22,428,441.46)

				RAFI LC Index				-4.240%		-6.05%		-4.24%		-3.25%		4.69%		10.13%		12.31%		N/A		13.03%

				RUSSELL 1000				-5.382%		-6.78%		-5.38%		-1.82%		5.69%		10.94%		12.43%		N/A		13.07%

				Excess				1.23%		0.92%		1.23%		-1.33%		-1.03%		-0.83%		-0.09%		N/A		-0.04%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   695,200,916.00		-4.658%		-5.45%		-4.66%		1.77%		N/A		N/A		N/A		N/A		5.86%		$   5,668,735.08

				MSCI Risk Premia Index				-4.667%		-5.48%		-4.67%		1.89%		N/A		N/A		N/A		N/A		5.91%

				MSCI USA				-5.310%		-6.57%		-5.31%		-1.38%		N/A		N/A		N/A		N/A		4.07%

				Excess				0.652%		1.124%		0.652%		3.149%		N/A		N/A		N/A		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,365,879,172.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35

				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,180,241.49		1.481%		-8.28%		-4.31%		-9.80%		0.22%		8.45%		9.98%		8.51%		12.74%		$   5,334,485.14

				S&P 400 Index				1.412%		-8.34%		-4.36%		-9.99%		0.02%		8.19%		9.76%		8.28%		12.46%

				Excess				0.07%		0.07%		0.05%		0.19%		0.20%		0.26%		0.22%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,720,177,863.30		-0.107%		-6.58%		-5.07%		-6.12%		4.18%		10.81%		11.46%		10.20%		12.27%		$   4,297,552.68

				S&P 500 Index				-0.135%		-6.59%		-5.09%		-6.19%		4.09%		10.75%		11.42%		10.13%		12.20%

				Excess				0.03%		0.00%		0.02%		0.07%		0.09%		0.06%		0.04%		0.07%		0.065%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   311,714,600.52		0.291%		-13.04%		-8.52%		-14.11%		-4.40%		6.64%		8.66%		7.02%		9.74%		$   11,166,326.916

				Russell 2000 Index				-0.004%		-13.38%		-8.80%		-14.97%		-5.23%		5.72%		7.74%		6.11%		8.83%

				Excess				0.29%		0.34%		0.28%		0.86%		0.83%		0.92%		0.93%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,199,222,363.46		0.584%		-5.50%		-3.59%		-7.57%		2.75%		9.67%		11.38%		N/A		12.92%		$   (22,428,441.46)

				RAFI LC Index				0.610%		-5.62%		-3.66%		-7.61%		2.79%		9.70%		11.36%		N/A		12.92%

				RUSSELL 1000				-0.034%		-7.12%		-5.41%		-7.21%		3.25%		10.43%		11.22%		N/A		12.79%

				Excess				0.62%		1.62%		1.83%		-0.36%		-0.50%		-0.76%		0.16%		N/A		0.12%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   691,930,614.78		-0.470%		-6.30%		-5.11%		-4.30%		4.99%		N/A		N/A		N/A		5.40%		$   5,668,735.08

				MSCI Risk Premia Index				-0.472%		-6.31%		-5.12%		-4.19%		5.05%		N/A		N/A		N/A		5.44%

				MSCI USA				-0.220%		-7.11%		-5.52%		-7.03%		3.54%		N/A		N/A		N/A		3.81%

				Excess				-0.250%		0.807%		0.412%		2.735%		1.459%		N/A		N/A		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,375,225,683.55		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   496,574,940.56		1.208%		11.44%		5.09%		-0.75%		5.64%		9.95%		12.13%		9.45%		14.01%		$   6,051,258.08

				S&P 400 Index				1.224%		11.40%		5.06%		-0.94%		5.46%		9.67%		11.91%		9.21%		13.73%

				Excess				-0.02%		0.05%		0.03%		0.19%		0.17%		0.28%		0.22%		0.23%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,843,502,386.19		0.369%		7.05%		1.74%		1.23%		6.99%		11.29%		12.69%		11.07%		13.12%		$   5,240,390.99

				S&P 500 Index				0.388%		7.05%		1.74%		1.21%		6.93%		11.26%		12.64%		11.02%		13.06%

				Excess				-0.02%		0.00%		-0.00%		0.02%		0.06%		0.04%		0.05%		0.06%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   342,982,063.66		1.710%		10.35%		0.66%		-4.81%		2.63%		8.51%		10.97%		7.95%		11.20%		$   14,429,636.300

				Russell 2000 Index				1.569%		9.67%		0.03%		-5.94%		1.58%		7.53%		9.98%		6.98%		10.23%

				Excess				0.14%		0.68%		0.63%		1.14%		1.05%		0.98%		0.99%		0.97%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,306,591,614.48		1.374%		9.59%		5.04%		1.26%		5.66%		10.64%		13.31%		N/A		14.57%		$   12,234,422.35

				RAFI LC Index				1.350%		9.59%		4.94%		1.09%		5.63%		10.66%		13.24%		N/A		14.57%

				RUSSELL 1000				0.544%		7.51%		1.72%		0.34%		6.48%		11.06%		12.56%		N/A		14.12%

				Excess				0.83%		2.08%		3.32%		0.92%		-0.82%		-0.42%		0.76%		N/A		0.45%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   734,671,314.93		-0.152%		5.68%		0.76%		2.84%		8.37%		N/A		N/A		N/A		7.74%		$   (8,473,348.58)

				MSCI Risk Premia Index				-0.189%		5.58%		0.65%		2.86%		8.39%		N/A		N/A		N/A		7.73%

				MSCI USA				0.490%		7.14%		1.45%		0.36%		6.60%		N/A		N/A		N/A		6.74%

				Excess				-0.642%		-1.460%		-0.693%		2.478%		1.772%		N/A		N/A		N/A		1.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,724,322,319.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,482,359.14



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   535,818,659.23		0.531%		5.35%		13.40%		12.67%		6.25%		11.72%		14.69%		14.34%		14.55%		$   7,450,496.10

				S&P 400 Index				0.498%		5.25%		13.12%		12.33%		5.99%		11.46%		14.39%		14.08%		14.25%

				Excess				0.03%		0.10%		0.27%		0.34%		0.26%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,375,749.87		0.149%		4.10%		7.80%		12.58%		6.39%		12.34%		13.92%		14.72%		13.40%		$   5,181,520.64

				S&P 500 Index				0.140%		4.10%		7.82%		12.55%		6.34%		12.30%		13.87%		14.69%		13.34%

				Excess				0.01%		0.00%		-0.01%		0.03%		0.04%		0.03%		0.04%		0.04%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   379,644,468.71		1.882%		8.13%		11.42%		10.12%		5.33%		9.58%		13.73%		13.93%		12.35%		$   16,943,355.208

				Russell 2000 Index				1.768%		7.78%		10.23%		8.59%		4.22%		8.53%		12.71%		12.85%		11.35%

				Excess				0.11%		0.35%		1.18%		1.52%		1.10%		1.05%		1.02%		1.08%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,345.63		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   775,948,145.64		-0.088%		3.85%		6.41%		11.86%		7.29%		N/A		N/A		N/A		8.95%		$   (899,590.45)

				MSCI Risk Premia Index				-0.085%		4.22%		6.69%		12.31%		7.54%		N/A		N/A		N/A		9.09%

				MSCI USA				0.150%		4.22%		7.66%		11.80%		6.04%		N/A		N/A		N/A		8.26%

				Excess				-0.238%		-0.367%		-1.246%		0.052%		1.256%		N/A		N/A		N/A		0.69%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,016,358,369.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,046,446.63



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   532,520,632		-0.616%		4.27%		12.70%		15.69%		8.40%		9.63%		13.96%		16.77%		14.26%		$   7,450,496.10

				S&P 400 Index				-0.636%		4.14%		12.40%		15.33%		8.14%		9.35%		13.66%		16.51%		13.96%

				Excess				0.02%		0.12%		0.29%		0.37%		0.27%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,966,495		0.030%		3.88%		7.83%		15.47%		7.16%		11.21%		13.20%		16.41%		13.23%		$   5,181,520.64

				S&P 500 Index				0.019%		3.85%		7.84%		15.43%		7.11%		11.16%		13.15%		16.37%		13.17%

				Excess				0.01%		0.03%		-0.00%		0.04%		0.05%		0.04%		0.04%		0.04%		0.056%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   384,147,678		1.186%		9.43%		12.74%		17.06%		9.31%		7.73%		13.12%		16.92%		12.39%		$   16,943,433.745

				Russell 2000 Index				1.114%		9.05%		11.46%		15.47%		8.12%		6.71%		12.12%		15.82%		11.39%

				Excess				0.07%		0.38%		1.28%		1.59%		1.19%		1.02%		1.00%		1.10%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   1,370,665.13

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   (899,590.45)

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		ERROR:#REF!		0.606%		4.31%		7.06%		14.65%		8.27%		N/A		N/A		N/A		8.90%		Dec-69

				MSCI Risk Premia Index				0.313%		3.93%		7.02%		14.76%		8.35%		N/A		N/A		N/A		8.93%

				MSCI USA				0.110%		4.06%		7.78%		14.97%		6.93%		N/A		N/A		N/A		8.04%

				Excess				0.496%		0.247%		-0.719%		-0.327%		1.337%		N/A		N/A		N/A		0.87%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   518,160,815.36		-2.697%		-2.78%		9.66%		6.55%		5.07%		7.33%		13.41%		13.17%		13.64%		$   8,375,847.21

				S&P 400 Index				-2.675%		-2.81%		9.40%		6.26%		4.83%		7.06%		13.11%		12.93%		13.35%

				Excess				-0.02%		0.03%		0.26%		0.29%		0.24%		0.28%		0.30%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,918,197,555.16		-1.805%		-1.63%		5.89%		4.57%		4.91%		8.89%		13.20%		13.60%		12.78%		$   6,581,367.16

				S&P 500 Index				-1.824%		-1.67%		5.87%		4.51%		4.85%		8.84%		13.16%		13.57%		12.72%

				Excess				0.02%		0.04%		0.02%		0.06%		0.05%		0.05%		0.04%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   367,773,068.91		-4.635%		-1.69%		7.51%		5.57%		3.28%		5.16%		12.38%		12.57%		11.42%		$   19,951,802.055

				Russell 2000 Index				-4.754%		-1.99%		6.16%		4.11%		2.21%		4.12%		11.37%		11.51%		10.42%

				Excess				0.12%		0.30%		1.35%		1.46%		1.07%		1.04%		1.01%		1.06%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,108,163,800.15		-1.704%		-1.20%		5.23%		4.36%		6.07%		N/A		N/A		N/A		7.97%		$   (617,394.27)

				MSCI Risk Premia Index				-1.695%		-1.47%		5.21%		4.31%		6.15%		N/A		N/A		N/A		8.00%

				MSCI USA				-1.890%		-1.63%		5.74%		4.33%		4.66%		N/A		N/A		N/A		7.07%

				Excess				0.186%		0.439%		-0.507%		0.030%		1.411%		N/A		N/A		N/A		0.90%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,912,295,239.58		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,662,287.28



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 400 Portfolio		$   518,160,815.36		8.071%		4.51%		18.51%		13.59%		8.23%		9.67%		15.00%		15.01%		14.71%

				S&P 400 Index				8.005%		4.45%		18.15%		13.23%		7.95%		9.36%		14.69%		14.75%		14.41%

				Excess				0.07%		0.06%		0.35%		0.36%		0.28%		0.31%		0.31%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 500 Portfolio		$   1,918,197,555.16		3.729%		1.89%		9.84%		8.08%		5.43%		9.12%		14.08%		14.49%		13.19%

				S&P 500 Index				3.703%		1.83%		9.79%		8.06%		5.37%		9.07%		14.03%		14.45%		13.13%

				Excess				0.03%		0.06%		0.05%		0.03%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				Russell 2000 Synthetic		$   367,773,068.91		11.265%		7.37%		19.62%		13.72%		8.89%		7.55%		15.26%		15.07%		13.06%

				Russell 2000 Index				11.151%		7.05%		18.00%		12.08%		7.71%		6.46%		14.20%		13.98%		12.04%

				Excess				0.11%		0.32%		1.62%		1.64%		1.18%		1.09%		1.06%		1.09%		1.02%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RISK PREMIA		$   2,108,163,800.15		3.395%		2.25%		8.81%		7.44%		6.42%		N/A		N/A		N/A		8.98%

				MSCI Risk Premia Index				3.374%		1.94%		8.76%		7.39%		6.47%		N/A		N/A		N/A		9.00%

				MSCI USA				3.610%		1.76%		9.56%		7.72%		5.14%		N/A		N/A		N/A		8.17%

				Excess				-0.215%		0.485%		-0.751%		-0.278%		1.277%		N/A		N/A		N/A		0.81%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   572,350,663.46		2.209%		7.48%		21.13%		21.13%		8.96%		9.31%		14.99%		15.59%		14.87%		$   8,375,218.71

				S&P 400 Index				2.189%		7.42%		20.74%		20.74%		8.68%		9.04%		14.70%		15.34%		14.57%

				Excess				0.02%		0.06%		0.39%		0.39%		0.28%		0.27%		0.29%		0.25%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,023,980,754.00		1.971%		3.86%		12.00%		12.00%		6.60%		8.92%		14.38%		14.70%		13.34%		$   6,582,616.51

				S&P 500 Index				1.977%		3.82%		11.96%		11.96%		6.54%		8.87%		14.33%		14.66%		13.28%

				Excess				-0.01%		0.04%		0.04%		0.04%		0.06%		0.05%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   425,359,438.07		2.736%		9.01%		22.90%		22.90%		8.83%		7.79%		15.05%		15.49%		13.34%		$   20,249,360.186

				Russell 2000 Index				2.802%		8.83%		21.31%		21.31%		7.68%		6.74%		13.99%		14.46%		12.34%

				Excess				-0.07%		0.18%		1.59%		1.59%		1.15%		1.05%		1.06%		1.03%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,220,619,674.32		1.876%		3.54%		10.85%		10.85%		7.63%		9.39%		N/A		N/A		9.39%		$   (635,489.67)

				MSCI Risk Premia Index				1.650%		3.30%		10.55%		10.55%		7.55%		9.33%		N/A		N/A		9.33%

				MSCI USA				1.870%		3.55%		11.61%		11.61%		6.28%		8.60%		N/A		N/A		8.60%

				Excess				0.006%		-0.013%		-0.759%		-0.759%		1.34%		0.79%		N/A		N/A		0.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,242,310,529.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   581,937,900.41		1.675%		12.31%		1.68%		30.60%		10.47%		10.71%		13.48%		14.52%		14.95%		$   8,375,218.71

				S&P 400 Index				1.677%		12.22%		1.68%		30.17%		10.21%		10.44%		13.19%		14.25%		14.66%

				Excess				-0.00%		0.09%		-0.00%		0.43%		0.26%		0.27%		0.29%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,062,425,644.00		1.899%		7.78%		1.90%		20.09%		9.26%		10.91%		13.48%		14.13%		13.47%		$   6,582,616.51

				S&P 500 Index				1.897%		7.76%		1.90%		20.04%		9.20%		10.85%		13.42%		14.09%		13.41%

				Excess				0.00%		0.02%		0.00%		0.05%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   426,597,548.19		0.291%		14.64%		0.29%		35.12%		10.80%		8.87%		13.38%		13.98%		13.22%		$   20,249,360.186

				Russell 2000 Index				0.394%		14.72%		0.39%		33.53%		9.67%		7.89%		12.39%		12.99%		12.25%

				Excess				-0.10%		-0.07%		-0.10%		1.60%		1.13%		0.98%		1.00%		0.98%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,266,909,494.94		2.085%		7.53%		2.08%		18.69%		9.90%		11.43%		N/A		N/A		9.86%		$   (635,489.67)

				MSCI Risk Premia Index				2.060%		7.24%		2.06%		18.35%		9.81%		11.37%		N/A		N/A		9.79%

				MSCI USA				2.070%		7.73%		2.07%		20.31%		8.93%		10.61%		N/A		N/A		9.08%

				Excess				0.015%		-0.202%		0.015%		-1.619%		0.98%		0.82%		N/A		N/A		0.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,337,870,587.54		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   597,077,448.74		2.602%		6.62%		4.32%		32.04%		9.13%		9.87%		13.92%		14.08%		15.17%		$   8,911,832.11

				S&P 400 Index				2.623%		6.63%		4.34%		31.73%		8.89%		9.64%		13.65%		13.84%		14.88%

				Excess				-0.02%		-0.00%		-0.02%		0.32%		0.24%		0.23%		0.27%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,144,393,172.60		3.974%		8.04%		5.95%		25.00%		8.33%		10.70%		14.20%		14.05%		13.90%		$   7,107,315.00

				S&P 500 Index				3.971%		8.04%		5.94%		24.98%		8.28%		10.64%		14.15%		14.01%		13.84%

				Excess				0.00%		-0.00%		0.01%		0.02%		0.05%		0.07%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   434,997,801.02		1.969%		5.06%		2.27%		37.39%		8.63%		7.88%		13.61%		13.88%		13.37%		$   20,708,415.565

				Russell 2000 Index				1.930%		5.20%		2.33%		36.11%		7.58%		6.93%		12.61%		12.89%		12.40%

				Excess				0.04%		-0.14%		-0.07%		1.28%		1.05%		0.96%		1.00%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,366,665,486.06		4.401%		8.58%		6.58%		24.50%		9.15%		11.13%		N/A		N/A		11.09%		$   11,480,064.02

				MSCI Risk Premia Index				4.399%		8.31%		6.55%		24.14%		9.06%		11.06%		N/A		N/A		11.02%

				MSCI USA				3.930%		8.07%		6.08%		25.31%		7.93%		10.34%		N/A		N/A		10.17%

				Excess				0.471%		0.511%		0.495%		-0.814%		1.22%		0.79%		N/A		N/A		0.93%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,543,133,908.42		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.331%		3.98%		3.98%		21.29%		8.25%		9.61%		12.52%		13.58%		14.94%		$   8,911,832.11

				S&P 400 Index				-0.387%		3.94%		3.94%		20.92%		7.97%		9.36%		12.22%		13.33%		14.64%

				Excess				0.06%		0.03%		0.03%		0.37%		0.29%		0.25%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		0.099%		6.05%		6.05%		17.18%		9.24%		10.43%		13.17%		13.35%		13.75%		$   7,107,315.00

				S&P 500 Index				0.117%		6.07%		6.07%		17.17%		9.21%		10.37%		13.14%		13.30%		13.70%

				Excess				-0.02%		-0.01%		-0.01%		0.01%		0.03%		0.06%		0.04%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		0.162%		2.43%		2.43%		27.20%		7.71%		8.15%		12.37%		13.31%		13.22%		$   20,708,415.565

				Russell 2000 Index				0.131%		2.47%		2.47%		26.21%		6.72%		7.22%		11.39%		12.35%		12.27%

				Excess				0.03%		-0.03%		-0.03%		0.99%		0.99%		0.94%		0.98%		0.96%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		0.377%		6.98%		6.98%		17.52%		10.13%		11.52%		N/A		N/A		10.92%		$   11,480,064.02

				MSCI Risk Premia Index				0.400%		6.98%		6.98%		17.28%		10.06%		11.47%		N/A		N/A		10.86%

				MSCI USA				0.140%		6.23%		6.23%		17.44%		8.80%		10.14%		N/A		N/A		9.94%

				Excess				0.237%		0.749%		0.749%		0.075%		1.34%		1.38%		N/A		N/A		0.98%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.483%		2.04%		4.45%		17.53%		8.34%		9.69%		11.79%		15.26%		14.66%		$   8,911,832.11

				S&P 400 Index				-0.486%		1.93%		4.30%		17.16%		8.02%		9.42%		11.51%		14.99%		14.36%

				Excess				0.00%		0.11%		0.15%		0.37%		0.33%		0.27%		0.28%		0.27%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		1.381%		4.91%		8.62%		17.49%		9.32%		10.18%		12.66%		15.46%		13.79%		$   7,107,315.00

				S&P 500 Index				1.407%		4.94%		8.66%		17.47%		9.31%		10.14%		12.63%		15.42%		13.74%

				Excess				-0.03%		-0.03%		-0.04%		0.02%		0.02%		0.04%		0.03%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		-1.985%		0.92%		1.52%		21.08%		7.38%		8.97%		11.07%		14.99%		12.76%		$   20,708,415.565

				Russell 2000 Index				-2.034%		0.81%		1.48%		20.36%		6.38%		8.00%		10.14%		14.04%		11.82%

				Excess				0.05%		0.10%		0.03%		0.72%		0.99%		0.96%		0.93%		0.95%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		2.017%		6.21%		10.62%		19.67%		10.81%		11.66%		N/A		N/A		11.45%		$   11,480,064.02

				MSCI Risk Premia Index				2.053%		6.27%		10.68%		19.53%		10.76%		11.63%		N/A		N/A		11.41%

				MSCI USA				1.360%		4.93%		8.84%		17.58%		8.90%		9.94%		N/A		N/A		10.21%

				Excess				0.657%		1.277%		1.785%		2.082%		1.92%		1.71%		N/A		N/A		1.24%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   628,107,149.57		3.917%		3.30%		9.74%		17.95%		16.82%		11.50%		11.65%		14.74%		14.72%		$   11,468,657.86

				S&P 400 Index				3.915%		3.22%		9.40%		17.52%		16.42%		11.18%		11.34%		14.42%		14.40%

				Excess				0.00%		0.08%		0.34%		0.43%		0.40%		0.32%		0.31%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,312,550,017.27		2.082%		4.49%		14.26%		18.67%		17.06%		10.87%		13.03%		14.27%		13.90%		$   7,868,654.80

				S&P 500 Index				2.063%		4.48%		14.24%		18.61%		17.01%		10.81%		12.98%		14.22%		13.84%

				Excess				0.02%		0.01%		0.02%		0.06%		0.05%		0.06%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   473,278,936.29		6.465%		5.99%		11.27%		21.29%		19.16%		13.17%		10.97%		14.71%		13.54%		$   24,266,318.437

				Russell 2000 Index				6.241%		5.67%		10.94%		20.74%		18.08%		12.18%		10.06%		13.79%		12.59%

				Excess				0.22%		0.32%		0.32%		0.55%		1.08%		0.99%		0.91%		0.91%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,606,486,207.10		2.897%		6.05%		17.38%		21.53%		18.04%		12.52%		N/A		N/A		12.14%		$   36,068,174.48

				MSCI Risk Premia Index				2.900%		6.15%		17.86%		21.75%		18.20%		12.65%		N/A		N/A		12.21%

				MSCI USA				2.040%		4.47%		14.41%		18.48%		16.71%		10.65%		N/A		N/A		10.73%

				Excess				0.857%		1.585%		2.963%		3.053%		1.33%		1.87%		N/A		N/A		1.41%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   644,570,238.68		0.998%		4.292%														3.94%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				0.947%		4.211%														3.98%

				MSCI WORLD X-US				2.590%		5.626%														5.73%

				Excess				-1.592%		-1.334%														-1.782%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   642,434,956.04		2.281%		4.70%		12.24%		23.98%		14.94%		11.03%		11.27%		15.45%		14.87%		$   11,468,657.86

				S&P 400 Index				2.262%		4.63%		11.88%		23.48%		14.55%		10.71%		10.95%		15.11%		14.56%

				Excess				0.02%		0.06%		0.37%		0.50%		0.39%		0.32%		0.33%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,366,113,406.37		2.316%		4.77%		16.90%		23.65%		13.71%		10.82%		12.41%		15.22%		14.07%		$   7,868,654.80

				S&P 500 Index				2.334%		4.76%		16.91%		23.63%		13.67%		10.77%		12.36%		15.18%		14.01%

				Excess				-0.02%		0.01%		-0.00%		0.02%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   476,997,589.06		0.786%		5.93%		12.14%		28.19%		16.33%		10.99%		10.50%		15.38%		13.49%		$   24,266,318.437

				Russell 2000 Index				0.852%		5.78%		11.89%		27.85%		15.37%		10.13%		9.61%		14.49%		12.57%

				Excess				-0.07%		0.15%		0.25%		0.34%		0.96%		0.86%		0.89%		0.89%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,705,409,607.72		3.795%		7.72%		21.83%		28.33%		15.73%		13.03%		N/A		N/A		12.95%		$   36,068,174.48

				MSCI Risk Premia Index				3.802%		7.73%		22.34%		28.56%		15.80%		13.15%		N/A		N/A		13.02%

				MSCI USA				2.160%		4.59%		16.88%		23.37%		13.45%		10.56%		N/A		N/A		11.10%

				Excess				1.635%		3.129%		4.946%		4.961%		2.28%		2.47%		N/A		N/A		1.85%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,147,601.21		1.331%		3.175%														5.33%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				1.327%		3.152%														5.36%

				MSCI WORLD X-US				1.260%		3.862%														7.06%

				Excess				0.071%		-0.687%														-1.731%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,844,103,160.40		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   79,671,805.57



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   666,285,038.57		3.712%		10.23%		16.41%		18.98%		16.26%		11.70%		11.93%		15.78%		15.22%		$   12,529,273.23

				S&P 400 Index				3.677%		10.17%		15.99%		18.53%		15.85%		11.37%		11.59%		15.44%		14.91%

				Excess				0.04%		0.06%		0.42%		0.45%		0.41%		0.33%		0.34%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,438,799,192.66		3.072%		7.65%		20.50%		22.87%		15.24%		10.95%		12.41%		15.78%		14.34%		$   7,984,918.83

				S&P 500 Index				3.067%		7.65%		20.49%		22.88%		15.23%		10.91%		12.37%		15.74%		14.28%

				Excess				0.00%		0.01%		0.00%		-0.01%		0.01%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   491,162,755.65		2.970%		10.49%		15.47%		18.63%		16.15%		12.04%		10.22%		15.92%		13.77%		$   25,288,245.981

				Russell 2000 Index				2.882%		10.23%		15.11%		18.34%		15.16%		11.14%		9.31%		15.02%		12.84%

				Excess				0.09%		0.25%		0.36%		0.29%		0.98%		0.90%		0.91%		0.91%		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,800,817,502.65		3.527%		10.57%		26.13%		28.49%		17.50%		13.32%		N/A		N/A		13.66%		$   59,428,815.27

				MSCI Risk Premia Index				3.537%		10.59%		26.67%		28.76%		17.59%		13.43%		N/A		N/A		13.73%

				MSCI USA				3.040%		7.41%		20.44%		22.69%		14.96%		10.69%		N/A		N/A		11.70%

				Excess				0.487%		3.155%		5.690%		5.803%		2.54%		2.63%		N/A		N/A		1.96%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   661,449,581.20		0.976%		3.339%														5.27%		$   231,490.09

				MSCI INT'L Risk Premia Index				0.973%		3.282%														5.30%

				MSCI WORLD X-US				1.010%		4.932%														6.74%

				Excess				-0.034%		-1.593%														-1.471%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,058,514,070.73		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   105,231,253.32



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   668,082,445.68		0.270%		6.36%		16.73%		16.73%		18.91%		11.49%		11.12%		15.34%		15.10%		$   12,911,750.43

				S&P 400 Index				0.218%		6.25%		16.25%		16.25%		18.47%		11.15%		10.80%		15.01%		14.77%

				Excess				0.05%		0.11%		0.48%		0.48%		0.43%		0.35%		0.32%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,466,111,962.57		1.120%		6.64%		21.84%		21.84%		16.82%		11.46%		12.02%		15.83%		14.34%		$   8,269,832.06

				S&P 500 Index				1.112%		6.65%		21.83%		21.83%		16.79%		11.41%		11.98%		15.79%		14.28%

				Excess				0.01%		-0.01%		0.01%		0.01%		0.03%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   486,647,936.33		-0.919%		2.82%		14.41%		14.41%		18.58%		10.66%		9.41%		14.92%		13.48%		$   22,548,532.818

				Russell 2000 Index				-0.404%		3.34%		14.65%		14.65%		17.93%		9.96%		8.67%		14.12%		12.64%

				Excess				-0.52%		-0.51%		-0.24%		-0.24%		0.65%		0.70%		0.74%		0.80%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,823,300,271.56		0.803%		8.32%		27.14%		27.14%		18.72%		13.78%		13.58%		N/A		13.58%		$   142,281,537.79

				MSCI Risk Premia Index				1.014%		8.56%		27.95%		27.95%		18.93%		13.96%		13.72%		N/A		13.72%

				MSCI USA				1.080%		6.54%		21.89%		21.89%		16.64%		11.29%		11.80%		N/A		11.80%

				Excess				-0.277%		1.780%		5.246%		5.246%		2.08%		2.49%		1.78%		N/A		1.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,324,111.21		0.888%		3.227%														5.16%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				0.885%		3.218%														5.18%

				MSCI WORLD X-US				1.800%		4.124%														7.10%

				Excess				-0.912%		-0.897%														-1.944%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,111,466,727.35		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   186,011,653.09



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   661,546,861.71		-0.244%		-3.79%		-1.70%		10.13%		15.42%		9.76%		10.42%		12.11%		14.34%		$   12,938,148.74

				S&P 400 Index				-0.259%		-3.79%		-1.94%		9.77%		14.99%		9.41%		10.12%		11.77%		14.02%

				Excess				0.01%		0.01%		0.24%		0.36%		0.43%		0.34%		0.30%		0.34%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,456,590,573.95		0.378%		-5.78%		1.76%		13.28%		15.59%		10.59%		11.21%		12.99%		13.69%		$   8,269,830.24

				S&P 500 Index				0.384%		-5.77%		1.76%		13.27%		15.57%		10.57%		11.17%		12.96%		13.64%

				Excess				-0.01%		-0.01%		0.00%		0.01%		0.02%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   492,140,852.44		1.001%		-1.82%		0.48%		11.71%		18.85%		10.38%		10.44%		12.53%		13.05%		$   23,886,081.846

				Russell 2000 Index				0.856%		-1.80%		0.87%		11.53%		18.37%		9.64%		9.65%		11.74%		12.19%

				Excess				0.15%		-0.02%		-0.40%		0.18%		0.49%		0.74%		0.79%		0.79%		0.85%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,847,419,658.06		0.189%		-4.83%		4.04%		18.25%		18.77%		13.20%		13.45%		N/A		12.70%		$   142,429,823.91

				MSCI Risk Premia Index				0.039%		-4.97%		4.19%		18.81%		18.97%		13.34%		13.56%		N/A		12.78%

				MSCI USA				0.400%		-5.64%		2.05%		13.26%		15.67%		10.36%		11.06%		N/A		10.79%

				Excess				-0.211%		0.816%		1.990%		4.992%		3.10%		2.84%		2.39%		N/A		1.91%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   679,554,161.46		2.185%		-3.686%														3.38%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.122%		-3.804%														3.33%

				MSCI WORLD X-US				2.300%		-4.245%														4.57%

				Excess				-0.115%		0.559%														-1.184%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,137,252,107.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   688,635,060.42		4.095%		4.69%		2.79%		15.20%		16.36%		10.58%		11.04%		12.46%		14.72%		$   12,938,148.74

				S&P 400 Index				4.127%		4.82%		2.73%		14.86%		16.01%		10.25%		10.75%		12.18%		14.41%

				Excess				-0.03%		-0.13%		0.06%		0.34%		0.35%		0.33%		0.28%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,515,512,782.15		2.399%		0.17%		2.61%		14.42%		15.94%		11.00%		11.22%		13.01%		13.86%		$   8,269,830.24

				S&P 500 Index				2.408%		0.19%		2.62%		14.38%		15.92%		10.98%		11.18%		12.98%		13.81%

				Excess				-0.01%		-0.02%		-0.01%		0.03%		0.03%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   521,854,469.52		6.038%		8.41%		5.18%		20.85%		20.97%		11.69%		11.82%		12.96%		13.72%		$   23,886,081.846

				Russell 2000 Index				6.070%		8.36%		5.35%		20.75%		20.56%		10.97%		11.06%		12.18%		12.87%

				Excess				-0.03%		0.05%		-0.17%		0.10%		0.41%		0.72%		0.77%		0.78%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,930,410,989.15		2.915%		0.41%		3.84%		19.87%		19.48%		13.57%		13.52%		N/A		13.18%		$   142,429,823.91

				MSCI Risk Premia Index				2.920%		0.27%		3.90%		20.40%		19.68%		13.70%		13.62%		N/A		13.26%

				MSCI USA				2.440%		0.34%		2.75%		14.70%		16.02%		10.76%		11.07%		N/A		11.18%

				Excess				0.47%		0.07%		1.09%		5.17%		3.46%		2.81%		2.44%		N/A		2.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   676,534,765.74		-0.671%		0.065%		0.41%		6.87%										6.87%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-0.708%		-0.081%		0.26%		6.72%										6.72%

				MSCI WORLD X-US				-1.900%		-1.380%		0.07%		8.23%										8.23%

				Excess				1.229%		1.445%		0.339%		-1.355%										-1.355%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,332,948,066.98		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   692,207,981.64		0.000%		4.38%		3.33%		13.84%		16.42%		11.25%		10.06%		13.00%		14.64%		$   12,938,148.74

				S&P 400 Index				0.421%		4.29%		3.18%		13.50%		16.01%		10.89%		9.75%		12.69%		14.32%

				Excess				-0.42%		0.08%		0.15%		0.34%		0.41%		0.36%		0.31%		0.31%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,530,546,537.60		0.598%		3.40%		3.22%		14.34%		16.15%		11.95%		10.82%		13.44%		13.80%		$   8,269,830.24

				S&P 500 Index				0.615%		3.43%		3.24%		14.37%		16.12%		11.93%		10.79%		13.42%		13.75%

				Excess				-0.02%		-0.03%		-0.02%		-0.03%		0.03%		0.02%		0.04%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   525,376,894.79		0.675%		7.82%		5.94%		17.65%		21.38%		11.60%		10.51%		13.20%		13.66%		$   23,886,081.846

				Russell 2000 Index				0.717%		7.74%		6.16%		17.56%		21.03%		10.96%		9.82%		12.46%		12.83%

				Excess				-0.04%		0.08%		-0.21%		0.10%		0.35%		0.63%		0.68%		0.74%		0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,925,431,613.32		-0.170%		2.93%		3.80%		19.03%		19.28%		14.04%		13.00%		N/A		12.88%		$   142,429,823.91

				MSCI Risk Premia Index				-0.301%		2.65%		3.74%		19.08%		19.14%		14.13%		13.08%		N/A		12.92%

				MSCI USA				0.680%		3.55%		3.43%		14.52%		16.26%		11.72%		10.68%		N/A		11.13%

				Excess				-0.85%		-0.61%		0.37%		4.50%		3.02%		2.32%		2.32%		N/A		1.75%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,549,286.15		-1.367%		0.112%		-0.76%		5.77%										4.99%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.361%		0.019%		-0.90%		5.50%										4.85%

				MSCI WORLD X-US				-1.100%		-0.748%		-0.87%		6.94%										6.48%

				Excess				-0.267%		0.860%		0.115%		-1.171%										-1.493%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,341,112,313.50		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   704,255,088.87		1.740%		6.46%		4.97%		14.77%		14.95%		11.83%		11.75%		12.03%		14.72%		$   12,938,148.74

				S&P 400 Index				1.764%		6.41%		4.83%		14.50%		14.59%		11.49%		11.44%		11.73%		14.40%

				Excess				-0.02%		0.05%		0.13%		0.27%		0.36%		0.34%		0.30%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,625,724,561.76		3.761%		6.88%		6.68%		16.27%		16.18%		12.55%		12.23%		13.16%		14.14%		$   8,269,830.24

				S&P 500 Index				3.721%		6.87%		6.66%		16.24%		16.14%		12.52%		12.19%		13.13%		14.09%

				Excess				0.04%		0.01%		0.01%		0.03%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   534,320,921.24		1.702%		8.57%		7.65%		18.66%		18.81%		12.67%		12.74%		12.05%		13.75%		$   23,886,081.846

				Russell 2000 Index				1.743%		8.69%		7.91%		18.72%		18.59%		12.04%		12.04%		11.33%		12.93%

				Excess				-0.04%		-0.12%		-0.26%		-0.06%		0.23%		0.64%		0.71%		0.72%		0.82%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,013,459,466.54		3.009%		5.83%		6.61%		19.98%		18.84%		14.22%		14.15%		N/A		13.36%		$   142,429,823.91

				MSCI Risk Premia Index				3.000%		5.69%		6.54%		19.91%		18.74%		14.30%		14.23%		N/A		13.40%

				MSCI USA				3.590%		6.84%		6.75%		16.26%		16.14%		12.30%		12.05%		N/A		11.77%

				Excess				-0.58%		-1.01%		-0.13%		3.72%		2.70%		1.92%		2.09%		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   684,911,016.77		2.601%		0.519%		1.48%		5.94%										6.95%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.612%		0.499%		1.34%		5.75%										6.84%

				MSCI WORLD X-US				2.460%		-0.592%		1.24%		6.40%										8.23%

				Excess				0.141%		1.112%		0.242%		-0.452%										-1.284%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,562,671,055.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   727,035,052.36		3.235%		5.58%		8.06%		20.28%		16.48%		15.20%		11.25%		13.60%		14.98%		$   12,938,148.74

				S&P 400 Index				3.195%		5.46%		7.89%		20.00%		16.12%		14.84%		10.94%		13.30%		14.66%

				Excess				0.04%		0.12%		0.18%		0.29%		0.36%		0.36%		0.31%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,711,270,060.32		3.258%		7.78%		9.87%		19.68%		17.97%		16.15%		12.03%		14.56%		14.41%		$   8,269,830.24

				S&P 500 Index				3.259%		7.76%		9.86%		19.66%		17.94%		16.11%		11.99%		14.52%		14.36%

				Excess				-0.00%		0.02%		0.01%		0.02%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   557,132,977.86		4.269%		6.76%		11.85%		25.33%		20.20%		16.74%		12.52%		13.71%		14.17%		$   23,886,081.846

				Russell 2000 Index				4.311%		6.89%		12.17%		25.44%		20.06%		16.11%		11.86%		13.00%		13.36%

				Excess				-0.04%		-0.13%		-0.31%		-0.11%		0.14%		0.63%		0.65%		0.71%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,147,818,649.50		4.459%		7.42%		10.94%		24.27%		21.52%		18.21%		14.18%		N/A		14.17%		$   142,429,823.91

				MSCI Risk Premia Index				4.472%		7.28%		10.88%		24.22%		21.42%		18.30%		14.27%		N/A		14.21%

				MSCI USA				3.310%		7.75%		10.00%		19.72%		17.96%		15.92%		11.86%		N/A		12.33%

				Excess				1.15%		-0.33%		0.95%		4.55%		3.56%		2.29%		2.32%		N/A		1.84%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   672,502,533.04		-1.823%		-0.643%		-0.14%		3.18%										4.92%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.775%		-0.581%		-0.24%		3.00%										4.85%

				MSCI WORLD X-US				-1.890%		-0.582%		-0.44%		4.41%										6.03%

				Excess				0.067%		-0.061%		0.305%		-1.230%										-1.115%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,815,759,273.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   719,151,441.14		-1.084%		3.89%		7.11%		14.50%		16.21%		16.04%		12.24%		12.21%		14.69%		$   12,938,148.74

				S&P 400 Index				-1.096%		3.86%		6.92%		14.21%		15.85%		15.68%		11.93%		11.91%		14.38%

				Excess				0.01%		0.03%		0.19%		0.28%		0.36%		0.36%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,727,006,492.00		0.580%		7.76%		10.58%		17.92%		18.30%		17.35%		12.59%		13.99%		14.34%		$   8,269,830.24

				S&P 500 Index				0.569%		7.71%		10.55%		17.91%		18.26%		17.31%		12.55%		13.95%		14.29%

				Excess				0.01%		0.05%		0.02%		0.01%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   325,632,840.09		-2.273%		3.63%		9.72%		15.04%		18.13%		17.77%		13.63%		11.77%		13.71%		$   23,886,081.846

				Russell 2000 Index				-2.405%		3.58%		9.90%		15.23%		17.95%		17.12%		12.93%		11.07%		12.90%

				Excess				0.13%		0.06%		-0.18%		-0.19%		0.17%		0.65%		0.70%		0.70%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,161,345,914.87		0.430%		8.06%		11.51%		21.29%		21.40%		19.11%		14.65%		N/A		14.00%		$   142,179,972.40

				MSCI Risk Premia Index				0.431%		8.07%		11.38%		21.14%		21.44%		19.18%		14.71%		N/A		14.03%

				MSCI USA				0.460%		7.51%		10.58%		17.86%		18.16%		17.14%		12.43%		N/A		12.21%

				Excess				-0.03%		0.55%		0.93%		3.42%		3.24%		1.97%		2.21%		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   691,168,396.29		1.290%		2.038%		1.02%		3.48%										5.62%		$   (11,204,019.02)

				MSCI INT'L Risk Premia Index				1.230%		2.030%		0.86%		3.29%										5.50%

				MSCI WORLD X-US				0.780%		1.308%		0.25%		2.57%										6.26%

				Excess				0.510%		0.730%		0.776%		0.918%										-0.640%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   187,523,884.74

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,302,519.03		-11.332%		-17.22%		-10.90%		-10.90%		1.99%		8.00%		5.42%		6.32%		11.96%		$   12,695,739.26

				S&P 400 Index				-11.316%		-17.28%		-11.08%		-11.08%		1.67%		7.66%		5.12%		6.03%		11.65%

				Excess				-0.02%		0.06%		0.19%		0.19%		0.32%		0.34%		0.30%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,321,968,237.52		-9.025%		-13.50%		-4.35%		-4.35%		7.95%		9.29%		7.27%		8.53%		12.15%		$   8,712,645.86

				S&P 500 Index				-9.029%		-13.52%		-4.38%		-4.38%		7.93%		9.26%		7.23%		8.49%		12.10%

				Excess				0.00%		0.02%		0.03%		0.03%		0.02%		0.03%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   258,955,913.63		-12.231%		-20.48%		-11.26%		-11.26%		0.89%		7.75%		4.79%		4.98%		10.37%		$   - 0

				Russell 2000/S&P 600 Index				-11.879%		-20.20%		-11.02%		-11.02%		1.00%		7.36%		4.29%		4.41%		9.64%

				Excess				-0.35%		-0.27%		-0.24%		-0.24%		-0.11%		0.39%		0.50%		0.57%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,668,858,504.21		-9.291%		-15.58%		-5.48%		-5.48%		9.63%		10.03%		8.62%		9.49%		9.49%		$   108,579,394.58

				MSCI Risk Premia Index				-9.267%		-15.53%		-5.75%		-5.75%		9.82%		10.06%		8.68%		9.53%		9.53%

				MSCI USA				-9.010%		-13.67%		-4.50%		-4.50%		7.89%		9.12%		7.11%		8.33%		8.33%

				Excess				-0.28%		-1.90%		-0.98%		-0.98%		1.73%		0.91%		1.51%		1.15%		1.15%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,862,118.17		-7.509%		-12.222%		-12.00%		-12.00%										-3.56%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				-7.587%		-12.310%		-12.25%		-12.25%										-3.71%

				MSCI WORLD X-US				-7.950%		-12.788%		-14.09%		-14.09%										-3.46%

				Excess				0.441%		0.566%		2.089%		2.089%										-0.097%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,498,947,292.56		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   129,987,779.70



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   658,031,984.86		10.537%		1.06%		10.54%		-4.30%		6.34%		13.88%		8.38%		8.94%		13.05%		$   12,695,739.26

				S&P 400 Index				10.461%		1.02%		10.46%		-4.52%		5.97%		13.49%		8.07%		8.63%		12.74%

				Excess				0.08%		0.04%		0.08%		0.23%		0.37%		0.39%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,508,640,846.67		8.039%		0.30%		8.04%		-2.26%		11.16%		14.06%		10.20%		11.01%		12.97%		$   8,712,645.86

				S&P 500 Index				8.014%		0.26%		8.01%		-2.31%		11.12%		14.02%		10.16%		10.96%		12.91%

				Excess				0.03%		0.04%		0.03%		0.06%		0.04%		0.04%		0.05%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   286,508,356.16		10.640%		-1.25%		10.64%		-4.43%		5.97%		14.91%		8.36%		7.70%		11.53%		$   - 0

				Russell 2000/S&P 600 Index				10.636%		-0.96%		10.64%		-4.07%		6.03%		14.50%		7.83%		7.14%		10.81%

				Excess				0.00%		-0.29%		0.00%		-0.36%		-0.06%		0.41%		0.52%		0.56%		0.73%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,893,985,920.43		8.437%		-1.10%		8.44%		-3.27%		12.99%		14.85%		11.43%		12.05%		11.08%		$   108,604,926.57

				MSCI Risk Premia Index				8.373%		-1.12%		8.37%		-3.61%		13.16%		14.87%		11.48%		12.08%		11.11%

				MSCI USA				8.220%		0.39%		8.22%		-2.26%		11.10%		14.09%		10.03%		10.82%		9.89%

				Excess				0.22%		-1.49%		0.22%		-1.01%		1.89%		0.77%		1.40%		1.23%		1.19%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   757,815,612.33		8.095%		2.587%		8.10%		-8.64%										1.23%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				8.079%		2.555%		8.08%		-8.90%										1.07%

				MSCI WORLD X-US				7.140%		1.509%		7.14%		-12.06%										0.79%

				Excess				0.955%		1.078%		0.955%		3.417%										0.442%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,104,982,720.45		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   130,013,311.69



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   682,065,083.02		-0.596%		14.57%		14.57%		2.85%		7.06%		11.61%		7.65%		8.58%		13.23%		$   15,119,960.12

				S&P 400 Index				-0.569%		14.49%		14.49%		2.59%		6.70%		11.24%		7.33%		8.29%		12.92%

				Excess				-0.03%		0.09%		0.09%		0.26%		0.36%		0.36%		0.32%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,558,787,162.51		1.945%		13.68%		13.68%		9.57%		11.77%		13.54%		10.50%		10.96%		13.33%		$   10,667,186.38

				S&P 500 Index				1.943%		13.65%		13.65%		9.50%		11.72%		13.51%		10.46%		10.91%		13.28%

				Excess				0.00%		0.03%		0.03%		0.07%		0.05%		0.03%		0.04%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   289,236,515.02		-3.244%		11.69%		11.69%		-0.75%		5.35%		12.18%		6.53%		7.02%		11.43%		$   - 0

				Russell 2000/S&P 600 Index				-3.331%		11.61%		11.61%		-0.61%		5.41%		11.93%		6.06%		6.49%		10.71%

				Excess				0.09%		0.09%		0.09%		-0.14%		-0.05%		0.25%		0.46%		0.53%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,027,785,131.65		1.295%		13.46%		13.46%		6.55%		12.90%		14.42%		11.51%		12.07%		11.67%		$   111,302,702.55

				MSCI Risk Premia Index				1.272%		13.36%		13.36%		6.13%		13.05%		14.44%		11.54%		12.10%		11.69%

				MSCI USA				1.850%		13.91%		13.91%		9.48%		11.73%		13.60%		10.28%		10.79%		10.63%

				Excess				-0.55%		-0.45%		-0.45%		-2.93%		1.17%		0.82%		1.23%		1.28%		1.04%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   786,358,131.67		2.259%		12.174%		12.17%		0.58%										3.18%		$   11,252,742.19

				MSCI INT'L Risk Premia Index				2.139%		12.026%		12.03%		0.25%										2.97%

				MSCI WORLD X-US				0.510%		10.454%		10.45%		-3.14%										2.41%

				Excess				1.749%		1.720%		1.720%		3.723%										0.778%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,344,232,023.87		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   137,089,849.06



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   653,001,959.80		-7.946%		-4.83%		9.69%		-5.17%		4.52%		8.69%		6.41%		7.59%		12.48%		$   14,521,578.45

				S&P 400 Index				-7.971%		-4.82%		9.60%		-5.44%		4.22%		8.37%		6.10%		7.31%		12.18%

				Excess				0.03%		-0.02%		0.09%		0.26%		0.30%		0.32%		0.31%		0.28%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,445,075,687.98		-6.362%		-0.64%		10.79%		3.89%		9.03%		11.78%		9.18%		9.72%		12.79%		$   11,026,056.72

				S&P 500 Index				-6.355%		-0.67%		10.74%		3.78%		8.95%		11.72%		9.13%		9.66%		12.73%

				Excess				-0.01%		0.03%		0.06%		0.11%		0.07%		0.05%		0.04%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   274,989,108.65		-8.644%		-8.01%		6.19%		-11.89%		3.19%		8.84%		5.26%		6.62%		10.60%		$   22,782,689.862

				Russell 2000/S&P 600 Index				-8.728%		-8.35%		5.81%		-11.92%		3.13%		8.58%		4.75%		6.03%		9.86%

				Excess				0.08%		0.34%		0.38%		0.02%		0.06%		0.26%		0.52%		0.59%		0.74%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,925,860,814.10		-6.607%		-2.11%		9.64%		-0.14%		9.14%		12.54%		9.97%		10.64%		10.59%		$   83,407,005.76

				MSCI Risk Premia Index				-6.615%		-2.14%		9.53%		-0.32%		9.25%		12.57%		10.00%		10.67%		10.61%

				MSCI USA				-6.320%		-0.76%		10.99%		3.71%		8.96%		11.76%		8.96%		9.56%		9.76%

				Excess				-0.29%		-1.35%		-1.35%		-3.86%		0.18%		0.78%		1.01%		1.08%		0.83%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   769,819,019.32		-2.175%		0.082%		9.79%		-3.01%		1.81%								1.81%		$   9,264,078.55

				MSCI INT'L Risk Premia Index				-2.201%		-0.160%		9.50%		-3.36%		1.56%								1.56%

				MSCI WORLD X-US				-4.730%		-1.534%		8.21%		-5.45%		1.16%								1.16%

				Excess				2.555%		1.616%		1.578%		2.434%		0.654%								0.654%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   681,439,618.68		-4.204%		4.35%		14.47%		-6.27%		6.18%		8.34%		9.41%		7.50%		14.34%		$   15,913,773.21

				S&P 400 Index				-4.195%		4.35%		14.37%		-6.43%		5.96%		8.06%		9.11%		7.23%		14.04%

				Excess				-0.01%		0.00%		0.10%		0.16%		0.22%		0.29%		0.30%		0.27%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,511,137,359.38		-1.574%		6.89%		18.43%		3.03%		11.04%		12.77%		12.72%		10.17%		14.48%		$   12,373,544.50

				S&P 500 Index				-1.584%		6.87%		18.34%		2.92%		10.98%		12.70%		12.67%		10.11%		14.42%

				Excess				0.01%		0.03%		0.09%		0.11%		0.07%		0.06%		0.06%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   285,223,068.01		-4.611%		3.72%		10.14%		-14.40%		3.58%		7.34%		8.03%		6.53%		10.73%		$   24,960,666.062

				Russell 2000/S&P 600 Index				-4.508%		3.77%		9.80%		-14.49%		3.57%		7.22%		7.56%		6.01%		10.02%

				Excess				-0.10%		-0.05%		0.34%		0.09%		0.01%		0.12%		0.46%		0.52%		0.71%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,146,681,930.19		-2.095%		7.55%		17.92%		-0.02%		11.46%		13.86%		13.36%		11.19%		11.52%		$   128,098,846.52

				MSCI Risk Premia Index				-2.111%		7.56%		17.82%		-0.05%		11.38%		13.76%		13.40%		11.23%		11.54%

				MSCI USA				-1.740%		6.78%		18.52%		2.78%		10.93%		12.67%		12.49%		9.99%		10.58%

				Excess				-0.36%		0.78%		-0.60%		-2.81%		0.54%		1.20%		0.87%		1.20%		0.94%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   791,613,571.99		-1.574%		2.532%		12.57%		0.09%		1.62%								2.75%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				-1.572%		2.520%		12.26%		-0.35%		1.32%								2.51%

				MSCI WORLD X-US				-2.460%		2.084%		10.46%		-2.91%		0.68%								1.96%

				Excess				0.886%		0.448%		2.109%		2.999%		0.943%								0.788%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   181,346,830.29

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016









				OST Internally Managed Portfolios																												Primary PM						Backup PM

				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   702,779,412		3.132%		-0.05%		18.05%		-2.28%		5.78%		9.69%		11.16%		9.17%		12.87%		12.87%		$   15,913,773.21

				S&P 400 Index				3.063%		-0.09%		17.87%		-2.49%		5.53%		9.38%		10.84%		8.88%		12.56%		12.56%

				Excess (net)				0.07%		0.04%		0.18%		0.22%		0.25%		0.31%		0.32%		0.29%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,558,808,869		1.898%		1.74%		20.68%		4.38%		10.95%		13.46%		13.96%		10.90%		13.30%		13.30%		$   12,373,544.50

				S&P 500 Index				1.871%		1.70%		20.55%		4.25%		10.87%		13.39%		13.90%		10.84%		13.24%		13.24%

				Excess (net)				0.03%		0.05%		0.12%		0.13%		0.07%		0.07%		0.06%		0.06%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   295,175,064		3.489%		-0.12%		13.99%		-9.35%		2.11%		8.14%		10.30%		8.61%		N/A		11.03%		$   24,960,666.062

				Russell 2000/S&P 600 Index				3.370%		-0.17%		13.46%		-9.46%		2.15%		8.00%		9.82%		8.05%		N/A		10.31%

				Excess (net)				0.12%		0.05%		0.53%		0.11%		-0.04%		0.14%		0.48%		0.56%		N/A		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,207,141,012		1.914%		1.77%		20.17%		1.45%		10.93%		14.35%		14.43%		11.88%		N/A		11.72%		$   128,098,846.52

				MSCI Risk Premia Index				1.910%		1.76%		20.06%		1.41%		10.84%		14.36%		14.46%		11.92%		N/A		11.74%

				MSCI USA				1.780%		1.55%		20.63%		4.14%		10.79%		13.29%		13.75%		10.73%		N/A		10.76%

				Excess (net)				0.13%		0.22%		-0.46%		-2.69%		0.14%		1.06%		0.68%		1.15%		N/A		0.95%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   1,209,673,061		2.378%		-0.760%		15.24%		1.16%		2.32%		N/A		N/A		N/A		N/A		3.69%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				2.390%		-0.731%		14.94%		0.79%		2.04%		N/A		N/A		N/A		N/A		3.46%

				MSCI WORLD X-US				2.810%		-0.933%		13.57%		-0.95%		0.84%		N/A		N/A		N/A		N/A		3.11%

				Excess (net)				-0.432%		0.172%		1.674%		2.113%		1.476%		N/A		N/A		N/A		N/A		0.58%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		 

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		N/A		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		N/A		8.87%

				Excess (net)				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		N/A		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		N/A		14.46%

				Excess (net)				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016













				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   704,902,490.33		2.831%		7.23%		26.59%		26.59%		6.20%		9.60%		12.38%		9.35%		13.00%		14.95%		$   15,913,773.21

				S&P 400 Index				2.810%		7.06%		26.20%		26.20%		5.93%		9.26%		12.03%		9.03%		12.73%		14.64%

				Excess				0.02%		0.16%		0.39%		0.39%		0.27%		0.34%		0.35%		0.32%		0.28%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,574,874,262.43		3.019%		9.16%		31.73%		31.73%		12.25%		15.36%		14.51%		10.90%		13.62%		15.15%		$   12,373,544.50

				S&P 500 Index				3.018%		9.07%		31.49%		31.49%		12.13%		15.27%		14.44%		10.84%		13.56%		15.09%

				Excess				0.00%		0.09%		0.24%		0.24%		0.12%		0.09%		0.08%		0.06%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   319,541,400.98		2.991%		8.26%		23.40%		23.40%		4.64%		7.90%		11.47%		8.61%				11.64%		$   24,960,666.062

				Russell 2000/S&P 600 Index				2.989%		8.21%		22.82%		22.82%		4.54%		7.81%		11.03%		8.06%				10.93%

				Excess				0.00%		0.04%		0.57%		0.57%		0.10%		0.09%		0.43%		0.55%				0.71%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,504,194,141.43		2.960%		9.27%		31.32%		31.32%		11.41%		16.43%		15.00%		11.88%				12.85%		$   128,098,846.52

				MSCI Risk Premia Index				2.983%		9.29%		31.23%		31.23%		11.21%		16.53%		15.01%		11.92%				12.88%

				MSCI USA				2.930%		9.13%		31.64%		31.64%		12.12%		15.29%		14.36%		10.72%				11.91%

				Excess				0.03%		0.14%		-0.32%		-0.32%		-0.71%		1.14%		0.65%		1.16%				0.95%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   1,289,396,992.25		2.251%		6.497%		22.74%		22.74%		3.92%										5.87%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				2.214%		6.442%		22.35%		22.35%		3.62%										5.64%

				MSCI WORLD X-US				3.190%		7.855%		22.49%		22.49%		2.58%										5.86%

				Excess				-0.939%		-1.357%		0.250%		0.250%		1.345%										0.018%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 





sp600 vs ru2000

						Average Excess Return of the S&P 600 Versus the Russell 2000

				January		-0.15%

				February		0.09%

				March		0.09%																Reconstitution Effect

				April		0.44%

				May		0.02%

				June		0.03%

				July		0.59%

				August		0.24%

				September		0.05%

				October		0.30%

				November		-0.12%

				December		-0.01%



								Period Ending 9/30/18		YTD		1 year		3 years		5 years		10 Years		Inception

								S&P 600 Index		14.52%		19.05%		19.35%		13.28%		12.83%		11.18%

								Russell 2000 Index		11.51%		15.27%		17.12%		11.07%		11.10%		9.27%

								Excess		3.01%		3.78%		2.23%		2.21%		1.73%		1.91%

								Inception Date of S&P 600 is Jan 1, 1994    



Average Excess Return of the S&P 600 Versus the Russell 2000
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Annual Reconstitution Effect



Factor Box Chart 2018
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Factor Box Chart 2019
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2018 Annual Review



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year

				TOTAL PUBLIC EQUITY		$   28,025,260,000.00		3.12%		19.21%																		9.79%		19.46%																																																		Portfolio		EQ				Portfolio		EQ				Portfolio		EQ				Portfolio		EQ*				Portfolio		EQ*				Portfolio		EQ*

				MSCI ACWI IMI Net				3.04%		17.11%																		8.69%		18.53%																																																		Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS

				Excess				0.08%		2.10%																		1.10%		0.93%																																																		Analysis Date		9/30/15				Analysis Date		9/30/16				Analysis Date		9/29/17				Analysis Date		9/29/17				Analysis Date		9/28/18				Analysis Date		9/28/19



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year																																																				Exposure						Exposure						Exposure						Exposure						Exposure						Exposure

				U.S. Equity		$   13,254,769,000.00		1.78%		23.68%																		14.17%		22.46%												 																																						Size		-0.25				Size		-0.25				Size		-0.34				Size		-0.20				Size		-0.14				Size		-0.19

				Russell 3000 Index				1.81%		22.61%																		14.61%		21.93%												Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Dividend Yield		-0.08				Dividend Yield		-0.07				Dividend Yield		-0.06				Dividend Yield		-0.03				Dividend Yield		0.00				Dividend Yield		0.05

				Excess				-0.03%		1.07%																		-0.44%		0.53%												OPERF Total Public Equity		$   29,203,480,930.00		24.17%		11.21%		15.68%																														Leverage		-0.06				Leverage		-0.06				Leverage		-0.06				Leverage		-0.05				Leverage		-0.07				Leverage		-0.02

																																										MSCI ACWI IMI Net				23.35%		10.37%		14.77%																														Growth		-0.04				Growth		-0.03				Growth		-0.06				Growth		-0.08				Growth		-0.10				Growth		-0.11

				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year												Excess				0.81%		0.84%		0.90%																														Liquidity		-0.03				Liquidity		-0.04				Liquidity		-0.06				Liquidity		-0.03				Liquidity		-0.02				Liquidity		-0.03

				Non-U.S. Equity		$   13,829,083,000.00		1.78%		14.53%																		6.20%		17.30%																																																		Market		-0.01				Market		0.00				Market		-0.02				Market		0.02				Market		0.03				Market		-0.02

				MSCI ACWI Ex-US IMI Net				1.81%		12.80%																		4.32%		16.16%												Active Risk (Realized)				0.98%		0.93%		0.87%																														Profitability		-0.01				Profitability		-0.01				Profitability		0.05				Profitability		0.01				Profitability		0.06				Profitability		0.05

				Excess				-0.03%		1.73%																		1.88%		1.14%												Information Ratio				0.83		0.90		1.03																														Reversal		-0.01				Reversal		0.04				Reversal		0.02				Reversal		0.04				Reversal		0.00				Reversal		0.05

																																																																																Sentiment		0.00				Sentiment		-0.01				Sentiment		0.00				Sentiment		0.01				Sentiment		0.04				Sentiment		0.05

																																										 																																						Emerging		0.01				Emerging		0.08				Emerging		0.02				Emerging		-0.01				Emerging		-0.06				Emerging		-0.02

																																										Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Momentum		0.02				Momentum		0.03				Momentum		0.09				Momentum		0.08				Momentum		0.07				Momentum		0.03

				Period Ending  9/30/14		Market Value		1 year		3 year																		5 year														OPERF Domestic Equity		$   13,437,002,272.00		24.75%		15.71%		19.38%																														Oil		0.02				Oil		0.03				Oil		0.01				Oil		0.00				Oil		0.02				Oil		-0.04

				TOTAL PUBLIC EQUITY		$   28,000,000,000.00		24.17%		11.21%																		15.68%														RUSSELL 3000				25.22%		16.46%		19.33%																														SmallCap		0.03				SmallCap		0.05				SmallCap		0.03				SmallCap		0.01				SmallCap		0.01				SmallCap		0.02

				MSCI ACWI IMI Net				23.35%		10.37%																		14.77%														Excess				-0.47%		-0.75%		0.05%																														Earnings Yield		0.05				Earnings Yield		0.08				Earnings Yield		0.15				Earnings Yield		0.13				Earnings Yield		0.10				Earnings Yield		0.13

				Excess				0.82%		0.84%																		0.91%																																																				Volatility		0.07				Volatility		0.08				Volatility		0.07				Volatility		0.08				Volatility		0.01				Volatility		-0.01

																																										 																																						Value		0.10				Value		0.14				Value		0.17				Value		0.17				Value		0.12				Value		0.14

				Active Risk (Realized)				1.01%		0.94%																		0.88%														Period Ending  6/30/14		Market Value		1 year		3 year		5 year

				Information Ratio				0.81		0.89																		1.03														OPERF International Equity		$   14,781,996,732.00		23.18%		7.49%		12.83%

																																										MSCI ACWI IMI X-US Net				22.28%		5.88%		11.50%

																																										Excess				0.90%		1.61%		1.33%





				Callan Historical Active Management Premiums by Asset Class and Style

				Second Quarter 2014																																																																														9/30/15		9/30/16		9/29/17		9/28/18

				Category		Avg Annualized Excess Return of Median Manager		Callan 2014 Survey Median Fee (> $200MM)		Median Net of Fee Excess Return*																		Benchmark																																																				Size		-0.17		-0.25		-0.20		-0.14

				SC Broad		Jan-00		Jan-70		Jan-00																		Russell 2000																																																				Growth		-0.05		-0.03		-0.08		-0.10

				Micro Cap		Jan-00				Jan-00																		Russell Microcap																																																				Liquidity		-0.03		-0.04		-0.06		-0.05

				Global Broad		Jan-00		Jan-70		Dec-99																		MSCI ACWI																																																				Market		-0.01		0.00		0.02		0.03

				Int'l Core Plus Broad		Jan-00		Jan-70		Jan-00																		MSCI ACWI exUSA																																																				Profitability		-0.02		-0.01		0.01		0.06

				Int' Equity Core Broad		Jan-00				Jan-00																		MSCI EAFE																																																				Reversal		-0.01		0.04		0.02		0.00

				* Median Net of Fee Excess Return derived by OST Staff																																																																												Momentum		0.02		0.03		0.08		0.07

																																																																																Earnings Yield		0.04		0.08		0.13		0.10

				Section		Pages																																																																										Volatility		0.07		0.08		0.08		0.01

				Agenda		Jan-00																																																																										Value		0.09		0.14		0.17		0.12

				Total Equity Peformance		Jan-00

				Total Equity Active Risk		Jan-00

				Domestic Equity Relative Performance		Jan-00





																																																																																																								Size		Growth		Liquidity		Market		Profitability		Reversal		Momentum		Earnings Yield		Volatility		Value

																																																																																																						9/30/15		-0.25		-0.04		-0.03		-0.01		-0.01		-0.01		0.02		0.05		0.07		0.10

																																						 				LEGEND:   OIC INVESTMENT AND MANAGEMENT BELIEFS										OIC Investment and Management Beliefs Mapping																																																										9/30/16		-0.25		-0.03		-0.04		0.00		-0.01		0.04		0.03		0.08		0.08		0.14

																																						Jan-00				THE OIC SETS POLICY AND IS ULTIMATELY RESPONSIBLE FOR THE INVESTMENT PROGRAM				Section		Pages		1A		1B		1C		1D		1E		2A		2B		3A		4A		4B		5A		5B		6A		6B		7A		7B																														9/29/17		-0.20		-0.08		-0.06		0.02		0.01		0.02		0.08		0.13		0.08		0.17

																																								A.		The OIC is a policy-setting council that laregely delegates investment management activities to the OST and qualified external fiduciaries.				Agenda		Jan-00																																																														9/28/18		-0.14		-0.10		-0.05		0.03		0.06		0.00		0.07		0.10		0.01		0.12

																																								B.		The OIC has authority to set and monitor portfolio risk. Both short-term and long-term risks are critical.				OPERF Public Equity - Strategic Role		3

																																								C.		To exploit market inefficiencies, the OIC must be contrarian, innovative and opportunistic in its investment approach.				OPERF 2014 DE Restructure Recap		Jan-00

																																								D.		Internal incentive structures should be carefully evaluated to ensure proper alignment with specific investment objectives.				OPERF DE Restructure Update		5 - 6

																																								E.		Adequate resources are required to successfully compete in global capital markets.				International Equity Attribution		Jan-00

																																						Jan-00				ASSET ALLOCATION DRIVES RISK AND RETURN				Domestic Equity Relative Performance		Jan-00

																																						`		A.		Asset allocation is the OIC's primary policy tool for managing the investment program's long-term risk/return profile.				Domestic Equity Attribution		Jan-00

																																								B.		Portfolio construction, including diversification and correlation considerations, is essential to maximizing risk-adjusted returns.				Takeaways		Jan-00

																																						Jan-00		 		THE EQUITY RISK PREMIUM WILL BE REWARDED				Recommendation		Jan-00

																																						`		A.		Over the long-term, equity-oriented investments provide reliable return premiums relative to risk-free investments.				U.S. Equity Portfolio Scenarios		11 -12

																																						Jan-00				PRIVATE MARKET INVESTMENTS CAN ADD SIGNIFICANT VALUE AND REPRESENT A CORE OIC/OST COMPETENCY				Appendix		13 - 19

																																								A.		The OIC can capitalize on its status as a true, long-term investor by making meaningful allocations to illiquid, private market investments.																																																																																TOP 10 CONSTITUENTS (as of 9/30/17)

																																								B.		Dispersion in private market investment returns is wide; accordingly, top-quartile manager selection and vintage year diversification are paramount.																																																																																		Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector

																																						Jan-00				CAPITAL MARKETS HAVE INEFFICIENCIES THAT CAN BE EXPLOITED																																																																																APPLE		US		803.56		1.60		Info Tech

																																						`		A.		Inefficiencies that can be exploited by active management may exist in certain segments of the capital markets.																																																																																MICROSOFT CORP		US		546.35		1.09		Info Tech

																																						`		B.		Passive investment management in public markets will outperform the median active manager in those markets over time.														MSCI ACWI IMI Country Weights																																																																		FACEBOOK A		US		404.07		0.80		Info Tech

																																						Jan-00				COSTS DIRECTLY IMPACT INVESTMENT RETURNS AND SHOULD BE MONITORED AND MANAGED CAREFULLY												United States		51.7%																																																																		AMAZON.COM		US		390.58		0.78		Cons Discr

																																						`		A.		All fees, expenses, commissions, and transaction costs should be diligently monitored and managed in order to maximize net investment returns.												Japan		8.1%																																																																		JOHNSON & JOHNSON		US		350.23		0.70		Health Care

																																						`		B.		External incentive structures should be carefully evaluated to ensure proper alignment with investment program objectives.												United Kingdom		6.0%																																																																		EXXON MOBIL CORP		US		347.37		0.69		Energy

																																						Jan-00				TRANSPARENT CAPITAL MARKETS ARE ESSENTIAL FOR THE LONG-TERM SUCCESS OF OIC/OST INVESTMENT ACTIVITIES												China		3.3%																																																																		JP MORGAN CHASE & CO		US		339.33		0.68		Financials

																																						 		A.		The OIC recognizes that the quality of regulation and corporate governance can affect the long-term value of its investments.												France		3.3%																																																																		ALPHABET C		US		299.50		0.60		Info Tech

																																								B.		The OIC also recognizes that voting rights have economic value and therefore must be treated as a fund or beneficiary asset.												EM & Other		27.6%																																																																		ALPHABET A		US		289.81		0.58		Info Tech

																																																 																																																																		WELLS FARGO & CO		US		261.82		0.52		Financials

				 

				INDEX PERFORMANCE - Gross Returns

				Period Ending  8/31/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								MSCI ACWI IMI Sector Weights

				MSCI USA Min Vol Index (USD)		17.57%		14.71%		15.49%		9.33%		10.92%				2.38		25.65		19.33		3.47																						Financials		17.9%

				MSCI USA  		11.95%		12.12%		14.58%		7.60%		10.30%				2.08		23.02		17.37		2.89																						Information Tech		17.2%

				Excess		5.62%		2.59%		0.91%		1.73%		0.62%																																Consumer Discretionary		12.2%

																																														Health Care		11.0%

				INDEX RISK AND RETURN CHARACTERISTICS																																										Industrials		11.8%

				Period Ending  8/31/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						Cosumer Staples		8.3%

				MSCI USA Min Vol Index (USD)				8.84%		8.86%		12.06%						0.73		5.73		20.82		0.66																						Energy		6.0%

				MSCI USA  				10.96%		11.82%		15.31%						1.00		- 0		2.45		0.51																						Materials		5.8%																																Plan		Market Value (Millions)		5-Year Benchmark Return		5-Year Excess Return		Rank		Net/Gross

																																														Real Estate		4.1%																																Colorado Public Employees' Retirement Association (COPERA)		27,203		9.60		1.10		1		Unknown

																																														Telecom		2.9%																																North Carolina		39,512		9.30		0.90		2		Net

																																														Utilities		3.1%																																Florida SBA		89,983		9.63		0.60		3		Net

																																																100.0%																																Oregon Public Employees Retirement Fund (OPERF)		27,776		9.60		0.58		4		Net

																																																																																Indiana Public Retirement System (INPRS) 		6,446		9.14		0.56		5		Net

				INDEX PERFORMANCE - Net Returns																																																																												Mass Pension Reserves Investment Trust (PRIT)		30,064		9.50		0.54		6		Gross

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector																										Wyoming State Treasurer's Office		3,663		9.41		0.54		6		Net

				MSCI World Min Vol Index (USD)		16.68%		10.43%		11.86%		6.45%		7.92%				2.66		23.52		18.78		2.81																						APPLE		US		Sep-01		1.43		Info Tech																										Virginia Retirement System (VRS)		31,400		9.60		0.30		8		Net

				MSCI World Index (USD)		11.36%		5.85%		11.63%		4.47%		6.74%				2.57		21.50		16.09		2.16																						MICROSOFT CORP		US		Mar-01		1.00		Info Tech																										Washington State Investment Board (WSIB)		34,682		9.93		0.27		9		Net

				Excess		5.32%		4.58%		0.23%		1.98%		1.18%																																EXXON MOBIL CORP		US		Dec-00		0.84		Energy																										Maryland State Retirement and Pension System		19,484		9.62		0.17		10		Net

																																														AMAZON.COM		US		Nov-00		0.78		Cons Discr																										Texas Municipal Retirement System (TMRS)		10,820		10.30		0.12		11		Net

				INDEX RISK AND RETURN CHARACTERISTICS																																										JOHNSON & JOHNSON		US		Nov-00		0.75		Health Care																										California Public Employees' Retirement System (CalPERS)		171,826		10.15		0.04		12		Net

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						FACEBOOK A		US		Oct-00		0.69		Info Tech																										California State Teachers Retirement System (CalSTRS)		120,282		10.80		0.00		13		Net

				MSCI World Min Vol Index (USD)				8.33%		8.64%		11.89%						0.68		6.69		20.89		0.42																						GENERAL ELECTRIC		US		Sep-00		0.63		Industrials																										State of Wisconsin Investment Board (SWIB)		49,747		9.91		-0.07		14		Gross

				MSCI World Index (USD)				11.17%		12.00%		16.53%						1.00		- 0		2.49		0.27																						NESTLE		CH		Sep-00		0.58		Cons Staples																										Alaska Permanent Fund (APFC)		26,905		9.60		-0.08		15		Gross

																																														AT&T		US		Sep-00		0.58		Telecom																										Texas Teachers Retirement System (TRS)		60,590		8.70		-0.20		16		Net

																																														JPMORGAN CHASE & CO		US		Aug-00		0.56		Financials																										Arizona State Retirement System (ASRS)		18,413		10.45		-0.35		17		Unknown

																																																																																TRS of Illinois		26,749		11.30		-0.50		18		Net

				INDEX PERFORMANCE - Gross Returns																																																																												Source:  Data sourced from pension plan web sites.  Data is as of June 30, 2018.

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV

				MSCI USA Min Vol Index		17.47%		13.50%		15.97%		9.10%		10.86%				2.41		25.83		19.17		3.40

				MSCI USA Index		15.12%		10.94%		16.33%		7.34%		10.27%				2.09		23.19		17.24		2.87

				Excess		2.35%		2.56%		-0.36%		1.76%		0.59%



				INDEX RISK AND RETURN CHARACTERISTICS

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)

				MSCI USA Min Vol Index				8.87%		8.73%		12.07%						0.73		5.73		20.92		0.65

				MSCI USA Index				10.89%		11.21%		15.30%						1.00		- 0		2.46		0.51

























































































































































































































































































































































































MSCI ACWI IMI Country Weights	United States	Japan	United Kingdom	China	France	EM 	&	 Other	0.51700000000000002	8.0600000000000005E-2	6.0100000000000001E-2	3.2899999999999999E-2	3.3099999999999997E-2	0.27639999999999998	MSCI ACWI IMI Sector Weights	Financials	Information Tech	Consumer Discretionary	Health Care	Industrials	Cosumer Staples	Energy	Materials	Real Estate	Telecom	Utilities	0.17899999999999999	0.17199999999999999	0.12180000000000001	0.10970000000000001	0.1176	8.2500000000000004E-2	5.9799999999999999E-2	5.7700000000000001E-2	4.0899999999999999E-2	2.8500000000000001E-2	3.0800000000000001E-2	

9/30/2015	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.17	-0.05	-0.01	-0.02	0.02	0.04	7.0000000000000007E-2	0.09	9/30/2016	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.25	-0.03	0	-0.01	0.03	0.08	0.08	0.14000000000000001	9/29/2017	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.2	-0.08	0.02	0.01	0.08	0.13	0.08	0.17	9/28/2018	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.14000000000000001	-0.1	0.03	0.06	7.0000000000000007E-2	0.1	0.01	0.12	









Updated Fee Reduction 2018

												Jun-13								Jun-14								Jun-15								Jun-16								Jun-17								Jun-18

		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont												Weight

		597D		HAMILTON LANE (Shott Capital)				Brokerage		3.0		$   66,289,000		0.6%		$   220,534.00		0.2		223,591				$   1,008,152.65								$   4,061,834				$   15,461,000.00				$   1,568,100.58								$   357,875.00				$   36,086,000.00				$   585,913.12		0.0

		596M		PERS-BLACKROCK R1000G-USLCGR		RUSSELL 1000 GROWTH		Passive		0.8		1,002,882,000		8.9%		$   80,230.56		0.1		1,272,629,000		9.5%		$   93,321.52		0.1		1,408,098,000		10.0%		$   108,807		0.1		$   898,773,000.00		6.7%		$   83,947.76		0.1				0.0%		$   40,978.71		0.0				0.0%		$   - 0		0.0												2013-06                     37 Mandates		2014-06                            36 Mandates		2015-06                                   19 Mandates		2016-06                                            16 Mandates		2017-06                                            12 Mandates		2018-06                                            12 Mandates

		596N		PERS-BLACKROCK R1000V-USLCVA		RUSSELL 1000 VALUE		Passive		0.8		682,630,000		6.1%		$   54,610.40		0.0		845,605,000		6.3%		$   61,536.62		0.1		882,066,000		6.3%		$   69,755		0.1		$   697,523,000.00		5.2%		$   56,707.55		0.0				0.0%		$   33,251.78		0.0				0.0%		$   - 0		0.0										Passive		31.1%		34.5%		35.5%		34.4%		24.8%		28.8%

		59DZ		PERS-OST R2000 SYNTH-USSCCO		RUSSELL 2000 (DAILY)		Passive		0.0		182,174,000		1.6%		$   - 0		0.0		341,773,000		2.6%		$   - 0		0.0		366,684,000		2.6%		$   - 0		0.0		$   351,054,000.00		2.6%		$   - 0		0.0		$   446,540,000.00		3.4%				0.0		$   525,377,000.00		4.0%				0.0										Systematic		9.5%		17.3%		36.4%		45.1%		56.5%		55.9%

		59DX		PERS-OST S&P 400 INDEX-USMDCO		S&P 400 MIDCAP INDEX (DAILY)		Passive		0.0		287,656,000		2.6%		$   - 0		0.0		471,780,000		3.5%		$   - 0		0.0		502,707,000		3.6%		$   - 0		0.0		$   748,399,000.00		5.6%		$   - 0		0.0		$   608,054,000.00		4.6%				0.0		$   692,208,000.00		5.3%				0.0										Traditional		58.8%		48.2%		28.1%		20.6%		18.7%		15.0%

		59DY		PERS-OST S&P 500 INDEX-USLCCO		S&P 500 INDEX (DAILY)		Passive		0.0		1,350,974,000		12.0%		$   - 0		0.0		1,682,313,000		12.6%		$   - 0		0.0		1,808,747,000		12.9%		$   - 0		0.0		$   1,880,912,000.00		14.1%		$   - 0		0.0		$   2,213,146,000.00		16.8%				0.0		$   2,530,547,000.00		19.4%				0.0										Fees		31.6		27.5		17.6		12.0		11.0		11.0

		59GR		PERS-DFA US MCV-USMCCO		RUSSELL MICROCAP VALUE		Systematic		70.0		157,417,000		1.4%		$   1,101,919.00		1.0		196,673,000		1.5%		$   1,289,157.53		1.0		198,087,000		1.4%		$   1,332,176		1.0		$   187,747,000.00		1.4%		$   1,278,062.57		1.0		$   238,463,000.00		1.8%		$   1,571,703.83		1.3		$   254,520,000.00		2.0%		$   1,774,962.28		1.4

		59GA		PERS-OST RAFI-USLCCO		RUSSELL 1000 (DAILY)		Systematic		5.5		712,117,000		6.3%		$   391,664.35		0.3		1,216,507,000		9.1%		$   561,645.57		0.5		1,271,921,000		9.1%				0.5		$   1,334,600,000.00		10.0%		$   692,144.00		0.6				0.0%		$   188,574.00		0.0				0.0%		$   - 0		0.0

		59GX		PERS-OST RISK PREMIA-USLCCO		RISK PREMIA CUSTOM INDEX		Systematic		1.5				0.0%		$   - 0		0.0		628,940,000		4.7%		$   45,462.71		0.1		707,525,000		5.0%		$   112,251		0.1		$   780,650,101.28		5.9%		$   108,197.69		0.1		$   2,457,779,000.00		18.7%		$   297,037.00		0.3		$   2,925,432,000.00		22.5%		$   417,957.84		0.3												Weight

		59HQ		PERS-DFA LCC-USLCCO		RUSSELL 1000		Systematic		7.0				0.0%		$   - 0		0.0		0		0.0%		$   - 0		0.0		2,721,093,000		19.4%		$   1,031,670		1.4		$   3,493,633,000.00		26.2%		$   2,309,109.77		1.8		$   4,484,374,000.00		34.1%		$   2,911,233.86		2.4		$   3,834,392,000.00		29.5%		$   3,112,392.20		2.1												2013-09                              34 Mandates		2014-09                                   21 Mandates		2015-09                                         17 Mandates		2016-09                                               15 Mandates

		598U		MFS INSTITUTIONAL		RUSSELL 1000 VALUE		Traditional		28.9		909,121,000		8.1%		$   2,631,159.08		2.3		1,113,397,000		8.3%		$   3,009,320.01		2.4				0.0%		$   925,748		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Core		29.3%		24.8%		21.5%		25.6%

		59ACA14		NORTHERN TRUST DOMESTIC EQUITY		RUSSELL 3000		Traditional		50.0		678,094,000		6.0%		$   3,390,470.00		3.0		7,352		0.0%		$   1,669,871.34		0.0				0.0%		$   284,223		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Value		28.5%		32.3%		43.5%		50.0%

		598W		PERS-AJO-USLCVA		RUSSELL 1000 VALUE		Traditional		19.2		910,681,000		8.1%		$   1,746,969.98		1.5		1,143,135,000		8.6%		$   2,059,808.32		1.6		1,221,517,000		8.7%		$   2,238,967		1.7		$   1,139,979,000.00		8.6%		$   2,199,657.38		1.6		$   1,341,432,000.00		10.2%		$   2,250,366.10		2.0		$   816,381,000.00		6.3%		$   2,068,325.91		1.2										Large/Mid Growth		27.0%		28.8%		21.5%		12.3%

		59AS		PERS-AQR US SC-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0		206,367,000		1.8%		$   1,485,188.80		1.3		262,088,000		2.0%		$   1,729,511.55		1.4		208,113,000		1.5%		$   1,242,221		1.1				0.0%				0.0				0.0%				0.0				0.0%				0.0										Small Core		4.8%		5.9%		5.5%		5.5%

		59GB		PERS-AQR RELAXED CONSTR-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0		$   211,276,000.00		1.6%				1.1		$   249,975,000.00		1.9%		$   1,683,981.90		1.4		$   268,255,000.00		2.1%		$   1,808,186.00		1.5										Small Value		6.23%		6.55%		5.56%		5.74%

		59AR		PERS-BOSTON CO.-USSCVA		RUSSELL 2000 VALUE		Traditional		80.0		236,682,000		2.1%		$   1,893,456.00		1.7		291,261,000		2.2%		$   2,185,035.00		1.7		245,202,000		1.7%		$   1,889,764		1.4		$   241,313,000.00		1.8%		$   1,843,877.87		1.4		$   292,951,000.00		2.2%		$   2,215,481.00		1.8		$   312,125,000.00		2.4%		$   2,474,339.52		1.9										Small Growth		3.56%		1.67%		2.46%		0.89%

		59GS		PERS-CALLAN US MCV-USMCCO		RUSSELL MICROCAP VALUE		Traditional		70.0		102,579,000		0.9%		$   718,053.00		0.6		124,564,000		0.9%		$   871,948.00		0.7		127,489,000		0.9%		$   803,187		0.6		$   124,286,000.00		0.9%		$   767,828.57		0.7		$   167,201,000.00		1.3%		$   978,594.00		0.9		$   196,394,000.00		1.5%		$   1,174,669.51		1.1												99.4%		100.0%		100.0%		100.0%

		592F		PERS-COLUMBIA WANGER-USSCCO		RUSSELL 2500 INDEX		Traditional		35.3		731,100,000		6.5%		$   2,581,647.69		2.3		883,759,000		6.6%		$   2,943,062.00		2.3		793,655,000		5.7%		$   2,597,317		2.0		$   737,255,000.00		5.5%		$   2,547,247.00		2.0				0.0%		$   41,466.00		0.0				0.0%		$   - 0		0.0												14.57%		14.11%		13.47%		12.09%

		59E6		PERS-EAM US MCG-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		50.0		127,694,000		1.1%		$   638,470.00		0.6		126,555,000		0.9%		$   759,811.00		0.5		148,600,000		1.1%		$   667,454		0.5		$   119,182,000.00		0.9%		$   620,273.00		0.4		$   151,396,000.00		1.2%		$   686,752.00		0.6		$   190,897,000.00		1.5%		$   836,976.02		0.7

		59B9		PERS-JACKSON SQUARE-USLCGR		RUSSELL 1000 GROWTH		Traditional		41.4		558,559,000		5.0%		$   2,313,925.28		2.1		720,044,000		5.4%		$   2,736,813.97		2.2		808,249,000		5.8%		$   3,181,017		2.4				0.0%		$   293,315.08		0.0				0.0%				0.0				0.0%				0.0

		59B5		PERS-NEXT CENTURY MC-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		86.8		145,019,000		1.3%		$   1,259,137.42		1.1		96,536,000		0.7%		$   1,259,749.00		0.6		84,454,000		0.6%		$   657,537		0.5				0.0%		$   91,047.00		0.0				0.0%				0.0				0.0%				0.0

		59E5		PERS-NEXT CENTURY SC-USSCGR		RUSSELL 2000 GROWTH		Traditional		86.8		128,599,000		1.1%		$   1,116,569.64		1.0		0		0.0%		$   1,038,873.50		0.0		111,904,000		0.8%		$   872,861		0.7				0.0%		$   421,105.92		0.0				0.0%				0.0				0.0%				0.0

		598X		PERS-PIMCO-USLCCO		RUSSELL 1000		Traditional		14.8		622,125,000		5.5%		$   922,968.16		0.8		529,703,000		4.0%		$   795,384.00		0.6				0.0%		$   1,723,037		0.0				0.0%		$   - 0		0.0				0.0%		 		0.0				0.0%		 		0.0

		592G		PERS-WELLINGTON-USSCCO		RUSSELL 2000		Traditional		59.2		356,003,000		3.2%		$   2,108,112.23		1.9		444,836,000		3.3%		$   2,508,994.96		2.0		397,695,000		2.8%		$   2,289,934		1.7		$   376,162,000.00		2.8%		$   2,234,912.19		1.7		$   505,178,000.00		3.8%		$   2,653,583.21		2.3		$   436,470,000.00		3.4%		$   2,905,120.48		2.0

		59AE		PERS-WELLS CAPITAL-USLCGR		RUSSELL 1000 GROWTH		Traditional		26.0		754,029,000		6.7%		$   1,960,475.40		1.7		965,603,000		7.2%		$   2,317,026.06		1.9				0.0%		$   713,080		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0

		59BY		PYRAMIS LARGE CAP CORE		RUSSELL 1000		Traditional		28.0		368,383,000		3.3%		$   1,031,472.40		0.9				0.0%		$   486,584.07		0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0

				Total								11,277,174,000		100%		$   27,647,033.39		24.5		13,357,708,352		100%		$   29,431,069.38		19.7		$   14,013,806,000.00		100%		$   26,802,839		15.6		$   13,322,744,101.28		100%		$   17,115,533.93		12.5		$   13,156,489,000.00		100%		$   15,910,878.39		12.8		$   13,019,084,000.00		100%		$   17,158,842.88		12.1

																		0.00245								0.00220								0.00191								0.0013						 		0.0012						 		0.0013										1.605%

																		0.00316								0.00275								0.00176								0.0012								0.0011								0.0011

												Passive		31.1%				0.1				34.5%				0.1				35.5%				0.1				34.4%				0.1				24.8%				0.0				28.8%				0.0										1.303%

												Systematic		9.5%				2.6				17.3%				3.0				36.4%				4.0				45.1%				4.6				56.5%				5.3				55.9%				5.3										0.302%

												Traditional		58.8%				21.6				48.2%				16.6				28.1%				11.5				20.6%				7.8				18.7%				7.5				15.0%				6.9										0.110%

																		1.54912														21 managers

																		1.31699

																		 

												Jun-13								Jun-14								Jun-15								Jun-16								Jun-17								Jun-18

		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight				Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont												Weight

		592Q		GENESIS				Traditional				$   598,634,000		5.0%		$   3,618,936.12		3.0		$   704,276,000		4.5%		$   3,723,862.00		2.38		$   647,263,000		4.3%		$   3,822,084		2.53		$   602,321,000.00		4.7%		$   3,359,407.52		2.61		$   623,393,000		3.9%		$   3,415,839.43		2.16		$   435,101,000		3.0%		$   3,415,839.43		2.32

		592S		ACADIAN		ACWI IMI X-US		Systematic				$   769,356,000		6.5%		$   2,622,097.53		2.2		$   994,778,000		6.4%		$   2,999,209.00		1.92		$   890,090,000		5.9%		$   3,021,364		2.00		$   837,144,000.00		6.5%		$   2,801,282.81		2.18		$   1,068,717,000		6.8%		$   3,124,291.86		1.97		$   811,327,000		5.5%		$   3,124,291.86		2.12												2013-06                     28 Mandates		2014-06                            28 Mandates		2015-06                                   32 Mandates		2016-06                                            24 Mandates		2017-06                                            24 Mandates		2018-06                                            24 Mandates

		596B		BRANDES		ACWI IMI X-US		Traditional				$   732,972,000		6.2%		$   2,670,335.00		2.2		$   935,233,000		6.0%		$   3,276,735.00		2.09		$   908,539,000		6.0%		$   3,359,306		2.22		$   805,705,000.00		6.3%		$   3,144,586.00		2.44		$   958,111,000		6.1%		$   3,391,259.00		2.14		$   860,045,000		5.8%		$   3,391,259.00		2.30										Passive		13.8%		13.0%		12.2%		9.3%		0.0%		0.0%

		596F		TT INTERNATIONAL		WORLD X-US Growth		Traditional				$   575,985,000		4.8%		$   1,791,339.19		1.5		$   706,927,000		4.5%		$   2,062,861.15		1.32		$   712,559,000		4.7%		$   2,116,132		1.40		$   632,551,000.00		4.9%		$   2,045,439.00		1.59		$   - 0		0.0%		$   1,312,456.99		- 0		$   - 0		0.0%		$   1,312,456.99		- 0										Systematic		24.2%		24.1%		22.4%		22.9%		48.6%		53.0%

		597N		LAZARD		ACWI IMI X-US		Traditional				$   815,710,000		6.9%		$   957,997.64		0.8		$   1,014,447,000		6.5%		$   1,258,676.34		0.80		$   995,503,000		6.6%		$   1,266,660		0.84		$   923,327,000.00		7.2%		$   1,316,644.38		1.02		$   930,092,000		5.9%		$   1,024,602.63		0.65		$   906,698,000		6.2%		$   1,024,602.63		0.70										Traditional		65.5%		62.9%		65.3%		67.7%		51.4%		47.0%

		598V		ARROWSTREET		ACWI IMI X-US		Systematic				$   1,134,441,000		9.5%		$   3,572,697.46		3.0		$   1,464,874,000		9.4%		$   4,235,741.44		2.71		$   1,262,125,000		8.3%		$   3,767,912		2.49		$   1,199,111,000.00		9.3%		$   6,010,794.18		4.67		$   1,448,386,000		9.2%		$   6,553,690.54		4.14		$   1,536,634,000		10.4%		$   6,553,690.54		4.45										Fees		40.5		43.0		37.0		36.0		34.0		36.0

		599X		PYRAMIS   		ACWI IMI X-US		Traditional				$   1,015,264,000		8.5%		$   3,820,887.86		3.2		$   1,238,288,000		7.9%		$   4,350,941.00		2.78		$   1,119,070,000		7.4%		$   4,180,839		2.76		$   841,179,000.00		6.5%		$   3,577,104.80		2.78		$   - 0		0.0%		$   1,910,431.07		- 0		$   - 0		0.0%		$   1,910,431.07		- 0

		599Y		WALTER SCOTT		MSCI WORLD X -US		Traditional				$   664,845,000		5.6%		$   2,338,975.33		2.0		$   758,950,000		4.8%		$   2,543,509.00		1.63		$   754,237,000		5.0%		$   2,614,413		1.73		$   759,242,000.00		5.9%		$   2,548,755.53		1.98		$   774,956,000		4.9%		$   2,522,717.97		1.59		$   782,557,000		5.3%		$   2,522,717.97		1.71

		59A4		ALLIANCE BERNSTEIN		ACWI Value		Traditional				$   752,862,000		6.3%		$   2,725,259.39		2.3		$   984,482,000		6.3%		$   3,479,558.00		2.22		$   1,035,415,000		6.8%		$   3,736,983		2.47		$   781,901,000.00		6.1%		$   3,357,037.29		2.61		$   962,708,000		6.1%		$   3,430,359.07		2.17		$   748,478,000		5.1%		$   3,430,359.07		2.33

		59AX		ARROWSTREET EM		EM		Systematic				$   421,550,000		3.5%		$   2,860,600.89		2.4		$   472,763,000		3.0%		$   2,892,293.00		1.85		$   467,963,000		3.1%		$   3,063,657		2.02		$   401,305,000.00		3.1%		$   2,535,508.76		1.97		$   508,989,000		3.2%		$   2,987,775.98		1.89		$   468,403,000		3.2%		$   2,987,775.98		2.03

		59AY		AQR 		MSCI WORLD X -US		Traditional				$   907,714,000		7.6%		$   3,528,792.89		3.0		$   1,120,791,000		7.2%		$   4,100,175.00		2.62		$   1,076,968,000		7.1%		$   4,159,541		2.75		$   904,490,000.00		7.0%		$   3,775,778.08		2.93		$   1,085,946,000		6.9%		$   3,236,234.00		2.05		$   780,163,000		5.3%		$   3,236,234.00		2.20

		59ACA14		NORTHERN TRUST INT'L EQUITY		MSCI WORLD X -US IMI		Traditional				$   243,685,000		2.1%		$   959,863.00		0.8		$   304,506,000		1.9%		$   1,162,919.00		0.74		$   1		0.0%		$   791,112		0.52		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DP		UBS 		MSCI ACWI Growth Net		Traditional				$   422,349,000		3.6%		$   969,220.98		0.8		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		 		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DQ		VICTORY				Traditional				$   195,603,000		1.6%		$   1,486,817.54		1.3		$   235,419,000		1.5%		$   1,766,142.00		1.13		$   235,787,000		1.6%		$   1,791,246		1.18		$   233,064,000.00		1.8%		$   1,834,579.00		1.43		$   - 0		0.0%		$   1,183,045.00		- 0		$   - 0		0.0%		$   1,183,045.00		- 0

		59DR		DIMENSIONAL SMALL CAP VALUE				Systematic				$   226,810,000		1.9%		$   1,323,940.00		1.1		$   305,494,000		2.0%		$   1,878,718.00		1.20		$   288,032,000		1.9%		$   1,871,624		1.24		$   261,231,000.00		2.0%		$   1,800,937.07		1.40		$   339,734,000		2.1%		$   2,042,962.15		1.29		$   281,941,000		1.9%		$   2,042,962.15		1.39

		59DS		HARRIS				Traditional				$   233,301,000		2.0%		$   1,986,958.00		1.7		$   295,754,000		1.9%		$   2,518,325.00		1.61		$   291,553,000		1.9%		$   2,526,636		1.67		$   255,142,000.00		2.0%		$   2,390,841.00		1.86		$   339,097,000		2.1%		$   2,673,020.00		1.69		$   269,413,000		1.8%		$   2,673,020.00		1.81

		59DU		PYRAMIS				Traditional				$   295,875,000		2.5%		$   2,164,735.61		1.8		$   373,711,000		2.4%		$   2,610,129.00		1.67		$   365,109,000		2.4%		$   2,623,228		1.73		$   300,427,000.00		2.3%		$   2,440,491.52		1.90		$   358,116,000		2.3%		$   2,443,442.00		1.54		$   1		0.0%		$   2,443,442.00		1.66

		59DW		TEMS				Systematic				$   212,237,000		1.8%		$   387,186.74		0.3		$   240,909,000		1.5%		$   391,596.53		0.25		$   216,068,000		1.4%		$   390,736		0.26		$   - 0		0.0%		$   77,922.56		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59E'8		SSGA				Passive				$   1,644,111,000		13.8%		$   482,885.35		0.4		$   2,042,349,000		13.0%		$   569,943.90		0.36		$   1,849,001,000		12.2%		$   574,346		0.38		$   1,201,926,000.00		9.3%		$   418,026.00		0.32		$   - 0		0.0%		$   218,404.00		- 0		$   - 0		0.0%		$   218,404.00		- 0

		59FZ		DFA EM Small Cap EM				Systematic				$   114,188,000		1.0%		$   762,356.26		0.6		$   132,330,000		0.8%		$   782,341.00		0.50		$   130,042,000		0.9%		$   862,300		0.57		$   122,709,000.00		1.0%		$   766,897.00		0.60		$   146,667,000		0.9%		$   904,198.00		0.57		$   154,694,000		1.1%		$   904,198.00		0.61

		59G7		WILLIAM BLAIR				Traditional				$   186,549,000		1.6%		$   1,383,242.00		1.2		$   218,904,000		1.4%		$   1,408,269.00		0.90		$   216,857,000		1.4%		$   1,343,583		0.89		$   192,994,000.00		1.5%		$   1,328,477.33		1.03		$   232,599,000		1.5%		$   1,438,059.00		0.91		$   236,439,000		1.6%		$   1,438,059.00		0.98

				WESTWOOD				Traditional				$   137,291,000		1.2%		$   960,604.00		0.8		$   172,839,000		1.1%		$   - 0		- 0		$   166,038,000		1.1%		$   1,067,655		0.71		$   260,546,000.00		2.0%		$   1,476,514.00		1.15		$   327,998,000		2.1%		$   2,001,614.00		1.26		$   323,149,000		2.2%		$   2,001,614.00		1.36

		59HL		EAM GLOBAL MICRO				Traditional						0.0%						$   103,078,000		0.7%		$   - 0		- 0		$   114,735,000		0.8%		$   516,448		0.34		$   122,016,000.00		0.9%		$   565,666.00		0.44		$   143,052,000		0.9%		$   652,919.00		0.41		$   153,529,000		1.0%		$   652,919.00		0.44

		59HM		DFA GLOBAL MICRO				Systematic				$   - 0		0.0%						$   153,933,000		1.0%		$   101,992.00		0.07		$   139,919,000		0.9%		$   1,044,112		0.69		$   129,241,000.00		1.0%		$   963,527.77		0.75		$   167,720,000		1.1%		$   - 0		- 0		$   166,825,000		1.1%		$   - 0		- 0																						OPERF Public Equity (net)		MSCI ACWI IMI (Net)				Date		1-Year Excess Return (net)		3 -year Rolling Excess Return (net)		5 -year Rolling Excess Return (net)

		59HF		WILLIAM BLAIR II				Traditional		86.8		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   150,830,000		1.0%		$   1,242,324		0.82		$   134,841,000.00		1.0%		$   1,293,352.77		1.00		$   152,010,000		1.0%		$   - 0		- 0		$   148,873,000		1.0%		$   - 0		- 0																				2008		-42.57%		-42.34%				CY 2008		-0.23%

		59GW		LAZARD CEF				Traditional		14.8		$   - 0		0.0%						$   336,801,000		2.2%		$   701,852.00		0.45		$   654,311,000		4.3%		$   1,927,748		1.27		$   581,748,000.00		4.5%		$   2,644,018.37		2.05		$   1,245,591,000		7.9%		$   3,248,737.00		2.05		$   1,271,425,000		8.6%		$   3,248,737.00		2.21																				2009		36.91%		36.41%				CY 2009		0.50%

		59GV		WELLS CAP CEF				Traditional		59.2		$   - 0		0.0%						$   339,272,000		2.2%		$   1,223,537.44		0.78		$   441,730,000		2.9%		$   1,824,323		1.21		$   387,587,000.00		3.0%		$   1,998,544.10		1.55		$   - 0		0.0%		$   1,012,299.00		- 0		$   - 0		0.0%		$   1,012,299.00		- 0																				2010		15.69%		14.35%				CY 2010		1.34%

		 		LACM LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		 				$   - 0		0.0%		$   - 0		- 0		$   889,565,000		5.6%		$   1,078,941.00		0.68		$   985,113,000		6.7%		$   1,078,941.00		0.73																				2011		-8.23%		-7.89%				CY 2011		-0.34%		0.44%

		 		AQR LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   832,327,000		5.3%		$   423,135.00		0.27		$   900,833,000		6.1%		$   423,135.00		0.29																				2012		17.47%		16.38%				CY 2012		1.09%		0.62%

		 		ARROWSTREET LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   817,651,000		5.2%		$   533,191.00		0.34		$   933,701,000		6.3%		$   533,191.00		0.36																				2013		26.68%		23.55%				CY 2013		3.13%		1.13%		1.07%

		 		ACADIAN LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   858,524,000		5.4%		$   646,296.00		0.41		$   907,151,000		6.2%		$   646,296.00		0.44																				2014		3.31%		3.84%				CY 2014		-0.53%		1.12%		0.82%

		59GY		OST INT'L RiSK PREMIA				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   611,724,000		3.9%		$   - 0		- 0		$   667,527,000		4.5%		$   - 0		- 0																				2015		-1.75%		-2.19%				CY 2015		0.44%		0.88%		0.64%

		 		 				 		28.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0																				2016		9.80%		8.36%				CY 2016		1.44%		0.43%		1.04%

				Total								$   11,878,983,000		104%		$   43,375,728.78		36.5		$   15,651,108,000		100%		$   50,039,325.80		29.6		$   15,129,744,001.00		100%		$   55,506,311		34.2		$   12,871,748,000.00		100%		$   54,472,132.84		39.6		$   15,823,673,000		100%		$   53,409,920.69		28.0		$   14,730,019,001		100%		$   53,409,920.69		30.1																				2017								YTD 2017		1.29%		0.86%		0.98%

																		0.00365								0.0032								0.0037								0.0042								0.0034								0.0036

																		0.00405								0.0043								0.0037								0.0036								0.0052								0.0052

												Passive		13.8%				0.1				13.0%				0.1		 		12.2%				0.1				9.3%				0.1		 		0.0%				0.0		 		0.0%				0.0

												Systematic		24.2%				2.6				24.1%				3.0		 		22.4%				4.0				22.9%				4.6				48.6%				5.3				53.0%				5.3

												Traditional		65.5%				21.6				62.9%				16.6				65.3%				11.5				67.7%				7.8				51.4%				7.5				47.0%				6.9



																28 managers								28 managers								28 managers																23 managers								23 managers



																																																																										Period ending 9/30/17		Market Value		1 month		3 month		YTD

																																																																										Los Angeles Capital Management		$   927,844,000		1.15%		4.30%		15.68%

																																																																										Acadian		$   879,245,000		0.19%		2.41%		N/A

																																																																										AQR		$   857,080,000		-0.26%		2.96%		N/A

																																																																										Arrowstreet		$   857,228,000		1.29%		4.84%		N/A

																																																																										OPERF Global Low Volatiltiy		$   3,521,397,000		0.60%		3.63%		15.82%

																																																																										MSCI ACWI IMI Minimum Volatility (net)				0.29%		2.84%		13.34%

																																																																										MSCI ACWI IMI (net)				2.14%		5.32%		17.24%

																																																																										 

																																																																										Source: State Street















OPERF Domestic Equity

Passive	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.3109215127832558	0.3454260175718124	0.35452909794812348	0.34352239787911409	0.24837477536750116	0.28789521597679224	Systematic	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	9.5405196372779194E-2	0.17250024773999498	0.36440771336494882	0.45095109953364176	0.56478525539754565	0.55937875506448842	Traditional	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.5877951337808569	0.48207373468819265	0.28106318868692776	0.20552650258724406	0.18683996923495322	0.14995425177378072	Fees	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	31.6	27.5	17.600000000000001	12	11	11	% Allocation by Strategy Type

Fee (bps)

OPERF Domestic Equity

Large/Mid Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.29326779918444107	0.24800237173051282	0.21542891345862789	0.25595035642462521	Large/Mid Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.28504916213937992	0.32330725346880268	0.43504220052710879	0.50032748128531623	Large/Mid Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.27015367502532106	0.28762680683589831	0.21478833087884905	0.12279962653064566	Small Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	4.7722683005511843E-2	5.8888020254469084E-2	5.4544711122731397E-2	5.458455063550869E-2	Small Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	6.2342303133746099E-2	6.5474254785128444E-2	5.5580261350842167E-2	5.7392230473509824E-2	Small Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	3.5586220448491794E-2	1.6701292925188706E-2	2.461558266184076E-2	8.9457546503943757E-3	% Allocation by Strategy Type

OPERF Global/International Equity

Passive	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.1384050301275791	0.13049229485861322	0.12220966857587216	9.3377061141967671E-2	0	0	Systematic	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.24232562669716762	0.24056322402222258	0.22434213029484559	0.22924166942982413	0.48598097293845743	0.53049144060639086	Traditional	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.654823649465615	0.62894448111916412	0.65344820112928226	0.6773812694282082	0.51401902706154257	0.46950855939360925	Fees	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	40.5	43	37	36	34	36	% Allocation by Strategy Type

Fee (bps)

OPERF Public Equity Excess Return



1-Year Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	-2.3000000000000242E-3	5.0000000000000044E-3	1.3400000000000023E-2	-3.4000000000000002E-3	1.0899999999999993E-2	3.1299999999999994E-2	-5.2999999999999992E-3	4.3999999999999977E-3	1.440000000000001E-2	1.2899999999999995E-2	3 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	4.4000000000000003E-3	6.1999999999999998E-3	1.1299999999999999E-2	1.1200000000000015E-2	8.8000000000000023E-3	4.2999999999999983E-3	8.5999999999999965E-3	5 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	1.0699999999999999E-2	8.199999999999999E-3	6.4000000000000029E-3	1.0399999999999993E-2	9.8000000000000032E-3	









Fee Reduction

								2013-11								2015-06								2016-09

				Strategy Type		Fees		Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont

		DEF 59DX SP 400		Passive		0.0		325,094,000		2.2%		0.0				502,706,505		3.6%		0.0				535,819,000		4.1%		0.0														Fee Cont		2013-11		2015-06		2016-09

		DEF 59DY SP 500		Passive		0.0		1,532,058,000		10.5%		0.0				1,808,746,776		12.9%		0.0				1,953,376,000		14.9%		0.0														Passive		0.1		0.1		0.1

		DEF NORTHERN TRUST		Traditional		50.0		781,425,000		5.3%		2.7						0.0%		0.0						0.0%		0.0														Traditional		23.3		12.6		7.6

		DEF PYRAMIS LCC		Traditional		28.0		424,423,000		2.9%		0.8						0.0%		0.0						0.0%		0.0														Systematic		1.3		2.9		3.4

		DEF WELLS CAP LCC		Traditional		38.0		900,997,000		6.2%		2.3						0.0%		0.0						0.0%		0.0														Total		24.6		15.6		11.1

		DEF 598W AJO		Traditional		19.2		1,139,200,844		7.8%		1.5				1,221,516,561		8.7%		1.7				1,186,633,000		9.0%		1.7

		DEF 59AS AQR SCV		Traditional		72.0		242,776,000		1.7%		1.2						0.0%		0.0				0		0.0%		0.0														Asset		2013-11				2016-09

		DEF 59GS Callan Monthly		Traditional		70.0		117,465,000		0.8%		0.6				127,488,733		0.9%		0.6				134,149,000		1.0%		0.7														Passive		27%		35%		34%

		DEF 59B9 Delaware		Traditional		41.4		663,620,000		4.5%		1.9				808,248,725		5.8%		2.4				0		0.0%		0.0														Traditional		62%		30%		18%

		DEF 59GR DFA Microcap Value		Systematic		70.0		189,119,000		1.3%		0.9				198,087,112		1.4%		1.0				202,624,000		1.5%		1.1														Systematic		11%		35%		48%

		DEF 59E6 EAM		Traditional		50.0		156,177,000		1.1%		0.5				148,600,332		1.1%		0.5				128,718,000		1.0%		0.5

		DEF 598U MFS		Traditional		28.9		1,032,195,000		7.1%		2.0						0.0%		0.0						0.0%		0.0

		DEF 59GX MSCI Risk Premia		Systematic		1.5		628,510,083		4.3%		0.1				707,525,393		5.0%		0.1				2,147,519,000		16.4%		0.2

		DEF 59B5 Next Century Micro		Traditional		86.8		185,832,000		1.3%		1.1				84,454,234		0.6%		0.5				0		0.0%		0.0

		DEF 59E5 Next Century Small		Traditional		86.8		151,266,000		1.0%		0.9				111,903,716		0.8%		0.7				0		0.0%		0.0

		DEF R1000 PIMCO		Traditional		14.8		706,763,000		4.8%		0.7						0.0%		0.0				Dec-99		0.0%		0.0

		DEF 596M BR R1000G		Passive		0.8		1,163,856,000		8.0%		0.1				1,408,097,579		10.0%		0.1				936,756,000		7.1%		0.1

		DEF 596N BR R1000V		Passive		0.8		761,649,000		5.2%		0.0				882,065,941		6.3%		0.1				723,423,000		5.5%		0.0

		DEF 59DZ R2000		Passive		0.0		214,550,000		1.5%		0.0				366,684,180		2.6%		0.0				379,644,000		2.9%		0.0

		DEF 59GA Russell Fundamental		Systematic		5.5		805,020,000		5.5%		0.3				1,271,921,041		9.1%		0.5				0		0.0%		0.0

		DEF 59AR Boston Company		Traditional		80.0		278,403,000		1.9%		1.5				245,202,253		1.7%		1.4				255,812,000		1.9%		1.6

		DEF 592F Columbia Wanger		Traditional		35.3		837,809,000		5.7%		2.0				793,655,055		5.7%		2.0				0		0.0%		0.0

		DEF 592G Wellington Monthly		Traditional		59.2		434,012,000		3.0%		1.8				397,694,934		2.8%		1.7				410,971,000		3.1%		1.9

		DEF 59AE Wells Cap		Traditional		26.0		965,494,417		6.6%		1.7						0.0%		0.0				0		0.0%		0.0

		59HQ DFA US LARGE CORE		Systematic		7.0		0		0.0%		0.0				2,721,092,892		19.4%		1.4				3,911,056,000		29.8%		2.1

		59GB AQR 130-30		Traditional		72.0		0		0.0%		0.0				208,113,252		1.5%		1.1				223,410,000		1.7%		1.2

		Total						14,637,714,345		100.0%		24.6				14,013,805,214		100.0%		15.6				13,129,910,000		100.0%		11.1





















Passive	2013-11	2015-06	2016-09	0.10523528221092242	0.13073756827173366	0.10115402161934089	Traditional	2013-11	2015-06	2016-09	23.250175685869326	12.593854204853461	7.5757692426893897	Systematic	2013-11	2015-06	2016-09	1.2712848936688845	2.9689696527978997	3.410712678152402	Fee Contribution (bps) by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	% Allocation by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	Fees (RHS)	24.626695861749134	15.693561425923093	11.087635942461134	% Allocation by Strategy Type

Fee  (bps)



Synthetic exchange flows

																Equitizing/Bondizing Cash using Exchange Traded Futures

																		 

														$100 MM

														Synthetic Portfolio				 

														OST Initial Margin ($5 mm)																								Chicago Mercantile Exchange (CME)

																		VARIATION MARGIN						Citigroup														 

																		Futures drop in Price						Futures Commission Merchant (FCM)						Futures drop in Price								Futures Exchange

																		T+1 Cash Outflow from OST						 						T+1 Cash Outflow from OST

																		 						 						 

														Cash Investment																 

														($95 mm)				Futures increase in Price						OST Initial Margin ($5 mm)						Futures increase in Price

								100% Equitized or						 				T+1 Cash Inflow to OST						held at FCM						T+1 Cash Inflow to OST

								100% Bond-ized 						 

								with Futures

						 























Bloomberg Work Order Flow



				STOCKS



		 		Jan-00		OM <GO>										Jan-00		EMSX <GO>				TRITON SHOULD BE LAUNCHED

								Import Orders		Top tool bar										Trades should appear in New Orders Tab

								Drag and Drop Excel positions												Click on green RTE button

								Import   		Bottom tool bar										Pop Up Box Appears

								Left Click on Order row (bottom after buys and sells)												Select ITG (#113) From broker drop down button

								 and    Send to Desk/basket												Under Instructions Field write either 59DX, 59DY, or 59GA

																				Click on green Route button

						 														TRADES SHOULD NOW APPEAR IN TRITON



		 		Jan-00		EMSX <GO>

								Trades should appear in Completed Orders Tab								If Status show Working then 										Go to Working tab in EMSX

								Highlight trades 								 Highlight Trades in Routes tab		2) Actions								Highlight order and right click

								2) Actions		Top tool bar										Routing								2) Actions		Top tool bar

										Order Management												Cancel Route(s)								Order Management

												Auto Allocate																				Auto Allocate





		 		Jan-00		MOM <GO>

								Settlement tab

								"400" or "500"

								Highlight trades 

								2) Actions

										Send

												Selected

								3) View

										Released







				FUTURES



				Jan-00		OI <GO>												 

								Drag and Drop Excel positions										 

								1) Send To Desk

								Compliance Pop Up Box Flashes





						EMSX <GO>

								Trades should appear in New Orders Tab												If you want to Cancel Trades:		 

								Click on green RTE button												If Status Shows Working then

								Pop Up Box Appears												 Highlight Trades in Routes tab		2) Actions

								Select CITF from broker drop down button																Routing

								Under Instructions Field write either CRP 910, CRP 911, CRP 912, CRP 913																		Cancel Route(s)

								Click on green Route button, Pop-Up appears and re-affirm trade												OM <GO>

								TRADES SHOULD NOW APPEAR IN TRITON												Left Click and Cancel Order







						EMSX <GO>

								Trades should appear in New Orders Tab

								Click on green RTE button

								Pop Up Box Appears

								Select ITG (#113) From broker drop down button

								Under Instructions Field write either 59DX or 59DY

								Click on green Route button



								TRADES SHOULD NOW APPEAR IN TRITON





						FUTURES ROLL

						MAV <GO>

						BUY		Jan-00		Top tool bar

								"400" or "500"

								"400" or "500"		Bottom tool bar

								"400" or "500"

								"400" or "500"







OITP

		Return Details ( OREGON INTERMEDIATE TERM POOL - Since Incept )

		RETURN TYPE: Total

		OREGON INTERMEDIATE TERM POOL - 59C4 As of 28-Feb-13

		Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		ROR				ROR (Benchmark)				ROR (Excess)

		    2010-08-31		0.00		10,019,146.38		9,999,565.00		19,581.38		0.530		1.00530		0.514		1.00514		0.016

		    2010-09-30		10,019,146.38		25,113,770.46		14,997,388.34		97,235.74		0.710		1.00710		0.339		1.00339		0.371

		    2010-10-31		25,113,770.46		35,173,890.88		9,996,945.10		63,175.32		0.164		1.00164		0.424		1.00424		(0.260)

		    2010-11-30		35,173,890.88		45,059,609.73		9,996,069.88		(110,351.03)		(0.272)		0.99728		(0.427)		0.99573		0.155

		    2010-12-31		45,059,609.73		59,672,801.07		14,994,774.82		(381,583.48)		(0.654)		0.99346		(0.588)		0.99412		(0.066)

		    2011-01-31		59,672,801.07		70,062,532.69		9,993,938.46		395,793.16		0.562		1.00562		0.350		1.00350		0.212

		    2011-02-28		70,062,532.69		70,301,455.56		(6,095.44)		245,018.31		0.347		1.00347		(0.119)		0.99881		0.466

		    2011-03-31		70,301,455.56		70,430,029.83		10,648.81		117,925.46		0.169		1.00169		(0.008)		0.99992		0.177

		    2011-04-30		70,430,029.83		91,185,385.38		19,996,066.29		759,289.26		1.006		1.01006		0.788		1.00788		0.218

		    2011-05-31		91,185,385.38		91,747,852.00		(3,966.56)		566,433.18		0.601		1.00601		0.683		1.00683		(0.082)

		    2011-06-30		91,747,852.00		91,568,894.78		(3,991.03)		(174,966.19)		(0.188)		0.99812		(0.015)		0.99985		(0.173)

		    2011-07-31		91,568,894.78		102,704,601.22		9,995,581.75		1,140,124.69		1.174		1.01174		0.732		1.00732		0.442

		    2011-08-31		102,704,601.22		102,460,467.56		(4,467.65)		(239,666.01)		(0.236)		0.99764		0.508		1.00508		(0.744)

		    2011-09-30		102,460,467.56		101,777,600.78		(4,457.03)		(678,409.75)		(0.653)		0.99347		(0.287)		0.99713		(0.366)

		    2011-10-31		101,777,600.78		102,359,930.05		(4,427.33)		586,756.60		0.577		1.00577		0.266		1.00266		0.311

		    2011-11-30		102,359,930.05		102,262,120.34		(4,452.66)		(93,357.05)		(0.094)		0.99906		(0.130)		0.99870		0.036

		    2011-12-31		102,262,120.34		102,635,218.79		(4,448.40)		377,546.85		0.352		1.00352		0.249		1.00249		0.103

		    2012-01-31		102,635,218.79		103,837,564.66		(4,464.63)		1,206,810.50		1.222		1.01222		0.562		1.00562		0.660

		    2012-02-29		103,837,564.66		104,318,565.69		(4,516.93)		485,517.96		0.438		1.00438		(0.071)		0.99929		0.509

		    2012-03-31		104,318,565.69		104,688,616.40		(4,537.86)		374,588.57		0.354		1.00354		(0.077)		0.99923		0.431

		    2012-04-30		104,688,616.40		105,417,541.42		(4,553.95)		733,478.97		0.714		1.00714		0.433		1.00433		0.281

		    2012-05-31		105,417,541.42		105,576,179.88		(4,585.66)		163,224.12		0.155		1.00155		0.111		1.00111		0.044

		    2012-06-30		105,576,179.88		102,717,578.87		(3,097,817.78)		239,216.77		0.233		1.00233		0.052		1.00052		0.181

		    2012-07-31		102,717,578.87		103,696,840.76		(4,294.22)		983,556.11		0.958		1.00958		0.529		1.00529		0.429

		    2012-08-31		103,696,840.76		120,563,780.20		16,264,467.13		602,472.31		0.473		1.00473		0.149		1.00149		0.324

		    2012-09-30		120,563,780.20		151,359,226.62		30,045,167.72		750,278.70		0.508		1.00508		0.113		1.00113		0.395

		    2012-10-31		151,359,226.62		151,770,466.46		22,324.85		388,914.99		0.257		1.00257		(0.030)		0.99970		0.287

		    2012-11-30		151,770,466.46		152,326,401.10		27,287.60		528,647.04		0.348		1.00348		0.202		1.00202		0.146

		    2012-12-31		152,326,401.10		152,342,533.41		71,588.17		(55,455.86)		(0.037)		0.99963		(0.018)		0.99982		(0.019)

		    2013-01-31		152,342,533.41		162,720,899.54		10,243,662.24		134,703.89		0.082		1.00082		(0.080)		0.99920		0.162

		    2013-02-28		162,720,899.54		165,523,464.05		2,002,262.29		800,302.22		0.482		1.00482		0.824		1.00824		(0.342)

												 		4.62%				2.33%

		11:12
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Contacts

		FIRM		NAME		Tel. #		E-mail

		Able Noser		Carol Degannes		(646) 432-4124		cdegannes@abelnoser.com

		Able Noser		William Hines		(646) 432-4103		whines@ablenoser.com

		ITG		Michael Holstein		(415) 645-5900		michael.holstein@itg.com

		ITG		Chris Antipa		(415) 645-5901		chris.antipa@itg.com

		ITG		Eric Walcott		(212) 444-6171		eric.walcott@itg.com

		ITG		Operations (Maria Lagonigro)		(212) 444-6450		itg_ops@itg.com

		CitiGroup		Bob Parks (trader)		(312) 516-6167		robert.s.parks@citi.com

		CitiGroup		Dino Sanfelipo (trader)		(312) 516-6167

		CitiGroup		Paul Thiese (trader)		(312) 516-6167

		CitiGroup		Earl Morales (trader)		(312) 516-6167

		CitiGroup		Mary Baumgartner (Collateral)		(312) 516-6033		mary.baumgartner@citi.com		chicago.clientsrvcgrp@citi.com

		CitiGroup		Donna Delk(Collateral)		(312) 516-6250		donna.delk@citi.com

		CitiGroup		Jim Collins		(312) 516-6185

		Bloomberg		Jess Kletz		(415) 617-7081		AIM

		Bloomberg		Jenny Sassouni		(415) 617-7079		Core Terminal Report		Not Enterprise PORT

		Bloomberg		James Feliz		(415) 617-7009		Core

		Bloomberg		Scott Sorensen		(415) 617-7278		ssorensen7@bloomberg.net		West Coast Account Manager

		State Street		Jeff Shaw		(510) 337-5716		jdshaw@statestreet.com

		State Street		Marco Jiminez		(617) 664-9389		mvjimenez@statestreet.com								 

		SSB  		Allan Adraneda		(617) 664-9692		aladraneda@statestreet.com

		SSB STOCKS		Jean Souther		(617) 664-9693		JTSouther@statestreet.com

		SSB		Andy DeManbro		(617) 664-9689		ardemambro@statestreet.com

		SSB FUTURES				(617) 774-0167		TSY Purchase " P.A. ONLY"

		Barclays		Stephen Rosenblatt		(212) 526-3588		stephen.rosenblatt@barcap.com

		Barclays		Melanie Lambert		(212) 526-3588		melanie.lambert@barcap.com

		Frank Russell		Alex Frink		(206) 505-2076		Afrink@russell.com

		Frank Russell		Steve Tripp		(206) 505-2074		Stripp@russell.com

		 		 		 		 

		SSB Futures

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail

		SSB Futures		9-1-617-774-0167		Fax

		SSB Stocks

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail



mailto:cdegannes@abelnoser.commailto:stephen.rosenblatt@barcap.commailto:Afrink@russell.commailto:Stripp@russell.commailto:aladraneda@statestreet.commailto:ardemambro@statestreet.commailto:DeWitt.Miller@mscibarra.commailto:itg_ops@itg.commailto:michael.holstein@itg.commailto:whines@ablenoser.commailto:chris.antipa@itg.commailto:robert.s.parks@citi.commailto:ssorensen7@bloomberg.netmailto:eric.walcott@itg.commailto:mary.baumgartner@citi.commailto:chicago.clientsrvcgrp@citi.commailto:donna.delk@citi.commailto:JTSouther@statestreet.commailto:jdshaw@statestreet.commailto:mvjimenez@statestreet.commailto:melanie.lambert@barcap.com

Trading Instructions

		59DX Account is the S&P 400 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DX

		Account Name		Oregon State Treasury - 59DX

		59DY Account is the S&P 500 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DY

		Account Name		Oregon State Treasury - 59DY

		59DZ Account is the Russell 2000 Synthetic Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DZ

		Account Name		Oregon State Treasury - 59DZ

		59GA Account is the Russell Large Compay Fundamental Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GA

		Account Name		Oregon State Treasury - 59GA

		59GX Account is the MSCI Risk Premia Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GX

		Account Name		Oregon State Treasury - 59GX
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BlackRock Index funds

		R1 Growth (546761)

																												Fund		S&P 500		Difference				Sec Lending		Security Litigation Payments		Other		Total

												ATTRIBUTIONS														Jun-05		4.97%		4.91%		0.05%				0.01%		0.01%		0.03%		0.05%		0.03%

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY										Jun-05		15.85%		15.79%		0.06%				0.01%		0.03%		0.02%		0.06%		0.02%

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL						Jun-05		5.54%		5.49%		0.04%				0.02%		0.02%		0.01%		0.05%		0.01%

		1998		11.04%		11.04%		0.00%				0.01%		0.00%		-0.01%		0.00%		0.00%						Jun-05		-36.90%		-37.00%		0.10%				0.03%		0.08%		-0.01%		0.10%		-0.01%

		1999		33.19%		33.16%		0.03%				0.01%		-0.03%		0.06%		-0.01%		0.03%						Jul-05		26.80%		26.46%		0.33%				0.09%		0.22%		0.02%		0.33%		0.02%

		2000		-22.40%		-22.43%		0.03%				0.02%		0.01%		0.03%		-0.03%		0.03%						Jul-05		15.20%		15.06%		0.14%				0.02%		0.09%		0.04%		0.15%		0.04%

		2001		-20.37%		-20.42%		0.06%				0.02%		0.02%		-0.02%		0.03%		0.06%																								 

		2002		-27.84%		-27.88%		0.05%				0.02%		0.02%		0.02%		-0.01%		0.05%

		2003		29.78%		29.75%		0.03%				0.01%		0.01%		0.01%		0.00%		0.03%

		2004		6.39%		6.30%		0.09%				0.01%		0.02%		0.00%		0.06%		0.09%						Notes:

		2005		5.32%		5.26%		0.05%				0.01%		0.01%		0.00%		0.03%		0.05%						2005: Other includes +3 bps of trade variance

		2006		9.17%		9.07%		0.09%				0.02%		0.03%		0.03%		0.02%		0.09%						2006: Other includes +2 bps of trade variance

		2007		11.91%		11.81%		0.10%				0.02%		-0.03%		0.03%		0.08%		0.10%						2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2008		-38.19%		-38.44%		0.25%				0.03%		-0.11%		0.01%		0.32%		0.25%						2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2009		37.57%		37.21%		0.36%				0.03%		-0.02%		0.02%		0.33%		0.36%

		2010		16.84%		16.71%		0.13%				0.03%		-0.02%		0.02%		0.10%		0.13%

		2011		2.80%		2.64%		0.16%				0.03%		0.01%		0.01%		0.10%		0.16%

		2012		15.38%		15.26%		0.12%				0.04%		0.03%		-0.01%		0.06%		0.12%



		R1 Value (511153)

												ATTRIBUTIONS

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL

		1998		15.54%		15.44%		0.10%				0.01%		0.03%		0.00%		0.07%		0.10%

		1999		7.45%		7.35%		0.11%				0.01%		0.03%		-0.08%		0.14%		0.11%

		2000		7.23%		7.01%		0.22%				0.01%		-0.02%		0.07%		0.15%		0.22%

		2001		-5.59%		-5.59%		-0.00%				0.02%		-0.01%		0.01%		-0.02%		-0.00%

		2002		-15.52%		-15.52%		-0.00%				0.02%		-0.01%		0.00%		-0.01%		-0.00%

		2003		30.04%		30.03%		0.00%				0.01%		0.00%		0.02%		-0.03%		0.00%

		2004		16.51%		16.49%		0.02%				0.01%		-0.01%		0.01%		0.01%		0.02%

		2005		7.14%		7.05%		0.08%				0.02%		-0.01%		0.03%		0.03%		0.08%

		2006		22.27%		22.25%		0.02%				0.02%		-0.01%		0.00%		0.02%		0.02%

		2007		-0.01%		-0.17%		0.17%				0.03%		0.03%		0.04%		0.07%		0.17%

		2008		-36.74%		-36.85%		0.11%				0.05%		-0.06%		0.01%		0.11%		0.11%

		2009		20.16%		19.69%		0.46%				0.16%		0.10%		0.03%		0.17%		0.46%

		2010		15.73%		15.51%		0.23%				0.03%		-0.01%		0.02%		0.19%		0.23%

		2011		0.48%		0.39%		0.09%				0.03%		0.01%		0.01%		0.04%		0.09%

		2012		17.60%		17.51%		0.09%				0.04%		-0.02%		0.00%		0.07%		0.09%



		** Other includes: (1) Security litigation payments (2) Composite versus Primary Exchange pricing prior to 1/1/2002; and (3) Fees.

		Notes:

		2005: Other includes +3 bps of trade variance

		2006: Other includes +2 bps of trade variance

		2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2011: + 6 bps Sec Lit includes Enron in Jan and Marsh & McLennan in November
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  (59DX) (59DY) (59DZ) (595V)


S&P 400 Mini S&P 500 Large Russell 2000 Mini TRANSITION


CASH 2,640,759.65 $          11,417,385.39 $     99,563,712.04 $       9,698,751.81 $      


Variation Margin Citigroup (P2DC) 68,970.00 $                 303,599.12 $            2,922,510.00 $            - $                       


Variation Margin Citigroup (PDC) (54,120.00) $                142,800.59 $            3,241,910.00 $            - $                       


Real Time Variation Citigroup 1,320.00 $                   (270,000.00) $           (3,002,360.00) $           - $                       


Dividend & Interest Accruals 75,462.90 $               1,150,602.07 $       2,503.77 $                143,770.45 $         


Collateral in T-Bills Citigroup 500,000.00 $               2,000,000.00 $         14,000,000.00 $          - $                       


Net Pending Trades (816,328.60) $        - $                        


Futures Contracts Citigroup 33 48 1597 0


Futures Contract Limit Citigroup 81 97 1982 0


Contract Notional Value 86,410.00 $                 306,150.00 $            71,240.00 $                306,150.00 $           


Current Equitized Amount 2,851,530.00 $            14,695,200.00 $       113,770,280.00 $        - $                       


Intraday SELLS/CACS


- $                         - $                      - $                          - $                       


Intrady BUYS - $                         - $                      - $                          - $                       


Non Equitized Amount 311,892.55 $               (1,070,740.55) $        35,485.81 $                9,842,522.26 $         


Contracts to Equitize 3.61 -3.50 0.50 32.15


PERCENTAGE CASH EQUITIZED 90% 108% 100% 0%


Market Value of Portfolio 158,917,624.25 806,101,529.17        128,562,055.84 205,503,263.93


Percentage Cash 1.99% 1.69% 86.40% 4.79%


Bps effect of margin calls -0.00034 0.00018 0.02522 0.00000
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Common School Fund Performance
(Periods ending December 31, 2019, and March 31, 2020)

Alternatives

Although differentiated from public equity factor tilts by investments in event-driven and

managed futures, underperformance within Alternatives can also be attributed to pronounced
long/short Value exposures (i.e. long Value, short Growth).

Period Ending 12/31/19

Market Value

3 Months 1 Year

3 Years 5 Years 10 Years

Common School Fund Alternatives Returns S 119,813,485 | -2.09% | -1.47% | N/A N/A N/A
CPIl + 400 Bps 1.07% 6.37% N/A N/A N/A
Excess Return -3.16% | -7.84% | N/A N/A N/A

Period Ending 3/31/2020

Market Value

3 Months 1 Year 3 Years 5 Years 10 Years

Common School Fund Alternatives Returns S 136,561,585 | -7.11% |-11.65%| N/A N/A N/A
CPI + 400 Bps 1.43% 5.60% N/A N/A N/A
Excess Return -8.54% |-17.25%| N/A N/A N/A

10




Real-Time Futures

		6/2/20 14:36		CRP 910		CRP 911		CRP 912		94M		ORG41N

		SSB ACCOUNT		(59DX)

viterim: viterim:
CITIGROUP
276-05910-8-7-146
Short Code: CRP910		(59DY)

viterim: viterim:
CITIGROUP:
276-05911-8-6-146
Short Code: CRP911		(59DZ)

viterim: viterim:
CITIGROUP
276-05912-8-5-146
Short Code: CRP912		(59GX)

viterim: 
CITIGROUP
276-9124M
Short Code: CRP-94M		(59GY)

viterim: 
CITIGROUP
276-9241-N
Short Code: ORG41N												Contract		Side		Qty				Account

		FUTURES CONTRACT		S&P 400 Mini		S&P 500 Mini		Russell 2000 Mini		S&P 500 Mini		World X-US												FAZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Feb-01

		CASH		$   3,918,712.07		$   11,185,455.05		$   8,383,238.70

Karl CHENG: Karl CHENG:
Only fund need to add UST & SST cash		$   3,795,634.67		$   8,901,859.91												ESZ3 Index		ERROR:#NAME?		ERROR:#NAME?				May-01

		Variation Margin Citigroup (P2DC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												RTAZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Jun-05

		Variation Margin Citigroup (PDC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												ESZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Sep-02

		Real Time Variation Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Dividend & Interest Accruals		$   460,208.33		$   2,468,820.36

Michael Viteri: T+3 CASH = $676,351.99
		$   164,897.94		$   4,620,221.60		$   516,116.94

		Collateral in T-Bills Citigroup		$   750,000.00

VITERI Michael: 7/31/20 $250,000
7/31/21 $500,000
		$   3,000,000.00

VITERI Michael: 10/31/20 $2,000,000
7/31/21  $1,000,000		$   500,000.00

VITERI Michael: 7/31/20 $500,000		$   1,000,000.00

VITERI Michael: 7/31/21  $1,000,000 		$   1,200,000.00

VITERI Michael: 7/31/20 $200,000
4/30/21 $1,000,000				 		 						 

		Net Pending Trades		$   - 0

Michael Viteri: 
Settle 6/22/18




				

VITERI Michael: 7/31/20 $500,000		$   - 0

Michael Viteri: 
 Settle 6/22/18



				

VITERI Michael: 7/31/21  $1,000,000 		$   - 0		- 0

Paola NEALON : BUY  -$620,739  Settle 3/24/16
BUY  -$1,882,392.22  Settle 3/29/16
SELL  $1,558,151.79  Settle 3/29/16

		$   - 0

		Futures Contracts Citigroup		27		94

Ben MAHON : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap
						

VITERI Michael: 7/31/20 $200,000
4/30/21 $1,000,000		

Paola NEALON : BUY  -$620,739  Settle 3/24/16
BUY  -$1,882,392.22  Settle 3/29/16
SELL  $1,558,151.79  Settle 3/29/16

		106		42

Michael VITERI : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap		122

Michael VITERI : Viteri:
Rolled 																								 

		Futures Contract Limit Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contract Notional Value		ERROR:#NAME?

viterim: S&P 400 Mini Futures Notional Value						

Michael VITERI : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap		ERROR:#NAME?

viterim: S&P 500 Futures Notional Value						

Michael VITERI : Viteri:
Rolled 		ERROR:#NAME?

viterim: Russell 2000 Mini Futures Notional Value		ERROR:#NAME?

viterim: S&P 500 Mini Futures Notional Value		ERROR:#NAME?

viterim: S&P 500 Mini Futures Notional Value

		Current Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Pending Corporate Actions		$   - 0

Paola NEALON : Selling 12,866 Shares of SPW
						

viterim: S&P 500 Mini Futures Notional Value		

viterim: S&P 500 Mini Futures Notional Value		$   - 0		$   - 0		$   - 0		$   - 0

Paola NEALON : Paola NEALON :
DRC $374,880

		Intrady BUYS/SELLS		$   - 0		$   - 0		$   - 0		$   - 0						 				 

		Non Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contracts to Equitize		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		PERCENTAGE CASH EQUITIZED		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																												 

		MV of Port (Cash + STIF + SECU)		686,383,778.95		2,603,948,832.50		314,298,353.14		3,606,327,981.66		1,298,507,618.70				 						 		 

		Percentage Portfolio Equitized 		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Bps effect of margin calls		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?										 

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

		OPERF NAV (Cash + Stif + Secu + VM + Acc)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

																						 

								 														 

								 



		CSF Cash Overlay		S&P 500 mini		MSCI EAFE mini		10 Yr TSY Future		TOTAL

		CASH IN STIF		$   52,395,406.00		$   52,395,406.00		$   52,395,406.00		$   52,395,406.00

		Variation Margin Citigroup (P2DC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Variation Margin Citigroup (PDC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Real Time Variation Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Accruals								$   164,897.94

		Collateral in T-Bills Citigroup		$   1,000,000.00		$   1,000,000.00		$   1,000,000.00		$   3,000,000.00

		Outstanding Contracts Citigroup		100		100		270

		Contract Purchase Limit		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contract Notional Value		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Current Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Non Equitized Amount								ERROR:#NAME?

		Contracts to Equitize		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		 

		NOTIONAL EXPOSURE				>100% IMPLIES LEVERAGE------>				ERROR:#NAME?



				 				 																												 

						 















																						 





												ERROR:#NAME?
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Data

		 		Last_price		PX_CLOSE_1D		PX_CLOSE_2D		C-D		PX_CLOSE_3D		C-F		Contract_Value		FUT_SEC_HEDGE_ML		NAME

		SML Index		ERROR:#NAME?		M		ERROR:#NAME?		ERROR:#VALUE!		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		ijk equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MID INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		SPX INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RUY INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RIY INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?

		SML Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		FA1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		 

		midv index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EFA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJK Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJKIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RLZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TUZ9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		 

		FVZ9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TYH0 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		VNQ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EDH7 Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		SP2 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		ESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAZ8  Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTAZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RMZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		PTH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FA4 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		GNZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ED1 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 		ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWM Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWMIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MINT Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFIHX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFGFX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USMMT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index M1US000$ Index M1USQU Index comp



		CORPORATE ACTION WORK AREA

		XNCR Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MLAB Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		AAXN Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		USNA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

						ERROR:#NAME?





MSCI Rebalance Bids

				05/27/19		59GX		59GY

				Barclays		20 mils		1 bps

				ITG		20 mils		1.5 bps

				Russell		25 mils		1.5 bps

				08/27/19				59GY

				Barclays				1 bps

				ITG				1.5 bps

				Russell				1.5 bps

				11/27/19		59GX		59GY

				Barclays		25 mils		1 bp

				ITG		30 mils		1.25 bps

				Russell		15 mils		1 bps

				Instinet		50 mils		2 bps

				02/28/19				59GY

				Barclays				1 bps				$   200,000,000.00		BUY

				ITG				1.5 bps				$   200,000,000.00		SELL

				Russell				3 bps				19,347,989		Shares				 

												0.0001		Commission

												$   40,000.00		Commission $$

												$   0.0021		$/share





Risk Premia Perf

		 		PX_Last		PX_CLOSE_1D		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		M2CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPXT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RIY Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RUFUSLTU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?







				 		 		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1WOUEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUMO Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUNQ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXVRSD Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		MXCXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MXCXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WDUIM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GSIE Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		 



		 										MTD		QTD		YTD		1 Month		3 Months		6 Months		1 year						3 Months		6 Months		1 year

										33/33/33 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										Orig US Risk Premia 33/33/33 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										40/30/30 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										New US Risk Premia  40/30/30 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										MSCI Int'l Risk Premia Top/Down Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?



		 								9/30/16																				3 Months		6 Months		1 year

										Orig 33/33/33 Gross																				Jan-00		Jan-00		Jan-00

										New 40/30/30 Gross																				Jan-00		Jan-00		Jan-00

		 





										 





Citi CSFV

		 		LAST_PRICE		FUT_DVD_TO_EXP		FUT_ACT_DAYS_EXP		FUT_THEOR_PX		FUT_FAIR_VAL		Rich/Cheap		NAME		 		 

		spx index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				 Citigroup Calendar Spread Fair Value

		RIY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				Implied financing rate from nearby futures price, estimated dividends.  Compared as spread to LIBOR. Use this for quick measure of fair value

		mid Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				S&P 500		MSCI Eafe		S&P 400		S&P 600		Russell 2000

		SML Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp) (OFFER SIDE)

		RTY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Far Future minus Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Future minus Near Future (a.k.a. Spread, deferred less nearby)

		SPH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Futures Price

		SPM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Future Divs minus Near Divs		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Future Divs minus Near Divs (a.k.a. Nearby to deferred)

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Eurodollar futures or screens for LIBOR, after ED expiration

		ESM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Can get from Bbg's FVD screen								 

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread Implied Financing Rate								 

		MFSM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Nearby less divs (Can get from Bbg's FVD screen)

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Deferred over Div-adj Nearby (Can get from Bbg's FVD screen)

		FAM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												 

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Fair Value

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness Index Points

		RTYM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness BPS

		EDH0 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		EDM0 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		esH0esM0 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		mfsH0mfsM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		faH0faM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		GNH0GNM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		rtyH0rtyM0 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		EDH0 Index		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		ED1 Comdty		ERROR:#NAME?						 						ERROR:#NAME?

		ED1 Comdty																		Bloomberg Implied Fair Value

		TUH8 Index																		Tie in with Bloomberg's FVD screen. Calculate the spread implied rate from the individual implied rates.

		TUH8 Index																		S&P 500		Russell 1000		S&P 400		S&P 600		Russell 2000

		TUH8TUM8 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp)

		RIY Index																		1.37%

viterim: viterim:
Implied Rate: Near
				-0.37%		0.28%		-0.19%		Near Implied Rate

		mid Index																		ERROR:#NAME?

viterim: viterim:
Near Expire in Days				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Days to Expiry

		SML Index																		0.99%

viterim: viterim:
Implied Rate: Far
				1.85%		0.15%		-0.29%		Far Implied Rate

		RTY Index																		ERROR:#NAME?

viterim: viterim:
Days to Expiry Far		

viterim: viterim:
Far Future minus Near Future		

viterim: viterim:
Near Future		

viterim: viterim:
Future Divs minus Near Divs				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Days to Expiry

		SPM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Near Future expiry

		SPU6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Far Future expiry

		ESM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread implied financing rate (c.f. above result)

		ESU6 Index																		Solve for r, from  ....   (1+ Rimplied NEAR) * (1+ Rimplied Forward) = (1+ Rimplied FAR)

		RMM6 Index

		RMU6 Index																												 

		FAM6 Index

		FAU6 Index

		GNM6 Index																						 

		GNU6 Index

		RTAM6 Index																		Fair Value

		RTAU6 Index																		S&P 500

		EDM6 Comdty																		ERROR:#NAME?

viterim: Fair Value a.k.a. Theo Future				ERROR:#NAME?				ERROR:#NAME?

		EDU6 Comdty																		ERROR:#NAME?

viterim: Spot or Cash Level

		spM6spU6 Equity																		ERROR:#NAME?

viterim: Future (far)

		esM6esU6 index																		ERROR:#NAME?

viterim: SPREAD = Future - Cash

		rmM6rmU6 index																		ERROR:#NAME?

viterim: FAIR = Theo - Cash


		faM6faU6 Index																		ERROR:#NAME?

viterim: Mispricing (bps)=
(Spread - Fair)/Spot


		GNM6GNU6 Index																		ERROR:#NAME?

		rtaM6rtaU6 index

		EDM6 Index

		US0003m Index

		ED1 Comdty

																								S&P 500		S&P 400		Russell 2000

																				Two Weeks				-3.0		-9.5		-55.0

																				Last week				4.0		0.0		-49.0

																				Today				-9.0		-19.0		-62.0











BBPTACShadowWks0001

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																		ERROR:#NAME?		ERROR:#NAME?		$   114.20		0.0000

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   (996.14)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   689,620.42		0.0021

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   (1,135.14)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																		ERROR:#NAME?		ERROR:#NAME?		$   (231.66)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#REF!												ERROR:#REF!

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?





JPM CSFV

		 		LAST_PRICE		FUT_DVD_TO_EXP		FUT_ACT_DAYS_EXP		FUT_THEOR_PX		FUT_FAIR_VAL		Rich/Cheap		NAME				 		Ticker		Last				Euro Dollar		# of days		Dividend Diff		Fair Value		Last Price		Rich/Cheap $		Rich/Cheap Bps		Last

		spx index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						S&P Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?

viterim: viterim:
Had EDU0		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RIY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						MID Mini  FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		mid Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						S&P 600 Mini		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SML Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						RL2 Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						Eafe Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						SP 500 mini

Michael VITERI : Michael VITERI :
Use MDM to view market depth										Account		Roll Cost

VITERI Michael: VITERI Michael:
FV - Spread X # of contracts held X $/Contract		BPS/Acct		6/18 Roll Cost

VITERI Michael: VITERI Michael:
FV - Spread X # of contracts held X $/Contract		

viterim: viterim:
Had EDU0												6/18 bps/acct

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						Bid		Offer								59DX		ERROR:#NAME?		ERROR:#NAME?		$   114.20		0.0000

		ESM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?								59DY		ERROR:#NAME?		ERROR:#NAME?		$   (996.14)		(0.0000)

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?								59DZ		ERROR:#NAME?		ERROR:#NAME?		$   689,620.42		0.0021

		MFSM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 		ERROR:#NAME?		ERROR:#NAME?								59GA		ERROR:#NAME?		ERROR:#NAME?		$   (1,135.14)		(0.0000)

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 												59GX		ERROR:#NAME?		ERROR:#NAME?		$   (231.66)		(0.0000)

		FAM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						MID mini

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						Bid		Offer

		GNM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?														 

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		RTYM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		EDH0 Comdty		ERROR:#NAME?		 										ERROR:#NAME?

		EDM0 Comdty		ERROR:#NAME?		 										ERROR:#NAME?						SML mini												 

		esH0esM0 index		ERROR:#NAME?												ERROR:#NAME?						Bid		Offer

		mfsH0mfsM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		faH0faM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		GNH0GNM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		rtyH0rtyM0 index		ERROR:#NAME?												ERROR:#NAME?

		EDH0 Index		ERROR:#NAME?		 										ERROR:#NAME?						RL2 mini

		ED1 Comdty		ERROR:#NAME?		 										ERROR:#NAME?						Bid		Offer

		ED1 Comdty		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

				 																		ERROR:#NAME?		ERROR:#NAME?



																						EAFE mini

																						Bid		Offer

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

		spx index																				ERROR:#NAME?		ERROR:#NAME?

		RIY Index

		mid Index

		SML Index

		RTY Index

		SPU9 Index

		SPZ9 Index

		ESU9 Index

		ESZ9 Index

		MFSU9 Index																				 

		MFSZ9 Index

		FAU9 Index

		FAZ9 Index

		GNU9 Index

		GNZ9 Index

		RTYU9 Index

		RTYZ9 Index

		EDU9 Comdty

		EDZ9 Comdty

		esU9esZ9 index

		mfsU9mfsZ9 Index

		faU9faZ9 Index

		GNU9GNZ9 Index

		rtyU9rtyZ9 index

		EDU9 Index

		ED1 Comdty

		ED1 Comdty

		TUU9 Index

		TUZ9 Index

		TUU9TUZ9 Index

		TUM7TUU7 Index









CSF Cash Flows

				Date		Cash		Change in Cash		 		 

		Jan-00		        2016-12-01		45,374,857		-768,430				

		Jan-00		        2016-12-02		44,606,427		-609,171				

		Jan-00		        2016-12-05		43,997,256		-2,581,116				

		Jan-00		        2016-12-06		41,416,140		23,189				

		Jan-00		        2016-12-07		41,439,329		-27,221				

		Jan-00		        2016-12-08		41,412,108		-18,108				

		Jan-00		        2016-12-09		41,394,000		-403,540				

		Jan-00		        2016-12-12		40,990,460		60,090				

		Jan-00		        2016-12-13		41,050,550		574,939				

		Jan-00		        2016-12-14		41,625,489		715,051				

		Jan-00		        2016-12-15		42,340,540		25,477				

		Jan-00		        2016-12-16		42,366,017		96,074				

		Jan-00		        2016-12-19		42,462,091		-83,706				

		Jan-00		        2016-12-20		42,378,385		67,914				

		Jan-00		        2016-12-21		42,446,300		379,639				

		Jan-00		        2016-12-22		42,825,939		-35,116,995				

		Jan-00		        2016-12-23		7,708,944		7,959,518				

		Jan-00		        2016-12-27		15,668,462		-1,560,746				

		Jan-00		        2016-12-28		14,107,716		-40,627				

		Jan-00		        2016-12-29		14,067,089		-1,644,058				

		Jan-00		        2016-12-30		12,423,031		-782,683				

		Jan-00		        2016-12-31		11,669,108		0				

		Jan-00		        2017-01-03		11,669,108		-175,725				

		Jan-00		        2017-01-04		11,493,382		224,743				

		Jan-00		        2017-01-05		11,718,125		-248,373				

		Jan-00		        2017-01-06		11,469,752		-33,573				

		Jan-00		        2017-01-09		11,436,179		-92,636				

		Feb-00		        2017-01-10		11,343,543		-50,757				

		Feb-00		        2017-01-11		11,292,786		-243,214				

		Feb-00		        2017-01-12		11,049,572		-54,140				

		Feb-00		        2017-01-13		10,995,432		422,928				

		Feb-00		        2017-01-17		11,418,360		-86,211				

		Feb-00		        2017-01-18		11,332,149		-23,920				

		Feb-00		        2017-01-19		11,308,230		65,386				

		Feb-00		        2017-01-20		11,373,616		94,502				

		Feb-00		        2017-01-23		11,468,118		-27,681				

		Feb-00		        2017-01-24		11,440,437		311,349				

		Feb-00		        2017-01-25		11,751,785		340,622				

		Feb-00		        2017-01-26		12,092,407		-1,023,823				

		Feb-00		        2017-01-27		11,068,584		-156,781				

		Feb-00		        2017-01-30		10,911,804		238,647				

		Feb-00		        2017-01-31		11,150,450		-899,516				

		Feb-00		        2017-02-01		10,262,012		-276,752				

		Feb-00		        2017-02-02		9,985,260		-382,591				

		Feb-00		        2017-02-03		9,602,668		-130,142				

		Feb-00		        2017-02-06		9,472,526		-178,433				

		Feb-00		        2017-02-07		9,294,093		-119,993				

		Feb-00		        2017-02-08		9,174,100		-101,555				

		Feb-00		        2017-02-09		9,072,546		-344,457				

		Feb-00		        2017-02-10		8,728,088		-37,529				

		Feb-00		        2017-02-13		8,690,559		-97,941				

		Feb-00		        2017-02-14		8,592,618		-357,210				

		Feb-00		        2017-02-15		8,235,408		-5,956				

		Feb-00		        2017-02-16		8,229,452		-66,122				

		Mar-00		        2017-02-17		8,163,330		0				

		Mar-00		        2017-02-21		8,163,330		375,970				

		Mar-00		        2017-02-22		8,539,301		-12,838				

		Mar-00		        2017-02-23		8,526,463		-1,479,171				

		Mar-00		        2017-02-24		7,047,292		-33,313				

		Mar-00		        2017-02-27		7,013,979		-434,295				

		Mar-00		        2017-02-28		6,579,684		1,729,592				

		Mar-00		        2017-03-01		8,316,725		38,906				

		Mar-00		        2017-03-02		8,355,631		-197,224				

		Mar-00		        2017-03-03		8,158,407		2,030,786				

		Mar-00		        2017-03-06		10,189,193		-108,986				

		Mar-00		        2017-03-07		10,080,207		8,753,795				

		Mar-00		        2017-03-08		18,834,002		-123,251				

		Mar-00		        2017-03-09		18,710,751		2,890				

		Mar-00		        2017-03-10		18,713,641		-1,645,218				

		Mar-00		        2017-03-13		17,068,423		102,948				

		Mar-00		        2017-03-14		17,171,371		-421,748				

		Mar-00		        2017-03-15		16,749,623		240,966				

		Mar-00		        2017-03-16		16,990,589		-2,017,184				

		Mar-00		        2017-03-17		14,973,404		-119,976				

		Mar-00		        2017-03-20		14,853,428		-712,641				

		Mar-00		        2017-03-21		14,140,788		-74,057				

		Mar-00		        2017-03-22		14,066,731		942,016				

		Mar-00		        2017-03-23		15,008,747		56,803				

		Mar-00		        2017-03-24		15,065,550		0				

		Mar-00		        2017-03-27		15,065,550		439,538				

		Mar-00		        2017-03-28		15,505,088		-277,089				

		Mar-00		        2017-03-29		15,227,999		585,741				

		Mar-00		        2017-03-30		15,813,740		-1,041,711				

		Mar-00		        2017-03-31		14,772,029		821,785				

		Apr-00		        2017-04-03		15,608,967		251,616				

		Apr-00		        2017-04-04		15,860,583		-412,736				

		Apr-00		        2017-04-05		15,447,846		67,511				

		Apr-00		        2017-04-06		15,515,357		-418,008				

		Apr-00		        2017-04-07		15,097,349		-67,971				

		Apr-00		        2017-04-10		15,029,379		156,329				

		Apr-00		        2017-04-11		15,185,707		300,332				

		Apr-00		        2017-04-12		15,486,039		575,097				

		Apr-00		        2017-04-13		16,061,136		-1,716,128				

		Apr-00		        2017-04-17		14,345,008		-315,433				

		Apr-00		        2017-04-18		14,029,576		-45,393				

		Apr-00		        2017-04-19		13,984,183		-105,870				

		Apr-00		        2017-04-20		13,878,313		12,924				

		Apr-00		        2017-04-21		13,891,237		-6,117,527				

		Apr-00		        2017-04-24		7,773,710		-680,176				

		Apr-00		        2017-04-25		7,093,534		-114,738				

		Apr-00		        2017-04-26		6,978,796		296,046				

		Apr-00		        2017-04-27		7,274,843		-147,848				

		Apr-00		        2017-04-28		7,126,995		486,083				

		Apr-00		        2017-04-30		7,626,316		0				

		Apr-00		        2017-05-01		7,626,316		-78,098				

		Apr-00		        2017-05-02		7,548,218		-184,045				

		Apr-00		        2017-05-03		7,364,173		707,599				

		Apr-00		        2017-05-04		8,071,772		662,597				

		Apr-00		        2017-05-05		8,734,368		164,792				

		Apr-00		        2017-05-08		8,899,160		-41,780				

		Apr-00		        2017-05-09		8,857,379		80,876				

		Apr-00		        2017-05-10		8,938,255		1,478,104				

		Apr-00		        2017-05-11		10,416,359		-178,381				

		May-00		        2017-05-12		10,237,977		-932,618				

		May-00		        2017-05-15		9,305,360		228,067				

		May-00		        2017-05-16		9,533,427		782,830				

		May-00		        2017-05-17		10,316,256		-207,716				

		May-00		        2017-05-18		10,108,540		56,474				

		May-00		        2017-05-19		10,165,015		-34,612				

		May-00		        2017-05-22		10,130,403		12,544				

		May-00		        2017-05-23		10,142,947		6,084,082				

		May-00		        2017-05-24		16,227,029		-334,613				

		May-00		        2017-05-25		15,892,416		1,331,397				

		May-00		        2017-05-26		17,223,813		-17,418				

		May-00		        2017-05-30		17,206,394		795,489				

		May-00		        2017-05-31		18,001,883		-597,467				

		May-00		        2017-06-01		17,417,203		553,304				

		May-00		        2017-06-02		17,970,507		541,008				

		May-00		        2017-06-05		18,511,515		26,704				

		May-00		        2017-06-06		18,538,219		-210,945				

		May-00		        2017-06-07		18,327,274		-14,958				

		May-00		        2017-06-08		18,312,317		-112,852				

		May-00		        2017-06-09		18,199,465		310,318				

		May-00		        2017-06-12		18,509,783		-64,981				

		May-00		        2017-06-13		18,444,802		122,105				

		May-00		        2017-06-14		18,566,907		-50,987				

		May-00		        2017-06-15		18,515,920		78,719				

		May-00		        2017-06-16		18,594,639		-17,792				

		May-00		        2017-06-19		18,576,847		-379,822				

		May-00		        2017-06-20		18,197,026		-32,739				

		May-00		        2017-06-21		18,164,287		11,372				

		May-00		        2017-06-22		18,175,659		-106,417				

		May-00		        2017-06-23		18,069,242		16,874,428				

		Jun-00		        2017-06-26		34,943,670		8,622,036				

		Jun-00		        2017-06-27		43,565,706		5,991,248				

		Jun-00		        2017-06-28		49,556,954		-397,073				

		Jun-00		        2017-06-29		49,159,880		-38,151,136				

		Jun-00		        2017-06-30		11,008,745		633,451				

		Jun-00		        2017-07-03		11,666,271		-439,076				

		Jun-00		        2017-07-05		11,227,195		1,044				

		Jun-00		        2017-07-06		11,228,239		-49,004				

		Jun-00		        2017-07-07		11,179,236		9,117				

		Jun-00		        2017-07-10		11,188,353		1,402,694				

		Jun-00		        2017-07-11		12,591,047		-30,927				

		Jun-00		        2017-07-12		12,560,119		-293,017				

		Jun-00		        2017-07-13		12,267,103		786,075				

		Jun-00		        2017-07-14		13,053,178		-38,261				

		Jun-00		        2017-07-17		13,014,917		-139,338				

		Jun-00		        2017-07-18		12,875,579		1,513,027				

		Jun-00		        2017-07-19		14,388,606		555,715				

		Jun-00		        2017-07-20		14,944,321		-34,621				

		Jun-00		        2017-07-21		14,909,700		-43,711				

		Jun-00		        2017-07-24		14,865,990		79,043				

		Jun-00		        2017-07-25		14,945,033		-88,727				

		Jun-00		        2017-07-26		14,856,306		6,226				

		Jun-00		        2017-07-27		14,862,532		48,280				

		Jun-00		        2017-07-28		14,910,811		276,473				

		Jun-00		        2017-07-31		15,187,285		665,589				

		Jun-00		        2017-08-01		15,869,319		604,956				

		Jun-00		        2017-08-02		16,474,275		-579,865				

		Jun-00		        2017-08-03		15,894,410		-145,495				

		Jul-00		        2017-08-04		15,748,915		-245,425				

		Jul-00		        2017-08-07		15,503,490		-2,416,928				

		Jul-00		        2017-08-08		13,086,561		-183,113				

		Jul-00		        2017-08-09		12,903,448		-156,688				

		Jul-00		        2017-08-10		12,746,760		694,011				

		Jul-00		        2017-08-11		13,440,771		-262,199				

		Jul-00		        2017-08-14		13,178,572		-157,465				

		Jul-00		        2017-08-15		13,021,107		665,799				

		Jul-00		        2017-08-16		13,686,906		787,888				

		Jul-00		        2017-08-21		14,406,889		-461,184				

		Jul-00		        2017-08-22		13,945,705		-831,674				

		Jul-00		        2017-08-23		13,114,031		132,652				

		Jul-00		        2017-08-24		13,246,683		-270,950				

		Jul-00		        2017-08-25		12,975,734		138,454				

		Jul-00		        2017-08-28		13,114,188		-81,052				

		Jul-00		        2017-08-29		13,033,136		-12,634				

		Jul-00		        2017-08-30		13,020,501		450,613				

		Jul-00		        2017-08-31		13,471,115		-771,221				

		Jul-00		        2017-09-01		12,716,978		-161,143				

		Jul-00		        2017-09-05		12,555,835		-72,485				

		Jul-00		        2017-09-06		12,483,350		-357,326				

		Jul-00		        2017-09-07		12,126,024		-117,615				

		Jul-00		        2017-09-08		12,008,409		452,621				

		Jul-00		        2017-09-11		12,461,030		-159,290				

		Jul-00		        2017-09-12		12,301,741		575,390				

		Jul-00		        2017-09-13		12,877,131		-355,101				

		Jul-00		        2017-09-14		12,522,030		-25,872				

		Jul-00		        2017-09-15		12,496,159		-60,969				

		Jul-00		        2017-09-18		12,435,190		-125,210				

		Jul-00		        2017-09-19		12,309,979		-17,360				

		Aug-00		        2017-09-20		12,292,619		210,648				

		Aug-00		        2017-09-21		12,503,267		75,587				

		Aug-00		        2017-09-22		12,578,854		50,245				

		Aug-00		        2017-09-25		12,629,099		24,776				

		Aug-00		        2017-09-26		12,653,874		-21,546				

		Aug-00		        2017-09-27		12,632,328		-102,621				

		Aug-00		        2017-09-28		12,529,707		-2,401,888				

		Aug-00		        2017-09-29		10,127,819		806,121				

		Aug-00		        2017-09-30		10,948,604		0				

		Aug-00		        2017-10-02		10,948,604		-139,304				

		Aug-00		        2017-10-03		10,809,300		-1,569,386				

		Aug-00		        2017-10-04		9,239,914		420,490				

		Aug-00		        2017-10-05		9,660,405		208,773				

		Aug-00		        2017-10-06		9,869,178		-1,477,370				

		Aug-00		        2017-10-09		8,391,808		277,322				

		Aug-00		        2017-10-10		8,669,130		-239,371				

		Aug-00		        2017-10-11		8,429,759		879,628				

		Aug-00		        2017-10-12		9,309,387		-332,987				

		Aug-00		        2017-10-13		8,976,400		-34,509				

		Aug-00		        2017-10-16		8,941,891		-201,280				

		Aug-00		        2017-10-17		8,740,611		-1,308,505				

		Aug-00		        2017-10-18		7,432,106		155,447				

		Aug-00		        2017-10-19		7,587,553		1,033,210				

		Aug-00		        2017-10-20		8,620,763		4,685,034				

		Aug-00		        2017-10-23		13,305,797		1,433,326				

		Aug-00		        2017-10-24		14,739,123		1,666,155				

		Aug-00		        2017-10-25		16,405,278		2,634,835				

		Aug-00		        2017-10-26		19,040,113		3,935,939				

		Aug-00		        2017-10-27		22,976,052		3,707,603				

		Aug-00		        2017-10-30		26,683,655		1,368,693				

		Sep-00		        2017-10-31		28,052,348		3,076,220				

		Sep-00		        2017-11-01		31,145,357		-524,269				

		Sep-00		        2017-11-02		30,621,089		7,193,509				

		Sep-00		        2017-11-03		37,814,598		4,156,378				

		Sep-00		        2017-11-06		41,970,975		-544,659				

		Sep-00		        2017-11-07		41,426,316		4,581,329				

		Sep-00		        2017-11-08		46,007,645		-96,343				

		Sep-00		        2017-11-09		45,911,302		2,172,997				

		Sep-00		        2017-11-10		48,084,299		2,605,736				

		Sep-00		        2017-11-13		50,690,035		-212,383				

		Sep-00		        2017-11-14		50,477,652		1,281,387				

		Sep-00		        2017-11-15		51,759,039		303,992				

		Sep-00		        2017-11-16		52,063,031		879,205				

		Sep-00		        2017-11-17		52,942,236		243,954				

		Sep-00		        2017-11-20		53,186,190		-57,786				

		Sep-00		        2017-11-21		53,128,404		-332,516				

		Sep-00		        2017-11-22		52,795,888		-38,097				

		Sep-00		        2017-11-24		52,757,791		72,990				

		Sep-00		        2017-11-27		52,830,782		-93,385				

		Sep-00		        2017-11-28		52,737,397		-59,735				

		Sep-00		        2017-11-29		52,677,662		63,535				

		Sep-00		        2017-11-30		52,741,198		-408,431				



Total Cash and daily change in Cash



Change in Cash	        2016-12-01	        2016-12-02	        2016-12-05	        2016-12-06	        2016-12-07	        2016-12-08	        2016-12-09	        2016-12-12	        2016-12-13	        2016-12-14	        2016-12-15	        2016-12-16	        2016-12-19	        2016-12-20	        2016-12-21	        2016-12-22	        2016-12-23	        2016-12-27	        2016-12-28	        2016-12-29	        2016-12-30	        2016-12-31	        2017-01-03	        2017-01-04	        2017-01-05	        2017-01-06	        2017-01-09	        2017-01-10	        2017-01-11	        2017-01-12	        2017-01-13	        2017-01-17	        2017-01-18	        2017-01-19	        2017-01-20	        2017-01-23	        2017-01-24	        2017-01-25	        2017-01-26	        2017-01-27	        2017-01-30	        2017-01-31	        2017-02-01	        2017-02-02	        2017-02-03	        2017-02-06	        2017-02-07	        2017-02-08	        2017-02-09	        2017-02-10	        2017-02-13	        2017-02-14	        2017-02-15	        2017-02-16	        2017-02-17	        2017-02-21	        2017-02-22	        2017-02-23	        2017-02-24	        2017-02-27	        2017-02-28	        2017-03-01	        2017-03-02	        2017-03-03	        2017-03-06	        2017-03-07	        2017-03-08	        2017-03-09	        2017-03-10	        2017-03-13	        2017-03-14	        2017-03-15	        2017-03-16	        2017-03-17	        2017-03-20	        2017-03-21	        2017-03-22	        2017-03-23	        2017-03-24	        2017-03-27	        2017-03-28	        2017-03-29	        2017-03-30	        2017-03-31	        2017-04-03	        2017-04-04	        2017-04-05	        2017-04-06	        2017-04-07	        2017-04-10	        2017-04-11	        2017-04-12	        2017-04-13	        2017-04-17	        2017-04-18	        2017-04-19	        2017-04-20	        2017-04-21	        2017-04-24	        2017-04-25	        2017-04-26	        2017-04-27	        2017-04-28	        2017-04-30	        2017-05-01	        2017-05-02	        2017-05-03	        2017-05-04	        2017-05-05	        2017-05-08	        2017-05-09	        2017-05-10	        2017-05-11	        2017-05-12	        2017-05-15	        2017-05-16	        2017-05-17	        2017-05-18	        2017-05-19	        2017-05-22	        2017-05-23	        2017-05-24	        2017-05-25	        2017-05-26	        2017-05-30	        2017-05-31	        2017-06-01	        2017-06-02	        2017-06-05	        2017-06-06	        2017-06-07	        2017-06-08	        2017-06-09	        2017-06-12	        2017-06-13	        2017-06-14	        2017-06-15	        2017-06-16	        2017-06-19	        2017-06-20	        2017-06-21	        2017-06-22	        2017-06-23	        2017-06-26	        2017-06-27	        2017-06-28	        2017-06-29	        2017-06-30	        2017-07-03	        2017-07-05	        2017-07-06	        2017-07-07	        2017-07-10	        2017-07-11	        2017-07-12	        2017-07-13	        2017-07-14	        2017-07-17	        2017-07-18	        2017-07-19	        2017-07-20	        2017-07-21	        2017-07-24	        2017-07-25	        2017-07-26	        2017-07-27	        2017-07-28	        2017-07-31	        2017-08-01	        2017-08-02	        2017-08-03	        2017-08-04	        2017-08-07	        2017-08-08	        2017-08-09	        2017-08-10	        2017-08-11	        2017-08-14	        2017-08-15	        2017-08-16	        2017-08-21	        2017-08-22	        2017-08-23	        2017-08-24	        2017-08-25	        2017-08-28	        2017-08-29	        2017-08-30	        2017-08-31	        2017-09-01	        2017-09-05	        2017-09-06	        2017-09-07	        2017-09-08	        2017-09-11	        2017-09-12	        2017-09-13	        2017-09-14	        2017-09-15	        2017-09-18	        2017-09-19	        2017-09-20	        2017-09-21	        2017-09-22	        2017-09-25	        2017-09-26	        2017-09-27	        2017-09-28	        2017-09-29	        2017-09-30	        2017-10-02	        2017-10-03	        2017-10-04	        2017-10-05	        2017-10-06	        2017-10-09	        2017-10-10	        2017-10-11	        2017-10-12	        2017-10-13	        2017-10-16	        2017-10-17	        2017-10-18	        2017-10-19	        2017-10-20	        2017-10-23	        2017-10-24	        2017-10-25	        2017-10-26	        2017-10-27	        2017-10-30	        2017-10-31	        2017-11-01	        2017-11-02	        2017-11-03	        2017-11-06	        2017-11-07	        2017-11-08	        2017-11-09	        2017-11-10	        2017-11-13	        2017-11-14	        2017-11-15	        2017-11-16	        2017-11-17	        2017-11-20	        2017-11-21	        2017-11-22	        2017-11-24	        2017-11-27	        2017-11-28	        2017-11-29	        2017-11-30	-768430.01	-609170.81000000006	-2581115.79	23189.22	-27220.98	-18108.37	-403540.47	60090.080000000002	574939.19999999995	715051.24	25477.21	96074.21	-83706.009999999995	67914.23	379638.9	-35116994.899999999	7959517.96	-1560745.63	-40626.879999999997	-1644057.7	-782683.27	0	-175725.49	224743.29	-248373.24	-33573.26	-92636.37	-50756.82	-243213.76	-54139.94	422928.25	-86210.79	-23919.55	65385.81	94502.05	-27681.06	311348.59000000003	340622	-1023822.85	-156780.91	238646.58	-899515.95	-276752	-382591.34	-130141.89	-178433.29	-119992.97	-101554.66	-344457.29	-37529.040000000001	-97941.13	-357210.22	-5955.94	-66121.56	0	375970.45	-12837.87	-1479171.31	-33312.71	-434295.16	1729591.67	38906.089999999997	-197223.69	2030786.13	-108985.78	8753794.9700000007	-123251.1	2889.62	-1645217.9	102948.34	-421748.47	240965.76000000001	-2017184.19	-119976.24	-712640.55	-74057.03	942016.07	56802.89	0	439538.42	-277088.84000000003	585741.29	-1041711.15	821784.57	251615.95	-412736.29	67510.759999999995	-418007.92	-67970.78	156328.92000000001	300331.59000000003	575097.35	-1716128.23	-315432.65999999997	-45392.86	-105869.75	12924.22	-6117526.79	-680176.29	-114737.59	296046.49	-147847.51999999999	486082.62	0	-78098.100000000006	-184045.04	707599	662596.54	164791.51	-41780.300000000003	80875.67	1478103.76	-178381.34	-932617.67	228066.81	782829.74	-207716.01	56474.46	-34612.160000000003	12543.99	6084082.0300000003	-334612.8	1331396.7	-17418.400000000001	795488.91	-597466.63	553303.89	541008.18000000005	26703.93	-210944.75	-14957.74	-112851.92	310317.87	-64980.86	122105.41	-50986.82	78718.86	-17792.11	-379821.5	-32739	11372.01	-106417.14	16874428.039999999	8622036.3699999992	5991247.7699999996	-397073.49	-38151135.539999999	633450.51	-439075.79	1044.0999999999999	-49003.55	9116.8700000000008	1402693.86	-30927.23	-293016.76	786075.33	-38261.21	-139337.66	1513027.33	555714.84	-34620.959999999999	-43710.82	79043.240000000005	-88726.65	6225.65	48279.66	276473.23	665588.82999999996	604956.31000000006	-579864.81000000006	-145495.48000000001	-245425.05	-2416928.4500000002	-183113.43	-156687.81	694010.89	-262198.65000000002	-157465.43	665799.35	787888.36	-461183.76	-831673.81	132652.44	-270949.71999999997	138453.95000000001	-81052.09	-12634.12	450613.31	-771220.62	-161142.99	-72484.89	-357326.06	-117614.64	452621.21	-159289.66	575389.98	-355100.52	-25871.53	-60968.81	-125210.45	-17360.28	210648.27	75586.86	50244.5	24775.58	-21545.95	-102621.42	-2401887.79	806121.42	0	-139303.85999999999	-1569385.65	420490.12	208773.24	-1477369.63	277321.64	-239370.74	879627.96	-332987.31	-34508.75	-201280.17	-1308505.28	155447.44	1033210.23	4685034.01	1433326.04	1666155.17	2634834.9700000002	3935938.68	3707603.19	1368692.96	3076220.49	-524268.61	7193509.2800000003	4156377.62	-544659.29	4581328.97	-96342.73	2172996.65	2605735.7400000002	-212382.74	1281387.0900000001	303992.34000000003	879204.67	243953.84	-57785.99	-332516.06	-38096.5	72990.179999999993	-93384.51	-59734.879999999997	63535.45	-408431.03	Cash	        2016-12-01	        2016-12-02	        2016-12-05	        2016-12-06	        2016-12-07	        2016-12-08	        2016-12-09	        2016-12-12	        2016-12-13	        2016-12-14	        2016-12-15	        2016-12-16	        2016-12-19	        2016-12-20	        2016-12-21	        2016-12-22	        2016-12-23	        2016-12-27	        2016-12-28	        2016-12-29	        2016-12-30	        2016-12-31	        2017-01-03	        2017-01-04	        2017-01-05	        2017-01-06	        2017-01-09	        2017-01-10	        2017-01-11	        2017-01-12	        2017-01-13	        2017-01-17	        2017-01-18	        2017-01-19	        2017-01-20	        2017-01-23	        2017-01-24	        2017-01-25	        2017-01-26	        2017-01-27	        2017-01-30	        2017-01-31	        2017-02-01	        2017-02-02	        2017-02-03	        2017-02-06	        2017-02-07	        2017-02-08	        2017-02-09	        2017-02-10	        2017-02-13	        2017-02-14	        2017-02-15	        2017-02-16	        2017-02-17	        2017-02-21	        2017-02-22	        2017-02-23	        2017-02-24	        2017-02-27	        2017-02-28	        2017-03-01	        2017-03-02	        2017-03-03	        2017-03-06	        2017-03-07	        2017-03-08	        2017-03-09	        2017-03-10	        2017-03-13	        2017-03-14	        2017-03-15	        2017-03-16	        2017-03-17	        2017-03-20	        2017-03-21	        2017-03-22	        2017-03-23	        2017-03-24	        2017-03-27	        2017-03-28	        2017-03-29	        2017-03-30	        2017-03-31	        2017-04-03	        2017-04-04	        2017-04-05	        2017-04-06	        2017-04-07	        2017-04-10	        2017-04-11	        2017-04-12	        2017-04-13	        2017-04-17	        2017-04-18	        2017-04-19	        2017-04-20	        2017-04-21	        2017-04-24	        2017-04-25	        2017-04-26	        2017-04-27	        2017-04-28	        2017-04-30	        2017-05-01	        2017-05-02	        2017-05-03	        2017-05-04	        2017-05-05	        2017-05-08	        2017-05-09	        2017-05-10	        2017-05-11	        2017-05-12	        2017-05-15	        2017-05-16	        2017-05-17	        2017-05-18	        2017-05-19	        2017-05-22	        2017-05-23	        2017-05-24	        2017-05-25	        2017-05-26	        2017-05-30	        2017-05-31	        2017-06-01	        2017-06-02	        2017-06-05	        2017-06-06	        2017-06-07	        2017-06-08	        2017-06-09	        2017-06-12	        2017-06-13	        2017-06-14	        2017-06-15	        2017-06-16	        2017-06-19	        2017-06-20	        2017-06-21	        2017-06-22	        2017-06-23	        2017-06-26	        2017-06-27	        2017-06-28	        2017-06-29	        2017-06-30	        2017-07-03	        2017-07-05	        2017-07-06	        2017-07-07	        2017-07-10	        2017-07-11	        2017-07-12	        2017-07-13	        2017-07-14	        2017-07-17	        2017-07-18	        2017-07-19	        2017-07-20	        2017-07-21	        2017-07-24	        2017-07-25	        2017-07-26	        2017-07-27	        2017-07-28	        2017-07-31	        2017-08-01	        2017-08-02	        2017-08-03	        2017-08-04	        2017-08-07	        2017-08-08	        2017-08-09	        2017-08-10	        2017-08-11	        2017-08-14	        2017-08-15	        2017-08-16	        2017-08-21	        2017-08-22	        2017-08-23	        2017-08-24	        2017-08-25	        2017-08-28	        2017-08-29	        2017-08-30	        2017-08-31	        2017-09-01	        2017-09-05	        2017-09-06	        2017-09-07	        2017-09-08	        2017-09-11	        2017-09-12	        2017-09-13	        2017-09-14	        2017-09-15	        2017-09-18	        2017-09-19	        2017-09-20	        2017-09-21	        2017-09-22	        2017-09-25	        2017-09-26	        2017-09-27	        2017-09-28	        2017-09-29	        2017-09-30	        2017-10-02	        2017-10-03	        2017-10-04	        2017-10-05	        2017-10-06	        2017-10-09	        2017-10-10	        2017-10-11	        2017-10-12	        2017-10-13	        2017-10-16	        2017-10-17	        2017-10-18	        2017-10-19	        2017-10-20	        2017-10-23	        2017-10-24	        2017-10-25	        2017-10-26	        2017-10-27	        2017-10-30	        2017-10-31	        2017-11-01	        2017-11-02	        2017-11-03	        2017-11-06	        2017-11-07	        2017-11-08	        2017-11-09	        2017-11-10	        2017-11-13	        2017-11-14	        2017-11-15	        2017-11-16	        2017-11-17	        2017-11-20	        2017-11-21	        2017-11-22	        2017-11-24	        2017-11-27	        2017-11-28	        2017-11-29	        2017-11-30	45374856.710000001	44606426.700000003	43997255.890000001	41416140.100000001	41439329.32	41412108.340000004	41393999.969999999	40990459.5	41050549.579999998	41625488.780000001	42340540.020000003	42366017.229999997	42462091.439999998	42378385.43	42446299.659999996	42825938.560000002	7708943.6600000001	15668461.619999999	14107715.99	14067089.109999999	12423031.41	11669107.59	11669107.59	11493382.1	11718125.390000001	11469752.15	11436178.890000001	11343542.52	11292785.699999999	11049571.939999999	10995432	11418360.25	11332149.460000001	11308229.91	11373615.720000001	11468117.77	11440436.710000001	11751785.300000001	12092407.300000001	11068584.449999999	10911803.539999999	11150450.119999999	10262011.699999999	9985259.6999999993	9602668.3599999994	9472526.4700000007	9294093.1799999997	9174100.2100000009	9072545.5500000007	8728088.2599999998	8690559.2200000007	8592618.0899999999	8235407.8700000001	8229451.9299999997	8163330.3700000001	8163330.3700000001	8539300.8200000003	8526462.9499999993	7047291.6399999997	7013978.9299999997	6579683.7699999996	8316724.6500000004	8355630.7400000002	8158407.0499999998	10189193.18	10080207.4	18834002.370000001	18710751.27	18713640.890000001	17068422.989999998	17171371.329999998	16749622.859999999	16990588.620000001	14973404.43	14853428.189999999	14140787.640000001	14066730.609999999	15008746.68	15065549.57	15065549.57	15505087.99	15227999.15	15813740.439999999	14772029.289999999	15608966.82	15860582.77	15447846.48	15515357.24	15097349.32	15029378.539999999	15185707.460000001	15486039.050000001	16061136.4	14345008.17	14029575.51	13984182.65	13878312.9	13891237.119999999	7773710.3300000001	7093534.04	6978796.4500000002	7274842.9400000004	7126995.4199999999	7626315.7599999998	7626315.7599999998	7548217.6600000001	7364172.6200000001	8071771.6200000001	8734368.1600000001	8899159.6699999999	8857379.3699999992	8938255.0399999991	10416358.800000001	10237977.460000001	9305359.7899999991	9533426.5999999996	10316256.34	10108540.33	10165014.789999999	10130402.630000001	10142946.619999999	16227028.65	15892415.85	17223812.550000001	17206394.149999999	18001883.059999999	17417203.23	17970507.120000001	18511515.300000001	18538219.23	18327274.48	18312316.739999998	18199464.82	18509782.690000001	18444801.829999998	18566907.239999998	18515920.420000002	18594639.280000001	18576847.170000002	18197025.670000002	18164286.670000002	18175658.68	18069241.539999999	34943669.579999998	43565705.950000003	49556953.719999999	49159880.229999997	11008744.689999999	11666271.16	11227195.369999999	11228239.470000001	11179235.92	11188352.789999999	12591046.65	12560119.42	12267102.66	13053177.99	13014916.779999999	12875579.119999999	14388606.449999999	14944321.289999999	14909700.33	14865989.51	14945032.75	14856306.1	14862531.75	14910811.41	15187284.640000001	15869318.74	16474275.050000001	15894410.24	15748914.76	15503489.710000001	13086561.26	12903447.83	12746760.02	13440770.91	13178572.26	13021106.83	13686906.18	14406888.51	13945704.75	13114030.939999999	13246683.380000001	12975733.66	13114187.609999999	13033135.52	13020501.4	13471114.710000001	12716977.84	12555834.85	12483349.960000001	12126023.9	12008409.26	12461030.470000001	12301740.810000001	12877130.789999999	12522030.27	12496158.74	12435189.93	12309979.48	12292619.199999999	12503267.470000001	12578854.33	12629098.83	12653874.41	12632328.460000001	12529707.039999999	10127819.25	10948603.970000001	10948603.970000001	10809300.109999999	9239914.4600000009	9660404.5800000001	9869177.8200000003	8391808.1899999995	8669129.8300000001	8429759.0899999999	9309387.0500000007	8976399.7400000002	8941890.9900000002	8740610.8200000003	7432105.54	7587552.9800000004	8620763.2100000009	13305797.220000001	14739123.26	16405278.43	19040113.399999999	22976052.079999998	26683655.27	28052348.23	31145357.120000001	30621088.510000002	37814597.789999999	41970975.409999996	41426316.119999997	46007645.090000004	45911302.359999999	48084299.009999998	50690034.75	50477652.009999998	51759039.100000001	52063031.439999998	52942236.109999999	53186189.950000003	53128403.960000001	52795887.899999999	52757791.399999999	52830781.579999998	52737397.07	52677662.189999998	52741197.640000001	









CSF





				Common School Fund 		Current Target		Current Ranges				Proposed Target		Proposed Ranges

				Global Equity		60%		50% - 70%				45%		40% - 50%

				Private Equity		10%		0% - 12%				10%		8% - 12%

				Fixed Income		30%		25% - 35%				25%		20% - 30%

				Real Assets		0%		N/A				10%		8% - 12%

				Diversifying Strategies		0%		N/A				10%		8% - 12%

				Cash		0%		0% - 3%				0%		0% - 3%



				10 Yr Expected Return (Geo Mean)		6.5%						6.6%		 

				Projected Standard Deviation		14.5%						13.2%		 







				Common School Fund 		Current Target		Current Ranges		Market Value		Actual

				Global Equity		60%		50% - 70%		$   799,182,000		55%

				Private Equity		10%		0% - 12%		$   190,824,000		13%

				Fixed Income		30%		25% - 35%		$   441,098,000		31%

				Real Assets		0%		N/A		$   - 0		0%

				Diversifying Strategies		0%		N/A		$   - 0		0%

				Cash		0%		0% - 3%		$   11,666,000		1%

				Source:  State Street						$   1,442,770,000







				Common School Fund 		Benchmark		Prior Allocation		Approved Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		60%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		10%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		30%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		0%		10%		8% - 12%

				Diversifying Strategies		CPI + 4%		0%		10%		8% - 12%

				Cash		Cash		0%		0%		0% - 3%



				10 Yr Expected Return (Geo Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source:  Updated with Callan 2018 Capital Market Assumptions





				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   950,810,000		55%

				Private Equity		10%		10%		8% - 12%		$   203,346,000		12%

				Fixed Income		30%		25%		20% - 30%		$   443,668,000		26%

				Real Assets		0%		10%		8% - 12%		$   - 0		0%

				Diversifying Strategies		0%		10%		8% - 12%		$   100,000,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   20,783,000		1%

												$   1,718,607,000



				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   891,720,000		52%

				Private Equity		10%		10%		8% - 12%		$   212,873,000		12%

				Fixed Income		30%		25%		20% - 30%		$   451,976,000		26%

				Real Estate		0%		10%		8% - 12%		$   9,000,000		1%

				Alternatives		0%		10%		8% - 12%		$   95,869,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   - 0		0%

												$   1,661,437,000







				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   796,591,000		48%

				Private Equity		10%		10%		8% - 12%		$   209,742,000		13%

				Fixed Income		30%		25%		20% - 30%		$   435,445,000		26%

				Real Estate		0%		10%		8% - 12%		$   60,000,000		4%

				Alternatives		0%		10%		8% - 12%		$   91,740,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   52,139,000		3%

												$   1,645,657,000		 







				Common School Fund 		Benchmark		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		42.8%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		13.6%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		28.0%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		6.7%		10%		8% - 12%

				Alternatives		CPI + 4%		5.7%		10%		8% - 12%

				Cash		Cash		3.1%		0%		0% - 3%



				10 Yr Expected Return (Geo Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source:  Updated with Callan 2018 Capital Market Assumptions









				Common School Fund 		Benchmark		Market Value		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		$   895,189,713.90		47.1%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		$   202,601,993.64		10.7%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		$   487,914,680.00		25.7%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		$   128,802,075.88		6.8%		10%		8% - 12%

				Alternatives		CPI + 4%		$   119,813,484.94		6.3%		10%		8% - 12%

				Cash		Cash		$   66,249,000.00		3.5%		0%		0% - 3%

								$   1,900,570,948.36







				Vintage		Fund		Commitment		Unfunded Commit		Contributions		Distributions		TVPI		Net IRR		Cambridge Assoc. Rank

				2007		Warburg Pincus PE X		$   25,000,000		$   - 0		$   25,214,323		$   28,856,311		1.61X		8.6%		3rd

				2007		Oak Hill Capital Part III		$   25,000,000		$   - 0		$   30,189,059		$   41,715,827		1.5X		8.9%		3rd

				2008		Apollo Invest Fund VII		$   25,000,000		$   3,565,948		$   30,092,816		$   46,945,151		2.05X		23.1%		1st

				2008		TPG Partners VI		$   25,000,000		$   1,090,536		$   27,095,272		$   31,317,640		1.64X		11.2%		3rd

				2008		PEG Venture Cap IV		$   20,000,000		$   274,676		$   24,434,184		$   18,738,925		1.79X		14.1%		3rd

				2009		Oaktree Opp Fund VIII		$   12,500,000		$   - 0		$   12,500,000		$   17,178,520		1.46X		9.2%		N/A

				2011		Oaktree Opp Fund VIIIb		$   12,500,000		$   - 0		$   12,500,000		$   9,480,383		1.33X		20.8%		2nd

				2013		Oaktree Opp Fund IX		$   20,000,000		$   - 0		$   20,000,000		$   6,579,086		1.14X		3.2%		N/A

				2013		KKR Asian Fund II		$   25,000,000		$   2,309,953		$   27,186,631		$   20,340,392		1.41X		13.7%		3rd

				2013		Apollo Invest Fund VIII		$   25,000,000		$   5,580,815		$   21,690,865		$   6,525,855		1.37X		14.6%		3rd

				2014		PEG Venture Cap V		$   25,000,000		$   4,104,290		$   21,385,953		$   1,062,332		1.22X		NM		NM

				2015		Francisco Partners IV		$   15,000,000		$   382,500		$   14,617,500		$   1,552,500		1.58X		26.0%		1st

				2015		Oaktree Opp Fund X		$   25,000,000		$   7,500,000		$   20,000,000		$   2,809,830		1.33X		20.8%		NM

				2018		Vista Equity Partners Fund VII		$   15,000,000		$   12,346,104		$   2,653,896		$   17,021		0.97X		NM		NM

				2019		BlackStone Capital Partners		$   15,000,000		$   15,000,000		$   - 0		$   - 0		0.00X		NM		NM

				 				$   310,000,000.00

				 

				 

				 				$   120,000,000.00		39%

				 				$   135,000,000.00		44%
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CSF Rebalance





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,676,023,000		3.82%		17.24%		7.71%		9.46%		5.88%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				4.04%		17.47%		7.92%		9.21%		5.70%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-0.22%		-0.23%		-0.21%		0.25%		0.18%

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   952,075,000		5.85%		24.83%		9.85%		12.02%		6.23%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				5.72%		23.95%		9.52%		11.00%		4.97%

																Excess Return				0.13%		0.88%		0.33%		1.02%		1.26%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   446,205,000		0.50%		4.94%		2.97%		2.84%		5.02%

																Bloomberg Barclays US Aggregate				0.39%		3.54%		2.32%		2.21%		4.18%

																Excess Return				0.11%		1.40%		0.65%		0.63%		0.84%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   200,352,000		4.11%		15.31%		10.17%		14.04%		7.62%

																Russell 3000 + 300 Bps Qtr Lag				5.34%		22.22%		14.03%		17.61%		11.23%

																Excess Return				-1.23%		-6.91%		-3.86%		-3.57%		-3.61%







				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Common School Fund Returns		$   1,661,437,000		-0.49%		11.77%		6.67%		8.33%		6.54%

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				CSF Policy Benchmark				-0.23%		11.82%		6.86%		8.23%		6.33%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				Excess Return				-0.26%		-0.05%		-0.19%		0.10%		0.21%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   891,720,000		-1.24%		15.67%		8.29%		10.20%		7.09%

																MSCI ACWI IMI Net				-0.89%		15.03%		8.27%		9.34%		5.90%

																Excess Return				-0.35%		0.64%		0.02%		0.86%		1.19%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   451,976,000		-1.40%		2.05%		1.90%		2.46%		4.98%

																Bloomberg Barclays US Aggregate				-1.46%		1.20%		1.24%		1.89%		3.86%

																Excess Return				0.06%		0.85%		0.66%		0.57%		1.12%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   212,873,000		5.18%		19.73%		11.69%		14.37%		8.70%

																Russell 3000 + 300 Bps Qtr Lag				7.11%		24.71%		14.43%		19.01%		12.27%

																Excess Return				-1.93%		-4.98%		-2.74%		-4.64%		-3.57%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   95,869,000		-4.13%		N/A		N/A		N/A		N/A

																Russell 3000 + 300 Bps Qtr Lag				2.22%		N/A		N/A		N/A		N/A

																Excess Return				-6.35%		N/A		N/A		N/A		N/A



																		 



				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise				MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Sep-18		Pyramis Select		Global X-US Equity		$   (30,000,000)		Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Sep-18		Arrowstreet		Global X-US Equity		$   (15,000,000)		Cash Raise				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Sep-18		RREEF		Real Estate		$   15,000,000		Additional Funding				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding

																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

																MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

																Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street































				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,571,792,000		-5.87%		-3.89%		6.13%		5.07%		8.27%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				-4.66%		-1.44%		7.74%		5.66%		8.49%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-1.21%		-2.45%		-1.61%		-0.59%		-0.22%						$   38,508,904.00

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Source: State Street

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   672,619,000		-13.93%		-11.35%		5.72%		4.24%		10.60%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				-13.28%		-10.08%		6.49%		4.17%		9.74%

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Excess Return				-0.65%		-1.27%		-0.77%		0.07%		0.86%						$   8,542,261.30		22%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise				Common School Fund Fixed Income Returns		$   440,001,000		0.66%		-0.71%		2.74%		2.85%		5.77%

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Bloomberg Barclays US Aggregate				1.64%		0.01%		2.17%		2.49%		3.94%

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Excess Return				-0.98%		-0.72%		0.57%		0.36%		1.83%						$   3,168,007.20		8%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding				Common School Fund Private Equity Returns		$   214,537,000		3.27%		15.15%		12.76%		13.25%		11.98%

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Russell 3000 + 300 Bps Qtr Lag				7.90%		21.06%		20.54%		16.83%		15.66%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding				Excess Return				-4.63%		-5.91%		-7.78%		-3.58%		-3.68%						$   12,679,136.70		32%

				Oct-18		RREEF		Real Estate		$   15,000,000		Additional Funding

				Jan-19		RREEF		Real Estate		$   15,000,000		Additional Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   89,446,000		0.18%		-10.55%		N/A		N/A		N/A

																CPI + 400 Bps				0.50%		5.98%		N/A		N/A		N/A

																Excess Return				-0.32%		-16.53%		N/A		N/A		N/A						$   14,785,423.80		38%



																Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   105,759,000		0.56%		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.87%		N/A		N/A		N/A		N/A

																Excess Return				-1.31%		N/A		N/A		N/A		N/A						$   39,174,829.00



																		 



																Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,571,792,000		-5.87%		-3.89%		6.13%		5.07%		8.27%

																CSF Policy Benchmark				-4.66%		-1.44%		7.74%		5.66%		8.49%

																Excess Return				-1.21%		-2.45%		-1.61%		-0.59%		-0.22%

																Source: State Street



																Period Ending 3/29/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,747,944,819		6.03%		2.41%		8.07%		5.90%		11.04%

																CSF Policy Benchmark				4.96%		3.23%		8.81%		6.17%		10.80%

																Excess Return				1.07%		-0.82%		-0.74%		-0.27%		0.24%

																Source: State Street (Preliminary)







																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,900,572,077		4.68%		16.04%		9.35%		6.86%		8.39%

																CSF Policy Benchmark				4.49%		15.15%		10.06%		7.36%		8.36%

																Excess Return				0.19%		0.89%		-0.71%		-0.50%		0.03%

																Source: State Street





																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,900,572,077		4.68%		16.04%		9.35%		6.86%		8.39%

																CSF Policy Benchmark				4.49%		15.15%		10.06%		7.36%		8.36%

																Excess Return				0.19%		0.89%		-0.71%		-0.50%		0.03%

																Source: State Street

																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   895,189,714		9.23%		26.26%		11.79%		8.21%		9.62%

																MSCI ACWI IMI Net				9.05%		26.35%		12.09%		8.34%		8.91%

																Excess Return				0.18%		-0.09%		-0.30%		-0.13%		0.71%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   487,914,680		0.61%		10.57%		4.83%		3.69%		4.92%

																Bloomberg Barclays US Aggregate				0.18%		8.72%		4.03%		3.10%		3.95%

																Excess Return				0.43%		1.85%		0.80%		0.59%		0.97%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   202,601,994		3.44%		11.07%		13.83%		11.33%		13.56%

																Russell 3000 + 300 Bps Qtr Lag				1.91%		6.00%		16.18%		13.73%		16.44%

																Excess Return				1.53%		5.07%		-2.36%		-2.40%		-2.88%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   119,813,485		-2.09%		-1.47%		N/A		N/A		N/A

																CPI + 400 Bps				1.07%		6.37%		N/A		N/A		N/A

																Excess Return				-3.16%		-7.84%		N/A		N/A		N/A



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   128,802,076		1.48%		6.66%		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.08%		4.64%		N/A		N/A		N/A

																Excess Return				0.40%		2.02%		N/A		N/A		N/A

																Source: State Street

																		 



















Global Low Vol

						Period Ending  9/30/18		Market Value		1 year		Incep																				FUND ID		FUND NAME		PERIOD TYPE		DATE		LEVEL		Return

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		15.29%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-17		TOTAL		1.72656		1.0173

						MSCI ACWI IMI Min Vol Net				3.76%		13.26%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-17		TOTAL		3.37291		1.0337

						MSCI ACWI IMI Net				-0.95%		15.44%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-17		TOTAL		0.61116		1.0061

						Excess				2.78%		-0.16%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-17		TOTAL		1.13512		1.0114

																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-17		TOTAL		2.85885		1.0286

						Period Ending  10/30/18		Market Value		1 year		Incep				1-yr Beta																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-17		TOTAL		-0.47927		0.9952

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		10.82%				0.78						$   5,259,205,394.39										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-17		TOTAL		1.81194		1.0181

						MSCI ACWI IMI Net				-0.95%		9.69%				1.00		 				18.8%										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-17		TOTAL		0.85733		1.0086

						Excess				2.78%		1.13%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-17		TOTAL		0.08901		1.0009

						Source: State Street																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-17		TOTAL		1.60656		1.0161



						Period Ending  12/31/18		Market Value		1 year		Incep*				1-yr Beta

						Global Equity Low Vol		$   3,457,896,908		-5.55%		7.66%				0.78

						MSCI ACWI IMI Net				-10.08%		5.57%				1.00

						Excess				4.53%		2.09%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Nov-17		TOTAL		2.47781		1.0248

						Source: State Street 																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Dec-17		TOTAL		0.61060		1.0061

						*Inception: January 1, 2017



						Period Ending  12/31/18		Market Value		1 year		Incep**				1-yr Beta		 		 

						Diversified Multifactor (59GY)		$   653,862,118		-12.00%		-3.55%				0.93		 		 

						MSCI World X-US Net				-14.09%		-5.33%				1.00

						Excess				2.09%		1.78%				 

						Source:   State Street

						**Inception:  June 1, 2017

								$   4,111,759,026

								23,964,745,626

								17.2%



																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-18		TOTAL		3.29524		1.0330

		1.01				Date		OPERF Global Low Vol Excess Returns		Cum Alpha																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-18		TOTAL		-3.93244		0.9607

		1.00		1.00		Jan-17		0.01		0.63																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-18		TOTAL		0.03092		1.0003

		1.00				Feb-17		(0.00)		0.55																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-18		TOTAL		0.02334		1.0002

		1.00				Mar-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-18		TOTAL		0.10066		1.0010

		1.01				Apr-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-18		TOTAL		0.29959		1.0030

		0.99				May-17		0.01		1.10																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-18		TOTAL		3.07894		1.0308

		0.99				Jun-17		(0.01)		0.46																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-18		TOTAL		1.53151		1.0153

		1.01				Jul-17		(0.01)		(0.29)																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-18		TOTAL		1.06380		1.0106

		0.98				Aug-17		0.01		0.43																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-18		TOTAL		-4.69532		0.9530

		1.00				Sep-17		(0.02)		(1.33)

		1.01				Oct-17		0.00		(0.97)

		0.99				Nov-17		0.01		(0.37)																										January 1, 2017 to September 30, 2018

		0.99				Dec-17		(0.01)		(1.04)																										Cumulative		24.34%

		1.01				Jan-18		(0.01)		(2.36)																										Annualized		13.26%						 

		1.01				Feb-18		0.01		(1.14)

		1.00				Mar-18		0.01		(0.01)

		1.00				Apr-18		(0.00)		(0.43)

		1.00				May-18		(0.00)		(0.69)																										January 1, 2017 to October 31, 2018										STD

		1.00				Jun-18		0.00		(0.46)																										Cumulative		18.51%						RTN		8.53%

		1.00				Jul-18		(0.00)		(0.44)																										Annualized		9.70%						9.70%

		1.01				Aug-18		(0.00)		(0.44)

		1.02		 		Sep-18		0.01		0.12																						Return Details ( GLOBAL EQUITY LOW VOL - Since Incept )

						Oct-18		0.02		1.39																						RETURN TYPE: Total

																																GLOBAL EQUITY LOW VOL - 59ACA41 As of 31-Oct-18



																																Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		Global Low Vol		MSCI ACWI IMI Net		ROR (Excess)





		Period Ending 12/31/18		Market Value		1 year		2 years		3 years		4 years		Inception

		DFA Large Cap Core		$   3,403,739,954.00		-7.51%		5.08%		8.49%		5.07%		5.24%

		Russell 1000				-4.12%		7.64%		9.09%		6.99%		7.30%

		Excess				-3.39%		-2.56%		-0.61%		-1.92%		-2.06%

		Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 																														    2017-01-31		801,909,286.76		828,699,371.72		0.00		26,790,084.96		3.341		2.708		0.633

																																    2017-02-28		828,699,371.72		1,656,362,771.25		806,330,392.94		21,333,006.59		2.662		2.756		(0.094)

																																    2017-03-31		1,656,362,771.25		2,465,785,512.92		797,724,085.53		11,698,656.14		0.868		1.184		(0.316)

																																    2017-04-30		2,465,785,512.92		3,306,421,375.03		802,145,233.49		38,490,628.62		1.600		1.607		(0.007)

																																    2017-05-31		3,306,421,375.03		3,398,044,665.63		(1,046,362.17)		92,669,652.77		2.804		1.996		0.808

																																    2017-06-30		3,398,044,665.63		3,398,066,832.57		(375,208.00)		397,374.94		0.012		0.590		(0.579)

																																    2017-07-31		3,398,066,832.57		3,467,460,133.76		(457,623.04)		69,850,924.23		2.056		2.743		(0.687)

																																    2017-08-31		3,467,460,133.76		3,500,445,436.18		(1,084,734.23)		34,070,036.65		0.983		0.354		0.629

																																    2017-09-30		3,500,445,436.18		3,521,396,769.74		(382,769.10)		21,334,102.66		0.610		2.144		(1.534)

																																    2017-10-31		3,521,396,769.74		3,604,549,977.86		(7,747.52)		83,160,955.65		2.362		2.022		0.339

																																    2017-11-30		3,604,549,977.86		3,692,667,899.60		(1,406,749.15)		89,524,670.88		2.484		1.963		0.521

																																    2017-12-31		3,692,667,899.60		3,731,514,400.40		(970,424.73)		39,816,925.53		1.079		1.631		(0.552)

																																    2018-01-31		3,731,514,400.40		3,884,736,143.24		(2,218,017.28)		155,439,760.12		4.165		5.392		(1.227)

																																    2018-02-28		3,884,736,143.24		3,755,381,050.97		(1,288,269.67)		(128,066,822.60)		(3.297)		(4.175)		0.878

																																    2018-03-31		3,755,381,050.97		3,724,076,774.10		(1,474,676.71)		(29,829,600.16)		(0.794)		(1.869)		1.074

																																    2018-04-30		3,724,076,774.10		3,740,223,741.20		(838,885.65)		16,985,852.75		0.456		0.934		(0.478)

																																    2018-05-31		3,740,223,741.20		3,740,830,335.89		(884,391.80)		1,490,986.49		0.040		0.394		(0.354)

																																    2018-06-30		3,740,830,335.89		3,726,798,952.31		(874,654.39)		(13,156,729.19)		(0.352)		(0.600)		0.248

																																    2018-07-31		3,726,798,952.31		3,828,653,569.78		(876,325.56)		102,730,943.03		2.757		2.770		(0.014)

																																    2018-08-31		3,828,653,569.78		3,862,100,212.13		(866,711.31)		34,313,353.66		0.896		0.919		(0.022)

																																    2018-09-30		3,862,100,212.13		3,898,605,934.09		(848,253.73)		37,353,975.70		0.967		0.159		0.808

																																    2018-10-31		3,898,605,934.09		3,670,259,067.73		(855,190.47)		(227,491,675.89)		(5.836)		(7.823)		1.987

																																Date		MSCI ACWI IMI Net		Global Low Vol		Date		MSCI ACWI IMI Net		Global Low Vol Excess Return		Cumulative Excess Returns				MSCI ACWI IMI Net		Global Low Vol		Geo BMK		Geo DFA		CUM ALPHA

																																Jan-17		2.708		3.341		Jan-17		- 0		1%		1%		1		1.0271		1.0334		0.027		0.033		0.63%

																																Feb-17		2.756		2.662		Feb-17		- 0		-0%		1%		2		1.0276		1.0266		0.055		0.061		0.55%

																																Mar-17		1.184		0.868		Mar-17		- 0		-0%		0%		3		1.0118		1.0087		0.068		0.070		0.22%

																																Apr-17		1.607		1.600		Apr-17		- 0		-0%		0%		4		1.0161		1.0160		0.085		0.087		0.22%

																																May-17		1.996		2.804		May-17		- 0		1%		1%		5		1.0200		1.0280		0.107		0.118		1.10%

																																Jun-17		0.590		0.012		Jun-17		- 0		-1%		0%		6		1.0059		1.0001		0.113		0.118		0.46%

																																Jul-17		2.743		2.056		Jul-17		- 0		-1%		-0%		7		1.0274		1.0206		0.144		0.141		-0.29%

																																Aug-17		0.354		0.983		Aug-17		- 0		1%		0%		8		1.0035		1.0098		0.148		0.152		0.43%

																																Sep-17		2.144		0.610		Sep-17		- 0		-2%		-1%		9		1.0214		1.0061		0.172		0.159		-1.33%

																																Oct-17		2.022		2.362		Oct-17		- 0		0%		-1%		10		1.0202		1.0236		0.196		0.186		-0.97%

																																Nov-17		1.963		2.484		Nov-17		- 0		1%		-0%		11		1.0196		1.0248		0.220		0.216		-0.37%

																																Dec-17		1.631		1.079		Dec-17		- 0		-1%		-1%		12		1.0163		1.0108		0.240		0.229		-1.04%

																																Jan-18		5.392		4.165		Jan-18		- 0		-1%		-2%		13		1.0539		1.0417		0.280		0.256		-2.36%

																																Feb-18		(4.175)		(3.297)		Feb-18		- 0		1%		-1%		14		0.9583		0.9670		0.212		0.201		-1.14%

																																Mar-18		(1.869)		(0.794)		Mar-18		- 0		1%		-0%		15		0.9813		0.9921		0.179		0.179		-0.01%

																																Apr-18		0.934		0.456		Apr-18		- 0		-0%		-0%		16		1.0093		1.0046		0.175		0.171		-0.43%

																																May-18		0.394		0.040		May-18		- 0		-0%		-1%		17		1.0039		1.0004		0.167		0.160		-0.69%

						20.78%																										Jun-18		(0.600)		(0.352)		Jun-18		- 0		0%		-0%		18		0.9940		0.9965		0.153		0.148		-0.46%

				Period Ending  8/31/19		Market Value		1 year		2 year		Incep*																				Jul-18		2.770		2.757		Jul-18		- 0		-0%		-0%		19		1.0277		1.0276		0.164		0.159		-0.44%

				Global Equity Low Vol		$   4,363,270,621		3.62%		6.92%		10.86%																				Aug-18		0.919		0.896		Aug-18		- 0		-0%		-0%		20		1.0092		1.0090		0.161		0.157		-0.44%

				MSCI ACWI IMI Net				-1.43%		4.98%		9.22%																				Sep-18		0.159		0.967		Sep-18		- 0		1%		0%		21		1.0016		1.0097		0.154		0.155		0.12%

				Excess				5.05%		1.95%		1.64%																						Oct-18		(7.823)		(5.836)		Oct-18		- 0		2%		-509%		22		0.9218		0.9416		5.190		0.098		-509.20%

				Beta				0.72		0.73

				Std Dev Port				12.95%		10.14%

				Std Dev Bench				17.64%		13.60%

				Source: State Street 

				*Inception: January 1, 2017



				Period Ending  8/31/19		Market Value		1 year		2 year		Incep**

				Diversified Multifactor (59GY)		$   791,613,572		0.09%		1.63%		2.75%

				MSCI World X-US Net				-0.35%		1.32%		2.51%

				Excess				0.44%		0.31%		0.24%

				Beta				0.72		0.73

				Std Dev Port				12.95%		10.14%

				Std Dev Bench				17.64%		13.60%

				Source:   State Street				 		 

				**Inception:  June 1, 2017



OPERF Global Low Vol  Excess Returns



OPERF Global Low Vol Excess Returns	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	6.3299999999999997E-3	-9.3999999999999997E-4	-3.16E-3	-7.0000000000000007E-5	8.0800000000000004E-3	-5.79E-3	-6.8700000000000002E-3	6.2900000000000005E-3	-1.5339999999999999E-2	3.3900000000000002E-3	5.2100000000000002E-3	-5.5200000000000006E-3	-1.2270000000000001E-2	8.7799999999999996E-3	1.0740000000000001E-2	-4.7799999999999995E-3	-3.5399999999999997E-3	2.48E-3	-1.4000000000000001E-4	-2.1999999999999998E-4	8.0800000000000004E-3	1.9870000000000002E-2	







OPERF Global Low Volatily Monthly & Cumulative Excess Returns
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OIC Rebalance



				LEGACY								TARGET

				Pyramis				$   417,335,918.22				Risk Premia		$   575,000,000.00

				NT				$   752,683,280.56				Russell RAFI		$   300,000,000.00

				Total				$   1,170,019,198.78				S&P 400		$   100,000,000.00

												Russell 2000 Synthetic		$   100,000,000.00

												Cash		$   95,019,198.78

												TARGET		$   1,170,019,198.78









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				December				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				December				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				December				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination

				December				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding

				December				Fundamental Index		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding

				December				S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding

				December				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				January				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				January/February				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				January/February				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				From 2/10/14 to 3/20/14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise

												 		 

												$   (1,170,019,199)

												$   (150,000,000)

												$   (1,320,019,199)









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				May				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May				S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500

				May				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding						Market Value		3 Months		1 Year		3 Years		5 Years

				May				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding						$   29,203,481,000.00		4.45%		24.20%		11.22%		15.68%

				June				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance								4.84%		23.35%		10.37%		14.77%

				June				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance								-0.39%		0.85%		0.85%		0.91%

				June				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance

				June				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				June				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding						Period Ending 6/30/2014		1 Year		3 Years		5 Years

				June				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance						OPERF Public Equity Tracking Error		1.01%		0.94%		0.88%

				June				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				June				Arrowstreet		Developed & Emerging Markets		$   (202,000,000)		Cash Raise/Rebalance

				June				Pyramis		Developed & Emerging Markets		$   (106,000,000)		Cash Raise/Rebalance

				June				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance						Reason		Inclusion Date

				June				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance						Performance Trigger		Jul-14

																				Performance Trigger		Jul-14

																				Performance Trigger		Jul-14

																				Organizational Concerns/Performance Trigger		Mar-14

																				Organizational Concerns		Jan-14

																				Performance Trigger		Dec-13

																				Organizational Concerns/Performance Trigger		Oct-13

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination						Market Value		3 Months		1 Year		3 Years		5 Years

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding						$   27,952,195,000.00		1.13%		3.31%		15.42%		10.30%

				Apr-14				Fundamental Index		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding								0.59%		3.84%		14.30%		9.48%

				May-14				S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding								0.54%		-0.53%		1.12%		0.82%

				Jun-14				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				Jan-14				Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000		Rebalance - Additional Funding						1 Year		3 Years		5 Years

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance						1.04%		0.87%		0.89%

				Jan-14				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May-14				S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May-14				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500						Reason		Inclusion Date

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding						Performance Trigger		Jul-14

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding						Performance Trigger		Jul-14

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance						Performance Trigger		Jul-14

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance						Organizational Concerns/Performance Trigger		Mar-14

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance						Organizational Concerns		Jan-14

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance						Performance Trigger		Dec-13

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding						Organizational Concerns/Performance Trigger		Oct-13

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Developed & Emerging Markets		$   (202,000,000)		Cash Raise/Rebalance

				Jun-14				Pyramis		Developed & Emerging Markets		$   (106,000,000)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

												 

												$   (2,238,519,199)		Cash Raise/Terminations

												$   1,429,500,000		Fundings

												 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Reason		Inclusion Date

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination						Performance Trigger		Jul-14

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination						Performance Trigger		Jan-15

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding						Performance Trigger		Jul-14

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding						Organizational Concerns/Performance Trigger		Mar-14

																				Organizational Concerns		Jan-14

																				Performance Trigger		Dec-13











				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination						$   28,674,131,000.00		3.23%		5.33%		11.99%		10.16%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding								2.58%		5.12%		10.95%		9.25%						Wellington Small Cap		Performance Trigger		Jul-14

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance								0.65%		0.21%		1.04%		0.91%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

												 																						PIMCO U.S. Large Cap		Organizational Concerns		Jan-14

																																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding						$   29,143,574,000.00		0.89%		1.77%		14.64%		13.09%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Apr-15				Wells Cap CEF		International Core		$   50,000,000		Rebalance - Additional Funding								0.54%		0.81%		13.34%		12.17%						Wellington Small Cap		Performance Trigger		Jul-14

				May-15				Lazard CEF		International Core		$   65,000,000		Rebalance - Additional Funding								0.35%		0.96%		1.30%		0.92%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Jun-15				Lazard CEF		International Core		$   100,000,000		Rebalance - Additional Funding																				Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding







																				Market Value				1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						$   29,143,574,000				1.77%		14.64%		13.09%

				May-15				AQR		US Small Cap Equity		$   208,000,000		Conversion to 130/30										0.81%		13.34%		12.17%

				Jun-15				Arrowstreet		International Core		$   1,292,000,000		Conversion to 130/30										0.96%		1.30%		0.92%



																								1.04%		0.93%		0.92%

																								0.92		1.40		1.00



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination						Market Value				1 Year		3 Years		5 Years

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination						$   14,013,825,000				6.83%		17.55%		17.26%

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding										7.29%		17.73%		17.54%

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding										-0.46%		-0.18%		-0.28%

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding						Market Value				1 Year		3 Years		5 Years

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance						$   14,094,335,000				-3.07%		11.60%		9.52%

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding										-4.97%		9.80%		8.00%

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding										1.90%		1.80%		1.52%

				Apr-15				Wells Cap CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding

				May-15				Lazard CEF		Int'l Developed & Emerging		$   65,000,000		Rebalance - Additional Funding						Market Value				1 Year		3 Years		5 Years

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns						$   1,035,415,000				5.17%		19.95%		13.34%

				Jun-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding										-3.41%		11.80%		10.57%

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding										8.58%		8.15%		2.77%





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years								Firm/Mandate		Reason		Inclusion Date

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing						$   26,337,042,000		-9.72%		-4.91%		8.42%		7.81%								Wellington Small Cap		Performance Trigger		Jul-14

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding								-9.59%		-6.21%		7.20%		6.99%								Next Century Small Cap Growth		Performance Trigger		Jul-14

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing								-0.13%		1.30%		1.22%		0.82%								Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding																						Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding								N/A		1.01%		0.96%		0.91%

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding								N/A		1.29		1.27		0.90																		U.S.

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing																														International Developed

																																												Emerging Markets



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years				Firm/Mandate		Reason		Inclusion Date

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance						$   25,667,994,000		4.50%		-1.75%		8.74%		6.75%				EAM Micro Cap Growth		Performance Trigger		Dec-15

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance								4.91%		-2.19%		7.86%		6.11%				Wellington Small Cap		Performance Trigger		Jul-14

				Oct-15				OST Tiered Emerging Market Stratey		Emerging Markets		$   (180,400,000)		Cash Raise/Rebalance								-0.41%		0.44%		0.88%		0.64%				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance								N/A		1.17%		1.02%		0.96%

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 								N/A		0.37		0.86		0.67



				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance						Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance						$   25,658,687,000		0.31%		-4.53%		6.23%		5.88%

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance								0.30%		-4.36%		5.59%		5.24%

																						0.01%		-0.17%		0.64%		0.64%



																						N/A		1.17%		1.04%		0.97%

																						N/A		-0.15		0.62		0.66



																								(0.15)		0.62		0.66

																				Market Value		3 Months		1 Year		3 Years		5 Years

																				$   25,924,569,000		1.03%		-4.39%		6.50%		6.00%

																						1.06%		-3.87%		6.13%		5.43%

																						-0.03%		-0.52%		0.37%		0.57%



																						N/A		1.00%		1.00%		0.97%

																						N/A		-0.52		0.37		0.58







				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000)		Termination						Market Value		3 Months		1 Year		3 Years		5 Years

				Jul-16				Genesis		Emerging Markets		$   (50,000,000)		Cash Raise/Rebalance						$   26,401,853,950		5.91%		12.16%		5.50%		11.69%		 

				Jul-16				Lazard		Developed & Emerging Markets		$   (100,000,000)		Cash Raise/Rebalance								5.57%		12.25%		5.24%		10.87%		 

				Jul-16				Pyramis		Developed & Emerging Markets		$   (250,000,000)		Cash Raise/Rebalance								0.34%		-0.10%		0.26%		0.82%		 

				Jul-16				Walter Scott		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000		Rebalance - Additional Funding								N/A		0.88%		0.97%		0.91%

				Sep-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination								N/A		-0.11		0.27		0.90

				Sep-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination						$   26,311,920,000		2.30%		9.80%		3.68%		10.65%

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding								1.27%		8.36%		3.25%		9.61%

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance								1.03%		1.44%		0.43%		1.04%

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000)		Cash Raise/Rebalance								N/A		0.88%		0.97%		0.91%

				Nov-16				Genesis		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance								N/A		1.64		0.42		1.12

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Cash Raise/Rebalance

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		Global Low Vol		$   800,000,000		Rebalance - Initial Funding





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Jan-17				Wells Capital Closed End Fund		Developed & Emerging		$   (425,000,000)		Termination						$   28,001,472,947		6.48%		16.77%		5.70%		9.64%

				Jan-17				Lazard Closed End Fund		Developed & Emerging		$   425,000,000		Rebalance - Additional Funding								6.79%		15.37%		5.07%		8.55%

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance								-0.31%		1.40%		0.63%		1.09%

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination								N/A		0.82%		1.03%		0.93%

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination								N/A		1.71		0.61		1.17

				Feb-17				Acadian		Global Low Vol		$   800,000,000		Rebalance - Initial Funding										 

				Mar-17				AQR 		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Apr-17				Fidelity		Developed & Emerging		$   (603,000,000)		Termination

				Apr-17				Blackrock R1000V Index Fund		Developed & Emerging		$   (323,000,000)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding







																				Market Value		3 Months		1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						$   29,010,796,000		4.36%		20.32%		5.39%		11.63%

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000)		Termination								4.25%		19.01%		4.87%		10.74%

				Apr-17				Blackrock R1000V Index Fund		U.S. Large Cap Core		$   (323,000,000)		Termination								0.11%		1.31%		0.52%		0.89%

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination								N/A		0.82%		0.95%		0.92%

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding								N/A		1.60		0.55		0.97









																				Market Value		3 Months		1 Year		3 Years		5 Years

																				$   30,654,941,354		5.65%		20.02%		8.58%		11.40%

																						5.32%		18.73%		7.72%		10.43%

																						0.33%		1.29%		0.85%		0.97%



																						N/A		0.86%		0.92%		0.93%

																						N/A		1.50		0.92		1.04











				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure						$   30,683,041,000		6.07%		24.46%		10.32%		11.93%

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure								5.72%		23.95%		9.52%		11.00%

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure								0.35%		0.51%		0.80%		0.93%

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure								N/A		0.56%		0.90%		0.92%

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure								N/A		0.91		0.89		1.01

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

												$   (1,800,000,000)

																								 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance						$   29,545,729,000		-0.53%		16.33%		8.97%		10.19%		6.63%

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance								-0.89%		15.03%		8.27%		9.34%		5.90%

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance								0.36%		1.30%		0.70%		0.85%		0.73%

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance								N/A		0.67%		0.90%		0.93%		0.96%

												$   (1,000,000,000)										N/A		1.93		0.78		0.92		0.76







				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance						$   29,776,099,310		0.21%		11.71%		8.72%		10.18%		6.67%

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance								N/A		0.85%		0.90%		0.93%		0.95%

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance								N/A		.065		0.42		0.62		0.55

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

												$   (1,862,806,054)











				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise						$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance

																						N/A		0.85%		0.90%		0.93%		0.95%

																						N/A		.065		0.42		0.62		0.55





																				Market Value		1 year		Incep

																				$   3,670,259,067.73		1.83%		10.82%

																						3.76%

																						-0.95%		9.89%

																						2.78%		0.93%





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-18		59GY		OST International Risk Premia		International Developed		$   50,000,000		Rebalance - Additional Funding						$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		$   15,000,000		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Nov-18				Acadian Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Nov-18				AllianceBernstein Global Value		Global Value		$   14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		$   15,000,000		Cash Raise/Rebalance								N/A		0.85%		0.90%		0.93%		0.95%

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		$   15,000,000		Cash Raise/Rebalance								N/A		.065		0.42		0.62		0.55

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				AQR Global Low Vol		Global Low Vol		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		$   30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		$   16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		$   5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		$   75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		$   3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		$   2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		$   23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		$   19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		$   50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		$   6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		$   4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		$   3,000,000		Cash Raise/Rebalance

												$   475,000,000









				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Feb-19		59AY		AQR CAPITAL MANAGEMENT, LLC		World Developed		$   (15,000,000)		Rebalance				OPERF Public Equity Returns		$   25,661,929,602		0.02%		-0.07%		9.57%		7.01%		9.00%

				Feb-19		59A0		ARROWSTREET CAPITAL, LP		Int'l Developed & Emerging		$   (31,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				-0.18%		0.48%		9.36%		6.61%		8.45%

				Feb-19		59GW		LAZARD CEF		Int'l Developed & Emerging		$   (24,000,000)		Cash Raise/Rebalance				Excess Return (0.50% Target)				0.20%		-0.55%		0.21%		0.40%		0.55%

				Feb-19		597N		LAZARD  		Int'l Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Feb-19		599Y		WALTER SCOTT MGMT		Int'l Developed		$   (16,000,000)		Cash Raise/Rebalance				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.93%		0.87%		0.90%		0.90%

				Feb-19		592S		ACADIAN ASSET MGMT		Int'l Developed & Emerging Value		$   (16,000,000)		Cash Raise/Rebalance				Information Ratio (Excess Return/Tracking Error)				N/A		-0.59		0.25		0.45		0.61

				Feb-19		596B		BRANDES INVESTMENT PARTNERS LP		Int'l Developed & Emerging Value		$   (17,000,000)		Cash Raise/Rebalance

				Feb-19		59DR		DIMENSIONAL FUND ADVISORS		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance										-0.59		0.24		0.44		0.61

				Feb-19		59HL		EAM INVESTORS, LLC		Global X -US Micro Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X -US Micro Cap Value		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (9,000,000)		Cash Raise/Rebalance

				Feb-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (10,000,000)		Cash Raise/Rebalance

				Feb-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (3,000,000)		Cash Raise/Rebalance				Period Ending 9/30/19		Market Value		3 Months		1 Year		2 years		Incep				2-yr Beta

				Feb-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (7,000,000)		Cash Raise/Rebalance				Global Equity Low Vol		$   4,430,119,268		0.86%		4.22%		7.42%		11.13%				0.73

				Feb-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (3,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				-0.18%		0.48%		4.95%		9.75%				1.00

				Feb-19		59A4		ALLIANCE BERNSTEIN		Global Value		$   (14,000,000)		Cash Raise/Rebalance				Excess Return				1.04%		3.74%		2.46%		1.37%				 

				Feb-19		59HQ		DIMENSIONAL FUND ADVISORS		U.S. Large Cap Core		$   (400,000,000)		Cash Raise/Rebalance

				Feb-19		59IF		DIMENSIONAL FUND ADVISORS		Global Low Volatility		$   800,000,000		Initial Funding

												$   (604,000,000)								Jan-00



				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Mar-19		59HQ		DIMENSIONAL FUND ADVISORS LTD.		World Developed		$   (206,000,000)		Cash Raise/Rebalance

				Mar-19		59DY		S & P 500 INDEX OST MANAGED		U.S. Large Cap Core		$   (130,000,000)		Cash Raise/Rebalance

				Mar-19		598W		ARONSON,JOHNSON,ORTIZ		U.S. Large Cap Value		$   (48,000,000)		Cash Raise/Rebalance

				Mar-19		59GB		AQR CAPITAL MANAGEMENT, LLC		U.S. Small Cp Value		$   (14,000,000)		Cash Raise/Rebalance

				Mar-19		59AR		MELLON		U.S. Small Cap Value		$   (16,000,000)		Cash Raise/Rebalance

				Mar-19		59AY		AQR CAPITAL MANAGEMENT, LLC		International Developed		$   (43,000,000)		Cash Raise/Rebalance

				Mar-19		59A0		ARROWSTREET CAPITAL, LP		International Developed & Emerging		$   (91,000,000)		Cash Raise/Rebalance

				Mar-19		59GW		LAZARD ASSET MANAGEMENT		International Developed & Emerging		$   (72,000,000)		Cash Raise/Rebalance

				Mar-19		597N		LAZARD FRERES ASSET MANAGEMENT		International Developed & Emerging		$   (52,000,000)		Cash Raise/Rebalance

				Mar-19		599Y		WALTER SCOTT MGMT		International Developed		$   (46,000,000)		Cash Raise/Rebalance

				Mar-19		592S		ACADIAN ASSET MGMT		International Developed & Emerging		$   (45,000,000)		Cash Raise/Rebalance

				Mar-19		596B		BRANDES INVESTMENT PARTNERS LP		International Developed & Emerging		$   (49,000,000)		Cash Raise/Rebalance

				Mar-19		59DR		DIMENSIONAL FUND ADVISORS		Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59HL		EAM INVESTORS, LLC		Global X-US Micro Cap		$   (7,000,000)		Cash Raise/Rebalance

				Mar-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X-US Micro Cap		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (26,000,000)		Cash Raise/Rebalance

				Mar-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Mar-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (27,000,000)		Cash Raise/Rebalance

				Mar-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (8,000,000)		Cash Raise/Rebalance

				Mar-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (19,000,000)		Cash Raise/Rebalance

				Mar-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		59A4		ALLIANCE BERNSTEIN		Global X-US Value		$   (41,000,000)		Cash Raise/Rebalance

												$   (1,001,000,000)



				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Jun-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Jun-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (16,000,000)		Cash Raise/Rebalance

				Jun-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (21,000,000)		Cash Raise/Rebalance

				Jun-19		59AX		Arrowstreet EM		Emerging Markets		$   (10,000,000)		Cash Raise/Rebalance

				Jun-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (80,000,000)		Cash Raise/Rebalance

				Jun-19		59DR		DFA Int'l Small Cap Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		592Q		Genesis EM		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-19		59DS		Harris Int'l Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59AR		Mellon US Small Value		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		599Y		Walter Scott Int'l		International Developed		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59C1		Westwood Global EM		Emerging		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		59G7		William Blair EM Growth		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-19		59HF		William Blair EMSC		Emerging Small Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Jun-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (25,000,000)

				Jun-19		59IA		Acadian Low Vol		Global Low Vol		$   (23,000,000)

				Jun-19		59IB		AQR Low Vol		Global Low Vol		$   (23,000,000)

				Jun-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (20,000,000)

				Jun-19		59IF		DFA Low Vol		Global Low Vol		$   (20,000,000)

												$   (441,000,000)





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Aug-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (42,000,000)		Cash Raise/Rebalance

				Aug-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (37,000,000)		Cash Raise/Rebalance

				Aug-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (40,000,000)		Cash Raise/Rebalance

				Aug-19		59AX		Arrowstreet EM		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Aug-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (85,000,000)		Cash Raise/Rebalance

				Aug-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (44,000,000)		Cash Raise/Rebalance

				Aug-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (197,000,000)		Cash Raise/Rebalance

				Aug-19		592Q		Genesis EM		Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Aug-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (50,000,000)		Cash Raise/Rebalance

				Aug-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Aug-19		599Y		Walter Scott Int'l		International Developed		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59DY		OST S&P 500 Index		U.S. Large Cap Core		$   (150,000,000)		Cash Raise/Rebalance

				Aug-19		59G7		William Blair EM Growth		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Aug-19		59C1		Westwood Global EM		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Aug-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (61,000,000)		Cash Raise/Rebalance

				Aug-19		59IA		Acadian Low Vol		Global Low Vol		$   (56,000,000)		Cash Raise/Rebalance

				Aug-19		59IB		AQR Low Vol		Global Low Vol		$   (55,000,000)		Cash Raise/Rebalance

				Aug-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (58,000,000)

				Aug-19		59IF		DFA Low Vol		Global Low Vol		$   (50,000,000)

												$   (1,153,000,000)







												$   (3,199,000,000)





												$   3,674,000,000





































































				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding

				Apr-14				OST - Russell Fundamental Strategy		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding

				May-14				OST - S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding

				Jun-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				Jan-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000		Rebalance - Additional Funding

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Wells Capital CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May-14				OST - S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May-14				OST - Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Int'l Developed & Emerging		$   (202,000,000)		Cash Raise/Rebalance

				Jun-14				Pyramis		Int'l Developed & Emerging		$   (106,000,000)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding

				Apr-15				Wells Cap CEF		International Core		$   50,000,000		Rebalance - Additional Funding

				May-15				Lazard CEF		International Core		$   65,000,000		Rebalance - Additional Funding

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns

				Jun-15				Lazard CEF		International Core		$   100,000,000		Rebalance - Additional Funding

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding

				May-15				AQR		US Small Cap Equity		$   208,000,000		Conversion to 130/30

				Jun-15				Arrowstreet		International Core		$   1,292,000,000		Conversion to 130/30

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 

				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000)		Termination

				Jul-16				Genesis		Emerging Markets		$   (50,000,000)		Cash Raise/Rebalance

				Jul-16				Lazard		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Pyramis		Int'l Developed & Emerging		$   (250,000,000)		Cash Raise/Rebalance

				Jul-16				Walter Scott		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000		Rebalance - Additional Funding

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000)		Cash Raise/Rebalance

				Nov-16				Genesis		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		U.S. Large Cap		$   800,000,000		Rebalance - Initial Funding

				Jan-17				Wells Capital Closed End Fund		Int'l Developed & Emerging		$   (425,000,000)		Termination

				Jan-17				Lazard Closed End Fund		Int'l Developed & Emerging		$   425,000,000		Rebalance - Additional Funding

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination

				Feb-17				Acadian		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Mar-17				AQR 		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000)		Termination

				Apr-17				Blackrock R1000V Index Fund		Int'l Developed & Emerging		$   (323,000,000)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Acadian Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				AllianceBernstein Global Value		Global Value		$   14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		$   15,000,000		Cash Raise/Rebalance

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		$   15,000,000		Cash Raise/Rebalance

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				AQR Global Low Vol		Global Low Vol		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		$   30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		$   16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		$   5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		$   75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		$   3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		$   2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		$   23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		$   19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		$   50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		$   6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		$   4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		$   3,000,000		Cash Raise/Rebalance

				Jan-19		59A4		OST 59GY		International Developed		$   (50,000,000)		Cash Raise/Rebalance

				Feb-19		59AY		AQR CAPITAL MANAGEMENT, LLC		World Developed		$   (15,000,000)		Cash Raise/Rebalance

				Feb-19		59A0		ARROWSTREET CAPITAL, LP		Int'l Developed & Emerging		$   (31,000,000)		Cash Raise/Rebalance

				Feb-19		59GW		LAZARD CEF		Int'l Developed & Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Feb-19		597N		LAZARD  		Int'l Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Feb-19		599Y		WALTER SCOTT MGMT		Int'l Developed		$   (16,000,000)		Cash Raise/Rebalance

				Feb-19		592S		ACADIAN ASSET MGMT		Int'l Developed & Emerging Value		$   (16,000,000)		Cash Raise/Rebalance

				Feb-19		596B		BRANDES INVESTMENT PARTNERS LP		Int'l Developed & Emerging Value		$   (17,000,000)		Cash Raise/Rebalance

				Feb-19		59DR		DIMENSIONAL FUND ADVISORS		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59HL		EAM INVESTORS, LLC		Global X -US Micro Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X -US Micro Cap Value		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (9,000,000)		Cash Raise/Rebalance

				Feb-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (10,000,000)		Cash Raise/Rebalance

				Feb-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Feb-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59A4		ALLIANCE BERNSTEIN		Global Value		$   (14,000,000)		Cash Raise/Rebalance

				Feb-19		59HQ		DIMENSIONAL FUND ADVISORS		U.S. Large Cap Core		$   (400,000,000)		Cash Raise/Rebalance

				Feb-19		59IF		DIMENSIONAL FUND ADVISORS		Global Low Volatility		$   800,000,000		Initial Funding

				Mar-19		59HQ		DIMENSIONAL FUND ADVISORS LTD.		World Developed		$   (206,000,000)		Cash Raise/Rebalance

				Mar-19		59DY		S & P 500 INDEX OST MANAGED		U.S. Large Cap Core		$   (130,000,000)		Cash Raise/Rebalance

				Mar-19		598W		ARONSON,JOHNSON,ORTIZ		U.S. Large Cap Value		$   (48,000,000)		Cash Raise/Rebalance

				Mar-19		59GB		AQR CAPITAL MANAGEMENT, LLC		U.S. Small Cp Value		$   (14,000,000)		Cash Raise/Rebalance

				Mar-19		59AR		MELLON		U.S. Small Cap Value		$   (16,000,000)		Cash Raise/Rebalance

				Mar-19		59AY		AQR CAPITAL MANAGEMENT, LLC		International Developed		$   (43,000,000)		Cash Raise/Rebalance

				Mar-19		59A0		ARROWSTREET CAPITAL, LP		International Developed & Emerging		$   (91,000,000)		Cash Raise/Rebalance

				Mar-19		59GW		LAZARD ASSET MANAGEMENT		International Developed & Emerging		$   (72,000,000)		Cash Raise/Rebalance

				Mar-19		597N		LAZARD FRERES ASSET MANAGEMENT		International Developed & Emerging		$   (52,000,000)		Cash Raise/Rebalance

				Mar-19		599Y		WALTER SCOTT MGMT		International Developed		$   (46,000,000)		Cash Raise/Rebalance

				Mar-19		592S		ACADIAN ASSET MGMT		International Developed & Emerging		$   (45,000,000)		Cash Raise/Rebalance

				Mar-19		596B		BRANDES INVESTMENT PARTNERS LP		International Developed & Emerging		$   (49,000,000)		Cash Raise/Rebalance

				Mar-19		59DR		DIMENSIONAL FUND ADVISORS		Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59HL		EAM INVESTORS, LLC		Global X-US Micro Cap		$   (7,000,000)		Cash Raise/Rebalance

				Mar-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X-US Micro Cap		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (26,000,000)		Cash Raise/Rebalance

				Mar-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Mar-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (27,000,000)		Cash Raise/Rebalance

				Mar-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (8,000,000)		Cash Raise/Rebalance

				Mar-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (19,000,000)		Cash Raise/Rebalance

				Mar-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		59A4		ALLIANCE BERNSTEIN		Global X-US Value		$   (41,000,000)		Cash Raise/Rebalance



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Jun-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Jun-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (16,000,000)		Cash Raise/Rebalance

				Jun-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (21,000,000)		Cash Raise/Rebalance

				Jun-19		59AX		Arrowstreet EM		Emerging Markets		$   (10,000,000)		Cash Raise/Rebalance

				Jun-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (80,000,000)		Cash Raise/Rebalance

				Jun-19		59DR		DFA Int'l Small Cap Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		592Q		Genesis EM		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-19		59DS		Harris Int'l Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59AR		Mellon US Small Value		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		599Y		Walter Scott Int'l		International Developed		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59C1		Westwood Global EM		Emerging		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		59G7		William Blair EM Growth		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-19		59HF		William Blair EMSC		Emerging Small Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Jun-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59IA		Acadian Low Vol		Global Low Vol		$   (23,000,000)		Cash Raise/Rebalance

				Jun-19		59IB		AQR Low Vol		Global Low Vol		$   (23,000,000)		Cash Raise/Rebalance

				Jun-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59IF		DFA Low Vol		Global Low Vol		$   (20,000,000)		Cash Raise/Rebalance

				Aug-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (42,000,000)		Cash Raise/Rebalance

				Aug-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (37,000,000)		Cash Raise/Rebalance

				Aug-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (40,000,000)		Cash Raise/Rebalance

				Aug-19		59AX		Arrowstreet EM		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Aug-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (85,000,000)		Cash Raise/Rebalance

				Aug-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (44,000,000)		Cash Raise/Rebalance

				Aug-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (197,000,000)		Cash Raise/Rebalance

				Aug-19		592Q		Genesis EM		Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Aug-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (50,000,000)		Cash Raise/Rebalance

				Aug-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Aug-19		599Y		Walter Scott Int'l		International Developed		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59DY		OST S&P 500 Index		U.S. Large Cap Core		$   (150,000,000)		Cash Raise/Rebalance

				Aug-19		59G7		William Blair EM Growth		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Aug-19		59C1		Westwood Global EM		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Aug-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (61,000,000)		Cash Raise/Rebalance

				Aug-19		59IA		Acadian Low Vol		Global Low Vol		$   (56,000,000)		Cash Raise/Rebalance

				Aug-19		59IB		AQR Low Vol		Global Low Vol		$   (55,000,000)		Cash Raise/Rebalance

				Aug-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (58,000,000)		Cash Raise/Rebalance

				Aug-19		59IF		DFA Low Vol		Global Low Vol		$   (50,000,000)		Cash Raise/Rebalance

				Sep-19		59IF		OST International Risk Premia		Global Low Vol		$   400,000,000		Cash Raise/Rebalance
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		Date		59DX MV		Sec Lend		59DX Rtn		S&P 400		alpha		SL bps		$ Val Added		$ Val Add Compounded		Date		59DY MV		Sec Lend		59DY Rtn		S&P 500		alpha		SL bps		$ Val Added		$ Val Add Compounded		59DZ MV		Sec Lend		59DZ Rtn		RU2K/SML		alpha		SL Bps		$ Val Added		$ Val Add Compounded				Date		TEMS		TEMS Rtn		MSCI EM NET		alpha		$ Val Added		$ Val Add Compounded		Date		59GA MV		Sec Lending		59GA Rtn		RUSSELL 1000		alpha		$ Val Added		$ Val Add Compounded		SL bps		RUFUSLTU		Diff		Date		59GX MV		Sec Lending		59GX Rtn		MSCI USA
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																																																										101,555,216.00

		Feb-09																		Feb-09																																				Feb-09		95,086,427.91		-6.3700%		-5.6410%		-0.0073		$   (693,180.06)				Feb-09																												 

		Mar-09																		Mar-09																																				Mar-09		107,905,866.83		13.4820%		14.3710%		-0.0089		$   (959,283.16)		$   (1,745,917.75)		Mar-09

		Apr-09																		Apr-09																																				Apr-09		126,843,755.43		17.5500%		16.6410%		0.0091		$   1,153,009.74		$   (899,316.58)		Apr-09

		May-09																		May-09																																				May-09		147,792,092.44		16.5150%		17.0870%		-0.0057		$   (845,370.77)		$   (1,893,209.48)		May-09

		Jun-09																		Jun-09																																				Jun-09		147,360,758.55		-0.2920%		-1.3470%		0.0106		$   1,554,656.00		$   (333,025.31)		Jun-09																																																																																				Date		59DX Monthly Alpha

		Jul-09		$   107,917,313.06				8.723%		8.739%		(0.00016)								Jul-09		$   429,798,408.40				7.527%		7.564%		(0.00037)																										Jul-09		163,813,770.68		11.1650%		11.2450%		-0.0008		$   (131,051.02)		$   (501,258.60)		Jul-09																																																																																				Jul-09		(0.00016)

		Aug-09		$   112,660,641.47				4.395%		4.367%		0.00028								Aug-09		$   445,495,045.81				3.625%		3.610%		0.00015																										Aug-09		165,713,480.08		1.1600%		-0.3580%		0.0152		$   2,515,530.63		$   2,008,457.43		Aug-09																																																																																				Aug-09		0.00028

		Sep-09		$   119,618,828.93				5.732%		5.722%		0.00010								Sep-09		$   464,034,742.13				3.715%		3.732%		(0.00017)								 																		Sep-09		179,086,666.06		8.0700%		9.0770%		-0.0101		$   (1,803,402.73)		$   367,137.22		Sep-09																																																																																				Sep-09		0.00010

		Oct-09		$   114,206,851.60

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		$   17,571.20		-4.524%		-4.540%		0.00016		0.00185		$   17,947.06		$   18,797.53		Oct-09		455,506,488.33

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		$   42,176.97		-1.838%

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		-1.858%		0.00020		0.00111		$   91,101.30																						Oct-09		178,195,823.68		-0.4970%		0.1240%		-0.0062		$   (1,106,596.07)		$   (741,283.52)		Oct-09																																																																																				Oct-09		0.00016

		Nov-09		$   119,059,346.00		$   34,085.85		4.249%

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)		4.052%		0.00197		0.00344		$   234,214.15		$   253,810.36		Nov-09		482,853,516.77

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089		$   38,332.55		6.004%		5.998%		0.00006		0.00095		$   28,971.21		$   125,542.23																				Nov-09		185,194,258.79		3.9270%		4.2960%		-0.0037		$   (683,366.81)		$   (1,453,760.54)		Nov-09																																																																																				Nov-09		0.00197

		Dec-09		$   126,735,231.00

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
		$   29,071.04		6.447%		6.275%		0.00172		0.00275		$   218,043.29		$   488,217.08		Dec-09		492,303,872.92		$   17,093.96		1.957%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		1.932%		0.00025		0.00042		$   123,075.97		$   251,075.06										 										Dec-09		192,798,365.42		4.1060%		3.9490%		0.0016		$   302,693.43		$   (1,210,758.51)		Dec-09																																																																																				Dec-09		0.00172

		Jan-10		$   122,522,840.00		$   27,509.77		-3.169%		-3.215%		0.00046		0.00269		$   56,592.92		$   529,338.41		Jan-10		484,622,811.72

viterim: viterim:
SSB Analytics $484,622,812		$   15,454.98		-3.549%

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		-3.597%		0.00048		0.00038		$   232,618.95		$   474,783.36																				Jan-10		186,219,869.38		-3.4120%		-5.5770%		0.0217		$   4,031,660.17		$   2,862,212.74		Jan-10																																																																																				Jan-10		0.00046

		Feb-10		$   128,992,261.73		$   19,864.58		5.282%		5.211%		0.00071		0.00185		$   92,070.41		$   649,368.47		Feb-10		499,733,855.13		$   18,001.04		3.118%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		3.098%		0.00020		0.00043		$   99,946.77		$   589,533.87																				Feb-10		185,924,895.59		-0.1580%		0.3520%		-0.0051		$   (948,216.97)		$   1,909,473.47		Feb-10																																																																																				Feb-10		0.00071

		Mar-10		$   138,181,378.00		$   16,364.27		7.122%		7.135%		(0.00013)		0.00142		$   (17,987.64)		$   677,628.84		Mar-10		529,868,368.50		$   16,780.56		6.030%		6.034%		(0.00004)		0.00038		$   (21,194.73)		$   603,888.03		$   99,310,397.36						8.140%						$   - 0						Mar-10		201,347,576.77		8.2950%		8.0730%		0.0022		$   446,991.62		$   2,514,855.92		Mar-10																																																																																				Mar-10		(0.00013)

		Apr-10		$   144,058,448.32		$   16,364.27		4.253%		4.262%		(0.00009)		0.00136		$   (13,377.46)		$   693,070.94		Apr-10		538,109,049.05		$   17,032.81		1.555%		1.579%		(0.00024)		0.00038		$   (129,146.17)		$   484,132.32		$   104,979,992.22

viterim: viterim:
SSB MV  $105,095,715.79				5.7090%		5.660%		0.00049				$   51,402.4314						Apr-10		204,263,418.78		1.4480%		1.2120%		0.0024		$   482,061.67		$   3,033,332.70		Apr-10																																																																																				Apr-10		(0.00009)

		May-10		$   133,746,469.80		$   13,176.60		-7.158%

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10		-7.199%		0.00041		0.00118		$   54,554.91		$   698,014.51		May-10		681,199,732.84		$   11,820.89		-7.98%

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		-7.985%		0.00004		0.00021		$   27,247.99		$   472,741.71		$   97,048,849.13				-7.5549%		-7.590%		0.00035				$   34,055.2179		$   81,574.242				May-10		185,329,639.66		-9.2690%		-8.7960%		-0.0047		$   (876,609.20)		$   1,875,563.90		May-10																																																																																				May-10		0.00041

		Jun-10		$   125,112,229.15		$   11,471.95		-6.456%		-6.554%		0.00098		0.00110		$   123,131.27		$   776,084.21		Jun-10		645,632,193.93		$   17,775.94		-5.221%		-5.235%		0.00014		0.00033		$   90,388.51		$   538,448.37		$   89,621,685.51				-7.6530%		-7.750%		0.00097				$   86,919.0018		$   162,250.355				Jun-10		185,675,273.71		0.1860%		-0.7350%		0.0092		$   1,710,069.27		$   3,589,121.72		Jun-10																																																																																				Jun-10		0.00098

		Jul-10		$   133,709,315.50		$   10,933.63		6.872%		6.908%		(0.00036)		0.00098		$   (48,490.86)		$   780,925.87		Jul-10		690,831,847.62		$   10,940.96		7.001%		7.006%		(0.00005)		0.00019		$   (34,541.59)		$   541,603.55		$   95,828,731.00				6.9258%		6.870%		0.00056				$   53,501.0826		$   226,988.621				Jul-10		201,041,135.10		8.2760%		8.3280%		-0.0005		$   (104,541.39)		$   3,781,616.04		Jul-10																																																																																				Jul-10		(0.00036)

		Aug-10		$   127,167,786.83		$   9,928.07		-4.892%		-4.940%		0.00048		0.00094		$   61,016.16		$   803,739.13		Aug-10		659,816,301.57		$   9,525.10		-4.490%		-4.514%		0.00024		0.00017		$   158,355.91		$   675,641.46		$   93,804,071.85

viterim: viterim:
SSB Analytics shows $93,804,071.85				-7.2430%

viterim: $5,000,000 cash inflow		-7.400%		0.00157				$   147,272.3928		$   357,820.228				Aug-10		199,863,596.36		-0.5860%		-1.9420%		0.0136		$   2,710,150.37		$   6,469,606.14		Aug-10																																																																																				Aug-10		0.00048

		Sep-10		$   141,558,618.08		$   9,874.02		11.308%		11.306%		0.00002		0.00153		$   3,320.94		$   897,946.90		Sep-10		718,514,389.40		$   9,156.95		8.896%		8.924%		(0.00028)		0.00031		$   (201,184.03)		$   534,562.49		$   105,579,582.59				12.5533%		12.460%		0.00093				$   98,510.4648		$   501,248.955				Sep-10		222,276,036.56		11.2140%		11.1130%		0.0010		$   224,498.80		$   7,419,606.57		Sep-10																																																																																				Sep-10		0.00002

		Oct-10		$   146,457,699.97		$   9,627.11		3.469%		3.449%		0.00020		0.00142		$   28,638.86		$   957,735.54		Oct-10		745,744,636.61		$   9,439.22		3.790%		3.805%		(0.00015)		0.00026		$   (111,861.70)		$   442,960.72		$   109,955,001.89				4.1442%		4.090%		0.00054				$   59,585.4448		$   581,607.113				Oct-10		229,792,339.46		3.3820%		2.9040%		0.0048		$   1,098,407.38		$   8,768,945.04		Oct-10																																																																																				Oct-10		0.00020

		Nov-10		$   150,631,658.26		$   10,202.40		2.850%		2.970%		(0.00120)		0.00122		$   (180,457.78)		$   804,572.65		Nov-10		745,813,879.28		8,376.6100		0.009%		0.013%		(0.00004)		0.00022		$   (29,832.56)		$   413,168.03		$   113,794,338.49				3.4917%		3.470%		0.00022				$   24,732.4903		$   626,647.779				Nov-10		221,653,403.75		-3.5420%		-2.6400%		-0.0090		$   (1,999,313.70)		$   6,459,035.31		Nov-10																																																																																				Nov-10		(0.00120)

		Dec-10		$   160,504,725.42		$   8,659.36		6.554%		6.554%		0.00001		0.00102		$   1,289.43		$   858,597.34		Dec-10		795,506,022.74		$   9,284.76		6.663%		6.683%		(0.00020)		0.00019		$   (159,101.20)		$   281,596.21		$   122,931,283.10				8.0293%		7.940%		0.00089				$   109,837.9050		$   786,801.421				Dec-10		237,082,134.97		6.9610%		7.1360%		-0.0018		$   (414,893.74)		$   6,493,755.02		Dec-10																																																																																				Dec-10		0.00001

		Jan-11		$   163,729,202.94		$   7,273.97		2.009%		1.998%		0.00011		0.00088		$   17,248.95		$   893,095.18		Jan-11		814,455,807.13

viterim: viterim:
Trades + KG +VM 		$   10,271.77		2.382%		2.370%		0.00012		0.00018		$   97,734.70		$   386,038.53		$   122,644,562.16				-0.2332%		-0.260%		0.00027				$   32,823.6602		$   817,789.971				Jan-11		228,026,250.88		-3.8200%		-2.7130%		-0.0111		$   (2,524,250.60)		$   3,721,442.98		Jan-11																																																																																				Jan-11		0.00011

		Feb-11		$   171,355,273.26

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		$   5,891.78		4.658%		4.654%		0.00004		0.00076		$   6,059.44		$   940,752.61		Feb-11		842,227,334.77

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07		$   10,456.55		3.410%		3.426%		(0.00016)		0.00017		$   (134,756.37)		$   264,446.07		$   129,393,832.12

viterim: viterim:
=129187177.11+172810
=$129,359,987.11				5.5031%		5.480%		0.00023				$   29,907.9738		$   892,701.858				Feb-11		227,882,899.69		-0.0630%		-0.9330%		0.0087		$   1,982,581.23		$   5,701,679.70		Feb-11																																																																																				Feb-11		0.00004

		Mar-11		$   175,580,212.71

viterim: viterim:
=175550485.82+29800.32		$   7,009.69		2.466%		2.450%		0.00016		0.00069		$   27,394.44		$   991,342.27		Mar-11		842,630,817.99		$   11,783.18		0.048%		0.040%		0.00008		0.00016		$   67,410.47		$   331,983.47		$   132,828,900.51				2.6547%		2.590%		0.00065				$   85,991.9634		$   1,002,392.725				Mar-11		239,861,955.54		5.2570%		5.8790%		-0.0062		$   (1,491,941.36)		$   4,509,475.64		Mar-11																																																																																				Mar-11		0.00016

		Apr-11		$   180,315,399.42		$   8,152.78		2.697%		2.715%		(0.00018)		0.00062		$   (32,674.11)		$   985,403.47		Apr-11		867,760,078.90		$   12,171.93		2.982%		2.962%		0.00020		0.00015		$   173,552.02		$   515,435.23		$   136,376,521.85				2.6708%		2.64%		0.00031				$   42,031.7568		$   1,071,196.591				Apr-11		249,031,234.47		3.8230%		3.1020%		0.0072		$   1,795,515.20		$   6,477,388.09		Apr-11																																																																																				Apr-11		(0.00018)

		May-11		$   177,952,062.42

viterim: viterim:
=177873342.62+26950		$   9,620.36		-1.311%		-1.347%		0.00036		0.00061		$   64,652.79		$   1,037,140.89		May-11		857,918,807.58

viterim: viterim:
=857790996.8+31450		$   16,969.16		-1.134%		-1.132%		(0.00002)		0.00016		$   (17,158.38)		$   492,431.82		$   133,884,606.71

viterim: viterim:
=133841924.91+756960				-1.8272%		-1.875%		0.00048				$   63,954.3010		$   1,115,577.648				May-11		241,495,302.53		-3.0260%		-2.6230%		-0.0040		$   (973,226.07)		$   5,308,156.26		May-11																																																																																				May-11		0.00036

		Jun-11		$   174,453,340.45		$   9,724.83		-1.966%		-2.036%		0.00070		0.00061		$   121,936.54		$   1,138,686.17		Jun-11		844,135,942.54		$   14,723.70		-1.607%		-1.667%		0.00060		0.00016		$   506,481.57		$   991,000.01		$   130,933,541.88				-2.2042%		-2.306%		0.00102				$   133,309.5831		$   1,224,297.832				Jun-11		238,392,757.23		-1.2850%		-1.5380%		0.0025		$   603,133.68		$   5,843,080.13		Jun-11																																																																																				Jun-11		0.00070

		Jul-11		$   168,301,587.23		$   10,129.40		-3.526%		-3.530%		0.00004		0.00063		$   6,222.26		$   1,104,754.91		Jul-11		826,683,188.34		$   14,579.27		-2.068%		-2.033%		(0.00035)		0.00017		$   (289,339.12)		$   681,167.01		$   126,239,595.07				-3.5850%		-3.610%		0.00025				$   31,579.8243		$   1,211,986.773				Jul-11		237,717,894.15		-0.2830%		-0.4440%		0.0016		$   382,725.81		$   6,209,270.02		Jul-11																																																																																				Jul-11		0.00004

		Aug-11		$   156,335,243.36		$   8,921.68		-7.110%		-7.120%		0.00010		0.00067		$   15,539.69		$   1,041,745.86		Aug-11		782,162,580.02		$   14,225.59		-5.385%		-5.432%		0.00047		0.00018		$   367,616.41		$   1,012,102.58		$   115,293,730.59				-8.6707%		-8.690%		0.00019				$   22,244.4656		$   1,129,143.425				Aug-11		217,157,755.79		-8.6490%		-8.9360%		0.0029		$   623,242.76		$   6,295,473.01		Aug-11																																																																																				Aug-11		0.00010

		Sep-11		$   139,851,840.21

viterim: viterim:
SSB shows $139,930,581.36
		$   10,169.23		-10.544%		-10.585%		0.00041		0.00075		$   57,862.49		$   989,770.57		Sep-11		727,349,313.45

viterim: viterim:
SSB shows $727,712,723.67		$   12,935.15		-7.008%		-7.030%		0.00022		0.00020		$   160,016.85		$   1,101,191.28		$   102,478,930.16

viterim: viterim:
SSB shows $105,750,469.74				-11.1149%		-11.210%		0.00095				$   97,441.8467		$   1,101,081.937				Sep-11		187,232,907.28		-13.7800%		-14.5790%		0.0080		$   1,495,990.93		$   6,923,947.76		Sep-11																																																																																				Sep-11		0.00041

		Oct-11		$   159,159,577.94		$   9,948.26		13.806%		13.746%		0.00060		0.00066		$   95,259.79		$   1,221,676.62		Oct-11		806,867,016.41		$   12,486.85		10.933%		10.929%		0.00004		0.00018		$   32,274.68		$   1,253,859.20		$   118,130,544.15				15.2730%		15.136%		0.00137				$   161,846.8992		$   1,431,097.156				Oct-11		208,626,993.14		11.4260%		13.2460%		-0.0182		$   (3,797,011.28)		$   3,918,066.76		Oct-11		$   515,436,547.38				 		 				$   - 0																																																																								Oct-11		0.00060

		Nov-11		$   158,676,216.89		$   9,579.57		-0.304%		-0.302%		(0.00002)		0.00066		$   (2,690.93)		$   1,215,275.51		Nov-11		805,204,710.31		$   11,164.34		-0.206%		-0.221%		0.00015		0.00019		$   120,780.71		$   1,372,056.96		$   117,752,354.61				-0.3201%		-0.365%		0.00045				$   52,817.3109		$   1,479,332.874				Nov-11		196,014,574.15		-6.0450%		-6.6650%		0.0062		$   1,215,290.36		$   4,896,509.98		Nov-11		$   516,353,252.58		$   13,625.44		0.1780%		-0.2620%		0.00440		$   2,271,954.31				0.00032		0.190%		(0.00012)																																																																Nov-11		(0.00002)

		Dec-11		$   158,137,706.84		$   11,031.06		-0.339%		-0.374%		0.00035		0.00068		$   54,752.55		$   1,265,903.70		Dec-11		813,545,208.32		$   9,376.70		1.036%		1.023%		0.00013		0.00019		$   105,760.88		$   1,492,032.35		$   118,791,946.29				0.8829%		0.661%		0.00222				$   263,555.0828		$   1,755,948.436				Dec-11		191,930,865.62		-2.0830%		-1.2050%		-0.0088		$   (1,685,153.00)		$   3,109,362.68		Dec-11		$   523,847,415.96		$   11,597.95		1.4510%		0.8360%		0.00615		$   3,221,661.61		$   5,526,581.98		0.00027		1.440%		0.00011																																																																Dec-11		0.00035

		Jan-12		$   168,485,963.86		$   10,154.20		6.544%		6.606%		(0.00062)		0.00065		$   (104,753.78)		$   1,243,988.46		Jan-12		849,999,803.66		$   7,989.88		4.481%		4.482%		(0.00001)		0.00018		$   (8,500.00)		$   1,550,390.32		$   127,251,020.65				7.1209%		7.065%		0.00056				$   71,153.3057		$   1,952,141.350				Jan-12		212,469,613.47		10.7010%		11.3430%		-0.0064		$   (1,364,054.92)		$   2,078,040.66		Jan-12		$   544,667,349.70		$   52,626.78		3.9740%		4.8730%		(0.00899)		$   (4,896,559.47)		$   849,648.87		0.00116		4.050%		(0.00076)																																																																Jan-12		(0.00062)

		Feb-12		$   176,215,126.85		$   8,525.05		4.587%		4.500%		0.00087		0.00064		$   154,051.64		$   1,455,107.11		Feb-12		886,841,971.70		$   11,551.96		4.334%		4.324%		0.00010		0.00017		$   88,684.20		$   1,706,268.43		$   130,310,526.56				2.4043%		2.390%		0.00014				$   18,644.2571		$   2,017,721.089				Feb-12		225,096,801.70		5.9430%		5.9900%		-0.0005		$   (105,795.50)		$   2,095,743.12		Feb-12		$   566,996,021.47		$   53,848.26		4.1000%		4.3880%		(0.00288)		$   (1,632,948.54)		$   (748,464.07)		0.00114		4.110%		(0.00010)																																																																Feb-12		0.00087

		Mar-12		$   179,499,419.06		$   11,273.77		1.864%		1.880%		(0.00016)		0.00065		$   (29,084.33)		$   1,453,143.02		Mar-12		915,407,514.31		$   14,995.40		3.221%		3.291%		(0.00070)		0.00017		$   (640,785.26)		$   1,120,442.08		$   133,829,900.69				2.7008%		2.562%		0.00139				$   185,701.9110		$   2,257,916.797				Mar-12		220,393,946.66		-2.0890%		-3.3380%		0.0125		$   2,752,720.39		$   4,804,683.44		Mar-12		$   583,404,804.87		$   31,414.59		2.8940%		3.1290%		(0.00235)		$   (1,371,001.29)		$   (2,141,125.91)		0.00065		2.880%		0.00014																																																																Mar-12		(0.00016)

		Apr-12		$   179,137,270.87		$   13,247.02		-0.202%		-0.225%		0.00023		0.00068		$   41,641.32		$   1,491,852.56		Apr-12		909,636,869.27		$   11,579.96		-0.630%		-0.628%		(0.00002)		0.00017		$   (18,192.74)		$   1,095,190.56		$   131,815,337.73				-1.5053%		-1.545%		0.00040				$   52,309.5473		$   2,276,237.561				Apr-12		218,117,569.87		-1.0330%		-1.1950%		0.0016		$   353,350.46		$   5,108,401.52		Apr-12		$   576,592,446.37		$   18,008.74		-1.1680%		-0.5800%		(0.00588)		$   (3,390,363.58)		$   (5,506,481.14)		0.00037		-1.000%		(0.00168)																																																																Apr-12		0.00023

		May-12		$   225,506,432.43		$   26,610.37		-6.460%		-6.480%		0.00020		0.00062		$   45,101.29		$   1,440,580.17		May-12		1,075,240,903.35		$   17,436.75		-5.995%		-6.010%		0.00015		0.00014		$   161,286.14		$   1,190,820.02		$   138,653,961.99				-6.5130%		-6.619%		0.00106				$   146,973.1997		$   2,274,959.408				May-12		194,427,713.83		-10.8610%		-11.2140%		0.0035		$   686,329.83		$   5,239,907.86		May-12		$   543,359,695.32		$   20,688.55		-5.7640%		-6.1450%		0.00381		$   2,070,200.44		$   (3,118,887.13)		0.00046		-5.970%		0.00206																																																																May-12		0.00020

		Jun-12		$   229,820,976.44		$   33,208.74		1.913%		1.890%		0.00023		0.00071		$   53,476.38		$   1,521,618.72		Jun-12		1,119,754,795.87		$   23,450.70		4.140%		4.120%		0.00020		0.00014		$   223,950.96		$   1,464,070.92		$   145,792,356.36				5.1484%		4.990%		0.00158				$   230,865.4747		$   2,622,947.807				Jun-12		204,028,821.98		4.9380%		3.8600%		0.0108		$   2,199,430.70		$   7,698,085.22		Jun-12		$   567,561,251.90		$   25,906.00		4.4540%		3.8280%		0.00626		$   3,552,933.44		$   295,131.07		0.00055		4.410%		0.00044																																																																Jun-12		0.00023

		Jul-12		$   229,620,130.93		$   35,818.99		-0.087%		0.045%		(0.00132)		0.00082		$   (303,999.05)		$   1,216,289.90		Jul-12		1,134,714,055.34		$   33,827.98		1.365%		1.389%		(0.00024)		0.00016		$   (272,331.37)		$   1,211,724.12		$   143,869,225.54				-1.3191%		-1.382%		0.00063				$   90,509.6825		$   2,678,858.475				Jul-12		207,587,413.49		1.7440%		1.9510%		-0.0021		$   (429,705.95)		$   7,402,633.88		Jul-12		$   572,240,320.49		$   29,606.00		0.9000%		1.1860%		(0.00286)		$   (1,636,607.32)		$   (1,338,820.06)		0.00062		0.880%		0.00020																																																																Jul-12		(0.00132)

		Aug-12		$   237,674,694.22		$   24,937.50		3.508%		3.481%		0.00027		0.00086		$   63,643.34		$   1,322,597.98		Aug-12		1,160,364,912.69		$   32,025.76		2.261%		2.252%		0.00009		0.00017		$   104,432.84		$   1,343,554.04		$   148,783,342.44

Michael VITERI : Michael VITERI :
$989,820.00				3.4157%		3.335%		0.00081				$   120,043.0927		$   2,890,402.886				Aug-12		208,564,383.28		0.4710%		-0.3330%		0.0080		$   1,676,857.64		$   9,114,357.92		Aug-12		$   585,577,813.42		$   32,750.87		2.3310%		2.4280%		(0.00097)		$   (568,010.48)		$   (1,938,038.44)		0.00067		2.340%		(0.00009)																																																																Aug-12		0.00027

		Sep-12		$   242,332,139.82		$   28,823.56		1.960%		1.940%		0.00020		0.00092		$   47,468.85		$   1,395,984.31		Sep-12		1,190,541,246.61		$   21,363.32		2.601%		2.584%		0.00017		0.00017		$   202,392.01		$   1,580,891.90		$   153,863,198.31				3.4143%		3.280%		0.00134				$   206,582.6478		$   3,195,671.514				Sep-12		220,209,150.32		5.5830%		6.0340%		-0.0045		$   (993,143.27)		$   8,630,069.26		Sep-12		$   602,867,068.88		$   27,182.71		2.9530%		2.5720%		0.00381		$   2,296,923.53		$   301,654.82		0.00054		Dec-99		0.00003																																																																Sep-12		0.00020

		Oct-12		$   240,334,762.22		$   24,201.49		-0.824%		-0.794%		(0.00030)		0.00099		$   (72,656.57)		$   1,311,821.59		Oct-12		1,168,755,718.66		$   18,978.33		-1.830%		-1.846%		0.00016		0.00018		$   187,000.91		$   1,738,962.49		$   150,597,308.59				-2.1226%		-2.169%		0.00046				$   69,887.4551		$   3,197,727.864				Oct-12		219,606,487.45		-0.2740%		-0.6070%		0.0033		$   731,289.60		$   9,337,712.47		Oct-12		$   598,779,839.84		$   26,300.98		-0.6780%		-1.6880%		0.01010		$   6,047,676.38		$   6,347,285.98		0.00057		Jan-70		0.00012																																																																Oct-12		(0.00030)

		Nov-12		$   245,203,316.57		$   22,270.56		2.240%		2.204%		0.00036		0.00102		$   88,273.19		$   1,429,479.59		Nov-12		1,175,586,046.62		$   17,202.73		0.584%		0.580%		0.00004		0.00019		$   47,023.44		$   1,796,141.47		$   151,470,714.94				0.5800%		0.53%		0.00049				$   74,162.2739		$   3,290,435.728				Nov-12		220,893,808.12		0.5860%		1.2700%		-0.0068		$   (1,510,913.65)		$   7,881,517.82		Nov-12		$   601,360,706.58		$   22,065.09		0.3460%		0.79%		(0.00448)		$   (2,694,095.97)		$   3,675,151.63		0.00059		Dec-99		0.00016																																																																Nov-12		0.00036

		Dec-12		$   250,647,696.58		$   21,596.21		2.220%		2.130%		0.00090		0.00104		$   226,468.55		$   1,687,687.63		Dec-12		1,186,128,466.61		$   14,013.24		0.897%		0.911%		(0.00014)		0.00019		$   (166,057.99)		$   1,646,194.88		$   156,724,213.61				3.4683%		3.56%		(0.00092)				$   (143,674.8575)		$   3,260,883.918				Dec-12		231,362,907.13		4.7390%		4.8900%		-0.0015		$   (349,357.99)		$   7,905,664.96		Dec-12		$   611,831,190.20		$   20,867.56		1.7410%		1.04%		0.00704		$   4,307,291.58		$   8,046,427.59		0.00059		1.72%		0.00021																																																																Dec-12		0.00090

		Jan-13		$   268,723,905.00		$   18,232.83		7.212%		7.220%		(0.00008)		0.00100		$   (22,037.68)		$   1,787,362.60		Jan-13		1,247,569,231.94		$   16,897.51		5.180%		5.180%		- 0		0.00019		$   - 0		$   1,731,467.77		$   166,642,533.64				6.3285%		6.26%		0.00070				$   115,846.5154		$   3,583,096.059				Jan-13		235,583,943.46		1.8240%		1.3790%		0.0045		$   1,048,348.55		$   9,098,212.84		Jan-13		$   649,881,476.48		$   26,054.05		6.2190%		5.42%		0.00796		$   5,173,056.55		$   13,719,891.48		0.00052		6.22%		(0.00001)																																																																Jan-13		(0.00008)

		Feb-13		$   271,465,868.98		$   14,539.55		1.020%		0.982%		0.00038		0.00101		$   104,147.18		$   1,909,747.40		Feb-13		1,264,616,377.95		$   44,980.11		1.366%		1.357%		0.00009		0.00021		$   113,815.47		$   1,868,935.09		$   168,565,785.55				1.1541%		1.10%		0.00051				$   86,167.8969		$   3,710,617.121				Feb-13		232,216,865.86		-1.4290%		-1.2560%		-0.0017		$   (401,735.18)		$   8,566,464.20		Feb-13		$   661,549,431.37		$   40,245.22		1.7950%		1.34%		0.00451		$   2,983,587.94		$   16,949,751.47		0.00049		1.79%		0.00005																																																																Feb-13		0.00038

		Mar-13		$   284,269,460.52		$   17,233.34		4.716%		4.783%		(0.00067)		0.00099		$   (189,139.90)		$   1,810,680.06		Mar-13		1,312,490,041.35		$   12,808.94		3.786%		3.750%		0.00036		0.00020		$   472,496.41		$   2,412,189.39		$   176,429,712.02				4.6652%		4.62%		0.00048				$   85,034.3511		$   3,968,759.082				Mar-13		229,154,802.67		-1.3190%		-1.7220%		0.0040		$   923,493.85		$   9,376,966.39		Mar-13		$   690,945,966.70		$   27,315.08		4.4440%		3.86%		0.00583		$   4,028,214.99		$   21,731,213.41		0.00046		4.44%		0.00004																																																																Mar-13		(0.00067)

		Apr-13		$   286,086,139.24		$   15,234.10		0.639%		0.63%		0.00011		0.00099		$   31,667.60		$   1,853,919.16		Apr-13		1,337,776,145.28		$   10,307.67		1.927%		1.927%		- 0		0.00020		$   - 0		$   2,458,672.28		$   175,788,362.08				-0.2100%

VITERI Michael: VITERI Michael:
Moved Cash from SSB to OSTF		

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
				

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)																																				-0.37%		0.00157				$   275,987.7285		$   4,236,412.417				Apr-13		231,006,960.10		0.8080%		0.7540%		0.0005		$   124,743.76		$   9,577,476.04		Apr-13		$   701,997,242.36		$   20,259.73		1.5990%		1.81%		(0.00207)		$   (1,453,134.29)		$   20,625,561.22		0.00045		1.62%		(0.00021)																																																																Apr-13		0.00011

		May-13		$   293,093,916.17		$   18,898.96		2.450%		2.26%		0.00191		0.00094		$   558,443.23		$   2,457,774.77		May-13		1,369,112,036.12		$   9,557.94		2.342%		2.339%		0.00003		0.00019		$   41,073.36		$   2,557,327.75		$   182,917,729.79				4.0557%		4.00%		0.00059				$   107,288.5359		$   4,515,515.181				May-13		224,923,226.63		-2.6340%		-2.5660%		-0.0007		$   (152,947.79)		$   9,172,257.52		May-13		$   720,414,435.51		$   16,881.94		2.6240%		2.22%		0.00400		$   2,881,657.74		$   24,048,433.69		0.00044		2.61%		0.00014						 		 																																																								May-13		0.00191

		Jun-13		$   287,655,791.97		$   16,572.87		-1.855%		-1.85%		(0.00009)		0.00090		$   (27,098.22)		$   2,385,074.50		Jun-13		1,350,974,271.25		$   10,266.59		-1.325%		-1.343%		0.00018		0.00018		$   243,175.37		$   2,766,618.52		$   182,173,724.47				-0.4067%		-0.51%		0.00105				$   191,750.3399		$   4,688,898.973				Jun-13		212,236,681.87		-5.6400%		-6.3660%		0.0073		$   1,540,838.31		$   10,195,780.51		Jun-13		$   712,117,210.26		$   15,179.32		-1.1520%		-1.36%		0.00211		$   1,502,567.31		$   25,273,963.04		0.00043		-1.16%		0.00008						 																																																										Jun-13		(0.00009)

		Jul-13		$   305,579,634.43		$   20,080.15		6.231%		6.20%		0.00035		0.00079		$   106,963.56		$   2,640,652.14		Jul-13		1,419,634,440.29		$   9,685.90		5.082%		5.088%		(0.00006)		0.00015		$   (85,178.07)		$   2,822,040.01		$   194,984,968.65				7.0324%		7.00%		0.00034				$   67,138.1714		$   5,085,780.799				Jul-13		213,129,140.74		0.4210%		1.0450%		-0.0062		$   (1,329,925.84)		$   8,908,778.91		Jul-13		$   749,718,878.83		$   14,713.44		5.2800%		5.35%		(0.00071)		$   (532,300.40)		$   26,076,127.89		0.00039		5.29%		(0.00010)																																																																Jul-13		0.00035

		Aug-13		$   294,234,667.06		$   20,207.14		-3.713%		-3.75%		0.00034		0.00081		$   101,199.53		$   2,643,814.66		Aug-13		1,378,387,536.47		$   9,510.80		-2.905%		-2.896%		(0.00009)		0.00014		$   (124,054.88)		$   2,616,004.87		$   188,933,160.31				-3.1037%		-3.18%		0.00072				$   136,540.6650		$   5,064,472.524				Aug-13		206,864,364.05		-2.9390%		-1.7180%		-0.0122		$   (2,525,813.89)		$   6,121,136.01		Aug-13		$   725,294,931.47		$   15,036.55		-3.2580%		-2.76%		(0.00500)		$   (3,626,474.66)		$   21,600,092.99		0.00038		-3.25%		(0.00008)																																																																Aug-13		0.00034

		Sep-13		$   309,518,349.38		$   19,230.34		5.194%		5.21%		(0.00017)		0.00074		$   (51,425.52)		$   2,729,719.06		Sep-13		1,421,247,563.32		$   8,450.30		3.109%		3.136%		(0.00027)		0.00013		$   (383,736.84)		$   2,313,599.62		$   201,199,987.65				6.4927%		6.38%		0.00113				$   226,714.0919		$   5,620,006.659				Sep-13		219,129,338.14		5.9280%		6.5030%		-0.0058		$   (1,259,993.69)		$   5,224,003.26		Sep-13		$   745,936,830.74		$   16,709.85		2.8460%		3.49%		(0.00641)		$   (4,781,455.09)		$   17,433,376.55		0.00035		2.85%		(0.00004)																																																																Sep-13		(0.00017)

		Oct-13		$   320,879,713.05		$   18,253.54		3.671%		3.72%		(0.00044)		0.00069		$   (142,280.73)		$   2,687,637.01		Oct-13		1,486,430,111.27		$   7,389.79		4.586%		4.597%		(0.00011)		0.00012		$   (163,507.31)		$   2,256,193.99		$   206,231,681.82				2.5008%		2.515%		(0.00014)				$   (29,197.8973)		$   5,731,356.259				Oct-13		230,715,197.53		5.2870%		4.8580%		0.0043		$   989,768.20		$   6,489,964.51		Oct-13		$   780,673,791.85		$   18,383.14		4.6600%		4.40%		0.00258		$   2,014,138.38		$   20,259,910.28		0.00032		4.69%		(0.00030)																																																																Oct-13		(0.00044)

		Nov-13		$   325,094,356.74		$   18,369.57		1.313%		1.32%		(0.00010)		0.00067		$   (30,996.77)		$   2,691,941.42		Nov-13		1,532,057,698.02		$   8,470.13		3.070%		3.047%		0.00023		0.00011		$   352,373.27		$   2,677,832.41		$   214,549,799.85				4.0334%		4.006%		0.00027				$   58,754.7854		$   6,021,278.717				Nov-13		224,507,716.93		-2.6910%		-1.4620%		-0.0123		$   (2,759,199.84)		$   3,556,119.72		Nov-13		$   805,020,034.00		$   17,662.98		3.1160%		2.81%		0.00310		$   2,495,562.11		$   23,386,771.19		0.00031		3.10%		0.00016																																																																Nov-13		(0.00010)

		Dec-13		$   438,212,073.27		$   20,865.26		3.222%		3.09%		0.00133		0.00050		$   582,822.06		$   3,361,497.83		Dec-13		1,571,075,572.55		$   10,583.85		2.547%		2.532%		0.00015		0.00010		$   235,661.34		$   2,981,698.14		$   294,456,171.91				2.0350%

Michael VITERI : Cash inflow of $75,397,230		1.968%		0.00067				$   197,285.6352		$   6,341,097.374				Dec-13		222,245,314.38		-1.0080%		-1.4460%		0.0044		$   973,434.48		$   4,493,708.51		Dec-13		$   1,134,131,764.02		$   17,621.05		2.5100%		2.698%		(0.00188)		$   (2,132,167.72)		$   21,841,611.43		0.00022		2.52%		(0.00010)		Dec-13		$   594,060,133.21																																																												Dec-13		0.00133

		Jan-14		$   428,858,384.73		$   22,015.94		-2.135%		-2.12%		(0.00012)		0.00052		$   (49,369.44)		$   3,240,376.82		Jan-14		1,516,202,558.46		$   7,146.19		-3.493%		-3.457%		(0.00036)		0.00010		$   (545,832.92)		$   2,331,714.50		$   320,703,931.40				-2.6570%

Michael VITERI : Cash Inflow of $35,000,000		

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10														

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089				

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		

viterim: viterim:
SSB Analytics $484,622,812				

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		

viterim: viterim:
=175550485.82+29800.32																						

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		

viterim: viterim:
=177873342.62+26950																																		

viterim: viterim:
SSB MV  $105,095,715.79		

viterim: viterim:
SSB shows $139,930,581.36
																		

viterim: viterim:
Trades + KG +VM 		

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07																

viterim: viterim:
SSB Analytics shows $93,804,071.85		

viterim: viterim:
=857790996.8+31450																				

viterim: $5,000,000 cash inflow		

viterim: viterim:
SSB shows $727,712,723.67																

viterim: viterim:
=129187177.11+172810
=$129,359,987.11		

viterim: viterim:
=133841924.91+756960																																																														

VITERI Michael: M2US Index		

viterim: viterim:
SSB shows $105,750,469.74		

viterim: viterim:
now $15mm less																																																																																		

Michael VITERI : M1WOU
		

Michael VITERI : Michael VITERI :
$989,820.00						-2.768%		0.00111				$   355,981.3639		$   6,528,595.781				Jan-14		209,602,339.16		-5.6890%		-6.4940%		0.0080		$   1,687,298.83		$   5,925,360.26		Jan-14		$   1,088,515,639.00		$   16,446.76		-4.0220%		-3.194%		(0.00828)		$   (9,012,909.49)		$   11,950,232.32		0.00022		-4.05%		0.00028		Jan-14		$   573,782,773.57		$   23,622.87		-3.413%		-3.39%		-0.023%		$   (131,970.04)		$   (131,970.04)		0.00049		-3.433%		0.020%																																				0.0002						Jan-14		(0.00012)

		Feb-14		$   450,198,074.80		$   21,388.79		4.976%		4.89%		0.00091		0.00051		$   409,362.01		$   3,810,977.69		Feb-14		1,585,432,063.27		$   7,729.09		4.566%		4.574%		(0.00008)		0.00007		$   (126,834.57)		$   2,311,346.02		$   336,085,817.63				4.7963%		4.711%		0.00085				$   286,643.0233		$   7,128,369.102				Feb-14		217,332,369.27		3.6880%		3.3130%		0.0038		$   814,996.38		$   6,958,883.94		Feb-14		$   1,135,896,091.00		$   19,727.91		4.3530%		4.747%		(0.00394)		$   (4,475,430.60)		$   7,994,995.34		0.00019		4.37%		(0.00017)		Feb-14		$   603,930,378.00		$   15,802.68		5.254%		4.70%		0.552%		$   3,333,695.69		$   3,194,791.94		0.00031		5.259%		-0.005%																																				(0.0001)						Feb-14		0.00091

		Mar-14		$   451,880,044.22		$   29,925.16		0.374%		0.37%		0.00005		0.00053		$   22,594.00		$   3,847,824.75		Mar-14		1,598,970,993.23		$   9,660.11		0.854%		0.841%		0.00013		0.00007		$   207,866.23		$   2,538,951.15		$   334,121,865.27				-0.5844%		-0.682%		0.00098				$   326,235.3206		$   7,412,949.058				Mar-14		226,329,721.47		4.1400%		3.0700%		0.0107		$   2,421,728.02		$   9,668,709.75		Mar-14		$   1,157,703,199.77		$   33,118.49		1.9200%		0.637%		0.01283		$   14,853,332.05		$   23,001,831.30		0.00019		2.00%		(0.00080)		Mar-14		$   599,932,331.01		$   12,835.68		-0.662%		0.69%		-1.349%		$   (8,093,087.15)		$   (4,919,444.73)		0.00026		-0.688%		0.026%																																				0.0003						Mar-14		0.00005

		Apr-14		$   445,000,457.89		$   27,853.28		-1.522%		-1.56%		0.00040		0.00057		$   176,058.15		$   3,965,302.21		Apr-14		1,611,061,948.54		$   8,652.44		0.756%		0.739%		0.00017		0.00007		$   273,880.53		$   2,832,026.15		$   320,890,392.90				-3.9601%		-3.878%		(0.00082)				$   (263,366.8657)		$   6,856,023.940				Apr-14		228,250,929.33		0.8490%		0.3340%		0.0052		$   1,175,492.29		$   10,926,289.38		Apr-14		$   1,170,352,454.98		$   30,645.15		1.0930%		0.471%		0.00622		$   7,279,592.27		$   30,532,833.59		0.00020		1.12%		(0.00027)		Apr-14		$   601,902,045.78		$   5,053.83		0.328%		0.60%		-0.272%		$   (1,637,173.56)		$   (6,572,754.07)		0.00010		0.326%		0.002%																																				0.0000						Apr-14		0.00040

		May-14		$   452,990,847.80		$   35,518.19		1.796%		1.78%		0.00021		0.00060		$   93,277.11		$   4,129,779.95		May-14		1,648,264,199.10		$   10,740.99		2.341%		2.347%		(0.00006)		0.00007		$   (98,895.85)		$   2,799,428.03		$   323,762,619.10				0.8951%		0.8010%		0.00094				$   304,596.3475		$   7,221,987.197				May-14		235,785,739.87		3.3010%		3.4910%		-0.0019		$   (447,992.91)		$   10,838,973.29		May-14		$   1,193,023,996.80		$   28,865.68		1.9370%		2.298%		(0.00361)		$   (4,306,816.63)		$   26,817,437.95		0.00020		1.88%		0.00057		May-14		$   618,542,780.62		$   4,923.57		2.679%		2.39%		0.289%		$   1,787,588.64		$   (4,961,249.51)		0.00010		2.683%		-0.004%																																				(0.0000)						May-14		0.00021

		Jun-14		$   471,780,449.40		$   34,432.39		4.148%		4.14%		0.00011		0.00061		$   51,418.05		$   4,352,497.10		Jun-14		1,682,312,672.23		$   8,912.64		2.066%		2.066%		- 0		0.00006		$   - 0		$   2,857,264.21		$   341,773,353.92				5.5629%		5.321%		0.00242				$   826,901.8404		$   8,450,644.177				Jun-14		240,908,776.19		2.1730%		2.6570%		-0.0048		$   (1,165,998.48)		$   9,908,505.70		Jun-14		$   1,216,506,701.75		$   23,604.84		1.9680%		2.275%		(0.00307)		$   (3,734,675.57)		$   23,610,529.55		0.00021		1.97%		(0.00002)		Jun-14		$   628,940,239.78		$   5,397.27		1.681%		2.14%		-0.459%		$   (2,886,835.70)		$   (7,931,483.82)		0.00010		1.613%		0.068%																																				0.0007						Jun-14		0.00011

		Jul-14		$   451,645,683.93		$   30,236.20		-4.268%		-4.27%		0.00006		0.00066		$   27,887.68		$   4,194,627.80		Jul-14		1,659,504,607.26		$   9,167.40		-1.356%		-1.379%		0.00023		0.00006		$   381,686.06		$   3,200,205.77		$   320,807,206.48				-6.1345%		Jan-70		(0.00082)				$   (261,515.1723)		$   7,670,722.728				Jul-14		242,472,151.62		0.6490%		1.9340%		-0.0129		$   (3,115,767.15)		$   6,857,044.76		Jul-14		$   1,200,675,194.29		$   23,914.70		-1.3010%		-1.617%		0.00316		$   3,794,133.61		$   27,097,490.18		0.00022		-1.29%		(0.00011)		Jul-14		$   622,188,226.58		$   5,535.83		-1.074%		-1.41%		0.336%		$   2,090,552.44		$   (5,755,747.24)		0.00011		-1.073%		-0.001%																																				(0.0000)						Jul-14		0.00006

		Aug-14		$   474,674,216.64		$   43,540.31		5.099%		5.08%		0.00016		0.00068		$   75,022.26		$   4,483,525.95		Aug-14		1,725,877,147.97		$   9,325.54		4.000%		4.001%		(0.00001)		0.00006		$   (17,258.77)		$   3,310,955.23		$   337,221,393.78				5.1165%		4.959%		0.00158				$   531,214.7056		$   8,594,412.033				Aug-14		247,818,165.62		2.2050%		2.2540%		-0.0005		$   (121,430.90)		$   6,886,811.69		Aug-14		$   1,244,831,004.46		$   20,458.29		3.6780%		4.132%		(0.00454)		$   (5,651,532.76)		$   22,442,603.10		0.00021		3.69%		(0.00012)		Aug-14		$   649,099,073.40		$   5,321.58		4.325%		4.010%		0.315%		$   2,044,662.08		$   (3,960,021.23)		0.00010		4.327%		-0.002%																																				(0.0000)						Aug-14		0.00016

		Sep-14		$   453,146,791.40		$   40,111.43		-4.535%		-4.55%		0.00013		0.00076		$   58,002.63		$   4,338,191.71		Sep-14		1,701,556,532.12		$   9,195.87		-1.409%		-1.402%		(0.00007)		0.00006		$   (119,108.96)		$   3,145,194.91		$   316,793,689.52				-6.0577%		-6.049%		(0.00009)				$   (27,414.3966)		$   8,046,377.917				Sep-14		232,629,969.35		-6.1290%		-7.4120%		0.0128		$   2,984,642.51		$   9,449,361.51		Sep-14		$   1,220,945,852.66		$   18,481.13		-1.9190%		-1.753%		(0.00166)		$   (2,026,770.12)		$   19,985,159.43		0.00022		-1.89%		(0.00029)		Sep-14		$   641,294,004.37		$   4,759.39		-1.202%		-1.560%		0.358%		$   2,295,832.54		$   (1,616,589.24)		0.00009		-1.189%		-0.013%																																				(0.0001)						Sep-14		0.00013

		Oct-14		$   469,365,840.77		$   38,722.83		3.579%		3.564%		0.00015		0.00077		$   71,363.71		$   4,564,828.17		Oct-14		1,743,377,595.86		$   9,215.76		2.458%		2.443%		0.00015		0.00006		$   261,506.64		$   3,484,010.44		$   338,392,352.92				6.8329%		6.592%		0.00241				$   815,172.6960		$   9,411,351.225				Oct-14		233,568,320.25		0.4030%		1.1790%		-0.0078		$   (1,812,490.17)		$   7,674,952.27		Oct-14		$   1,246,247,846.19		$   21,246.91		2.0720%		2.444%		(0.00372)		$   (4,636,041.99)		$   15,763,209.95		0.00022		2.07%		0.00002		Oct-14		$   672,076,461.54		$   5,360.39		2.407%		2.410%		-0.003%		$   (20,162.29)		$   (1,675,662.83)		0.00010		2.424%		-0.017%																																				(0.0002)						Oct-14		0.00015

		Nov-14		$   478,064,509.64		$   32,665.89		1.853%		1.849%		0.00004		0.00079		$   20,466.88		$   4,669,894.15		Nov-14		1,790,424,223.89		$   9,667.27		2.699%		2.689%		0.00010		0.00006		$   179,042.42		$   3,757,086.31		$   338,698,490.18				0.0905%		0.090%		0.00000				$   1,585.5755		$   9,421,451.075				Nov-14		230,363,962.96		-1.3720%		-1.0580%		-0.0031		$   (723,342.84)		$   6,846,309.08		Nov-14		$   1,272,660,298.00		$   22,128.14		2.1190%		2.618%		(0.00499)		$   (6,350,574.89)		$   9,746,657.48		0.00022		2.19%		(0.00071)		Nov-14		$   690,411,025.30		$   4,845.32		2.728%		2.650%		0.078%		$   538,520.60		$   (1,182,854.32)		0.00008		2.764%		-0.036%																																				(0.0004)						Nov-14		0.00004

		Dec-14		$   482,055,511.15		$   25,334.12		0.835%		0.825%		0.00010		0.00079		$   47,361.42		$   4,756,241.01		Dec-14		1,785,994,799.70		$   11,442.87		-0.247%		-0.252%		0.00005		0.00006		$   89,299.74		$   3,837,106.04		$   348,355,913.73				2.8513%		2.850%		0.00001				$   4,645.3626		$   9,694,733.429				Dec-14		216,225,493.04		-6.1370%		-4.6090%		-0.0153		$   (3,303,925.53)		$   3,122,225.56		Dec-14		$   1,275,920,751.02		$   25,031.58		0.2560%		-0.2330%		0.00489		$   6,239,252.47		$   16,010,861.40		0.00022		0.28%		(0.00024)		Dec-14		$   687,624,037.00		$   4,718.63		-0.404%		-0.310%		-0.094%		$   (646,366.59)		$   (1,824,442.18)		0.00008		-0.383%		-0.021%																																				(0.0002)						Dec-14		0.00010

		Jan-15		$   476,896,610.36		$   20,610.77		-1.070%		-1.122%		0.00052		0.00080		$   247,089.12		$   4,952,429.40		Jan-15		1,732,391,359.44		$   13,275.24		-3.001%		-3.002%		0.00001		0.00007		$   17,323.91		$   3,739,278.40		$   337,048,377.68				-3.2460%		-3.217%		(0.00029)				$   (97,650.2655)		$   9,282,394.814				Jan-15		215,534,805.39		-0.3190%		0.5990%		-0.0092		$   (1,978,609.51)		$   1,133,656.15		Jan-15		$   1,230,977,663.22		$   26,081.65		-3.5220%		-2.7470%		(0.00775)		$   (9,540,076.89)		$   5,906,881.97		0.00024		-3.56%		0.00038		Jan-15		$   673,192,239.14		$   5,302.93		-2.099%		-2.820%		0.721%		$   4,853,716.04		$   3,067,568.91		0.00012		-2.109%		0.010%																																				0.0001						Jan-15		0.00052

		Feb-15		$   501,320,237.59		$   20,930.10		5.121%		5.123%		(0.00002)		0.00076		$   (8,184.87)		$   5,197,876.63		Feb-15		1,832,294,369.66		$   14,341.15		5.767%		5.747%		0.00020		0.00007		$   366,458.87		$   4,321,381.46		$   357,574,381.23				6.0899%		5.937%		0.00153				$   546,831.3753		$   10,394,517.351				Feb-15		222,722,169.84		3.3350%		3.0960%		0.0024		$   532,305.99		$   1,703,769.57		Feb-15		$   1,297,422,797.93		$   24,249.16		5.3980%		5.7780%		(0.00380)		$   (4,930,206.63)		$   1,295,528.83		0.00023		5.36%		0.00038		Feb-15		$   712,517,404.10		$   4,584.26		5.842%		5.850%		-0.008%		$   (57,001.39)		$   3,189,774.89		0.00010		5.843%		-0.001%																																				(0.0000)						Feb-15		(0.00002)

		Mar-15		$   507,804,162.89		$   32,932.13		1.293%		1.319%		(0.00026)		0.00075		$   (130,150.47)		$   5,134,953.94		Mar-15		1,803,605,483.63		$   17,421.71		-1.566%		-1.581%		0.00015		0.00007		$   270,540.82		$   4,524,249.45		$   364,276,093.75				1.8742%		Dec-99		0.00132				$   481,627.4650		$   11,070,960.414				Mar-15		217,614,312.13		-2.2930%		-1.4220%		-0.0087		$   (1,895,420.66)		$   (230,718.53)		Mar-15		$   1,276,904,424.94		$   23,496.88		-1.5810%		-1.245%		(0.00336)		$   (4,290,398.87)		$   (3,015,352.35)		0.00023		-1.56%		(0.00021)		Mar-15		$   702,540,106.34		$   5,690.66		-1.400%		-1.440%		0.040%		$   281,016.04		$   3,426,134.08		0.00009		-1.407%		0.007%																																				0.0001						Mar-15		(0.00026)

		Apr-15		$   500,334,247.43		$   40,943.51		-1.471%		-1.491%		0.00020		0.00079		$   99,952.34		$   5,159,369.92		Apr-15		1,821,181,271.30		$   17,556.01		0.974%		0.959%		0.00015		0.00008		$   273,177.19		$   4,841,492.83		$   354,986,192.36				-2.5502%		-2.550%		(0.00000)				$   (839.0419)		$   10,787,785.714				Apr-15		229,694,027.03		5.5510%		7.6920%		-0.0214		$   (4,917,749.12)		$   (5,161,274.83)		Apr-15		$   1,290,382,483.00				1.0560%		0.710%		0.00346		$   4,464,723.39		$   1,417,528.92		0.00020		1.12%		(0.00064)		Apr-15		$   704,053,637.71		$   5,274.30		0.215%		0.910%		-0.695%		$   (4,893,172.78)		$   (1,459,672.51)		0.00009		0.219%		-0.004%																																				(0.0000)						Apr-15		0.00020

		May-15		$   509,287,328.29		$   31,567.96		1.789%		1.778%		0.00011		0.00077		$   58,160.38		$   5,309,853.10		May-15		1,844,485,041.73		$   14,830.25		1.280%		1.286%		(0.00006)		0.00008		$   (110,669.10)		$   4,792,794.84		$   363,280,650.65				2.3366%		2.283%		0.00054				$   194,565.8647		$   11,234,414.450				May-15		220,673,404.46		-3.9270%		-4.0050%		0.0008		$   172,125.26		$   (4,786,466.31)		May-15		$   1,302,066,769.25				0.9050%		1.308%		(0.00403)		$   (5,247,329.08)		$   (3,816,971.53)				0.86%		0.00045		May-15		$   717,571,003.84		$   4,037.25		1.920%		1.330%		0.590%		$   4,233,668.92		$   2,745,970.70		0.00008		1.925%		-0.005%																																				(0.0001)						May-15		0.00011

		Jun-15		$   502,706,379.81		$   25,593.47		-1.292%		-1.318%		0.00026		0.00076		$   129,759.82		$   5,370,999.64		Jun-15		1,808,746,775.94		$   11,117.89		-1.938%		-1.936%		(0.00002)		0.00008		$   (36,174.94)		$   4,663,735.54		$   366,684,179.54				0.9369%		0.749%		0.00188				$   688,951.6022		$   12,028,619.811				Jun-15		216,068,228.05		-2.0870%		-2.5970%		0.0051		$   1,101,947.96		$   (3,584,624.80)		Jun-15		$   1,271,921,041.46				-2.3150%		Jan-70		(0.00439)		$   (5,583,733.37)		$   (9,312,342.01)				-2.28%		(0.00035)		Jun-15		$   707,525,438.38		$   5,049.06		-1.400%		-1.890%		0.490%		$   3,466,874.65		$   6,174,401.76		0.00009		-1.405%		0.005%																																				0.0001						Jun-15		0.00026

		Jul-15		$   503,608,988.73		$   21,473.60		0.180%		0.137%		0.00043		0.00074		$   214,285.24		$   5,594,928.51		Jul-15		$   1,846,479,043.66		$   11,207.05		2.086%		2.095%		(0.00009)		0.00008		$   (164,335.38)		$   4,596,690.35		$   362,315,649.20				-1.1914%		-1.162%		(0.00029)				$   (106,377.5530)		$   11,778,938.037				Jul-15		204,965,585.21		-5.1380%		-6.9320%		0.0179		$   3,677,082.60		$   276,635.82		Jul-15		$   1,278,787,381.59				0.5398%		Dec-99		(0.01388)		$   (17,751,613.33)		$   (27,114,227.09)				0.52%		0.00020		Jul-15		$   725,471,449.69		$   5,829.15		2.536%		2.000%		0.536%		$   3,891,773.47		$   10,222,785.69		0.00008		2.538%		-0.002%																																				(0.0000)						Jul-15		0.00043

		Aug-15		$   475,565,086.99		$   19,508.50		-5.569%		-5.580%		0.00011		0.00074		$   53,137.66		$   5,336,507.74		Aug-15		$   1,735,050,805.61		$   13,414.85		-6.035%		-6.033%		(0.00001)		0.00009		$   (21,744.27)		$   4,297,552.68		$   339,679,011.69				-6.2478%		-6.284%		0.00036				$   123,381.6604		$   11,166,399.096				Aug-15		188,154,991.98		-8.2017%		-9.0400%		0.0084		$   1,577,366.80		$   1,831,313.87		Aug-15		$   1,205,180,312.23				-5.7560%		-6.0153%		0.00259		$   3,125,089.29		$   (22,428,441.46)				-5.75%		(0.00006)		Aug-15		$   683,631,779.68		$   6,698.44		-5.767%		-6.070%		0.303%		$   2,069,772.65		$   11,702,985.89		0.00009		-5.786%		0.018%																																				0.0002						Aug-15		0.00011

		Sep-15		$   460,280,287.18		$   18,071.39		-3.214%		-3.221%		0.00007		0.00071		$   32,086.14		$   5,197,076.97		Sep-15		$   1,692,181,140.05		$   13,911.14		-2.471%		-2.474%		0.00003		0.00009		$   54,120.29		$   4,245,488.96		$   328,174,165.24				-4.8128%		-4.906%		0.00093				$   305,858.3220		$   10,934,840.962																		Sep-15		$   1,176,469,354.36				-2.3823%		-2.7410%		0.00359		$   4,220,047.03		$   (17,674,082.65)				-2.38%		(0.00002)		Sep-15		$   680,906,644.70		$   7,207.39		-1.847%		-2.650%		0.803%		$   5,467,680.36		$   16,954,512.09		0.00009		-1.834%		-0.013%																																				(0.0001)						Sep-15		0.00007

		Oct-15		$   486,318,415.63		$   21,269.76		5.657%		5.634%		0.00023		0.00064		$   111,929.95		$   5,603,006.38		Oct-15		$   1,834,924,154.85		$   15,952.29		8.435%		8.435%		0.00000		0.00009		$   8,171.30		$   4,611,786.16		$   347,017,284.79				5.7418%		5.634%		0.00108				$   374,100.8435		$   11,936,799.015																		Oct-15		$   1,266,383,877.55				7.6427%		8.091%		(0.00448)		$   (5,676,660.88)		$   (24,701,528.15)				7.72%		(0.00077)		Oct-15		$   735,280,695.81		$   10,007.71		7.986%		8.250%		-0.264%		$   (1,944,546.40)		$   16,363,874.51		0.00009		8.156%		-0.170%																																				(0.0017)						Oct-15		0.00023

		Nov-15		$   492,980,105.74		$   20,102.57		1.370%		1.354%		0.00016		0.00061		$   80,013.90		$   5,759,771.43		Nov-15		$   1,841,395,961.00		$   14,434.45		0.3527%		0.2974%		0.00055		0.00009		$   1,018,689.00		$   5,646,741.00		$   358,437,047.90				3.2908%		3.253%		0.00038				$   136,041.5238		$   12,465,660.790																		Nov-15		$   1,268,953,803.69				0.2029%		0.330%		(0.00127)		$   (1,612,406.15)		$   (26,364,062.16)				0.15%		0.00053		Nov-15		$   738,442,392.00		$   15,298.82		0.430%		0.350%		0.080%		$   590,743.07		$   17,024,981.99		0.00011		0.414%		0.016%																																				0.0002						Nov-15		0.00016

		Dec-15		$   472,523,125.94		$   21,518.29		-4.150%		-4.1670%		0.00017		0.00062		$   81,953.20		$   5,602,713.91		Dec-15		$   1,812,021,158.00		$   14,682.54		-1.595%		-1.577%		(0.00018)		0.00010		$   (330,628.85)		$   5,226,032.72		$   340,746,723.96				-4.9354%		-5.021%		0.00086				$   291,658.3975		$   12,142,088.204																		Dec-15		$   1,243,858,896.92				-1.9776%		-1.7990%		(0.00179)		$   (2,221,606.83)		$   (28,064,291.71)				-2.04%		0.00062		Dec-15		$   729,162,185.25		$   10,935.02		-1.257%		-1.680%		0.423%		$   3,086,344.85		$   19,897,369.25		0.00012		-1.261%		0.004%																																				0.0000						Dec-15		0.00017

		Jan-16		$   445,581,823.83		$   23,161.09		-5.702%		-5.691%		(0.00011)		0.00067		$   (47,516.06)		$   5,235,754.42		Jan-16		$   1,722,025,460.82		$   16,148.62		-4.967%		-4.962%		(0.00004)		0.00010		$   (71,842.25)		$   4,894,634.76		$   310,811,142.97				-8.7853%		-8.793%		0.00008				$   25,368.4606		$   11,100,739.249																		Jan-16		$   1,192,259,829.00				-4.1483%		-5.3824%		0.01234		$   14,713,850.58		$   (12,186,248.55)				-4.240%		0.00092		Jan-16		$   695,200,916.00		$   12,240.63		-4.658%		-5.320%		0.662%		$   4,605,190.77		$   23,575,825.30		0.00013		-4.667%		0.010%																																				0.0001						Jan-16		(0.00011)

		Feb-16		$   452,180,241.49		$   23,837.81		1.481%		1.412%		0.00069		0.00066		$   311,345.60		$   5,624,633.92		Feb-16		$   1,720,177,863.30		$   18,302.56		-0.107%		-0.135%		0.00028		0.00010		$   476,624.92		$   5,366,008.12		$   311,714,600.52				0.2907%		-0.004%		0.00295				$   918,552.2804		$   12,051,558.862																		Feb-16		$   1,199,222,363.46				0.5840%		-0.034%		0.00618		$   7,410,929.73		$   (4,846,483.83)				0.610%		(0.00026)		Feb-16		$   691,930,614.78		$   10,342.48		-0.470%		-0.210%		-0.260%		$   (1,801,863.07)		$   21,663,058.96		0.00014		-0.472%		0.002%																																				0.0000						Feb-16		0.00069

		Mar-16		$   490,646,424.18		$   27,589.53		8.507%		8.516%		(0.00009)		0.00060		$   (45,015.87)		$   6,058,095.82		Mar-16		$   1,836,733,355.94		$   21,723.67		6.776%		6.784%		(0.00008)		0.00010		$   (150,952.77)		$   5,578,644.33		$   337,216,267.31				8.1811%		7.981%		0.00200				$   674,752.0166		$   13,712,260.327																		Mar-16		$   1,288,879,177.52				7.4762%		6.966%		0.00510		$   6,576,454.53		$   1,367,635.65				7.470%		0.00006		Mar-16		$   735,788,788.19		$   9,477.84		6.339%		6.850%		-0.511%		$   (3,763,398.66)		$   19,272,778.03		0.00014		6.280%		0.059%																																				0.0006						Mar-16		(0.00009)

		Apr-16		$   496,574,940.56		$   20,484.58		1.208%		1.224%		(0.00016)		0.00055		$   (77,926.20)		$   6,053,370.03		Apr-16		$   1,843,502,386.19		$   16,106.18		0.369%		0.388%		(0.00019)		0.00010		$   (358,812.67)		$   5,240,390.99		$   342,981,990.22				1.7098%		1.569%		0.00141				$   482,917.7996		$   14,429,630.320																		Apr-16		$   1,306,591,614.48				1.3743%		0.544%		0.00830		$   10,847,991.95		$   12,234,422.35				1.350%		0.00024		Apr-16		$   734,671,314.93		$   8,268.76		-0.152%		0.490%		-0.642%		$   (4,715,665.55)		$   14,527,842.11		0.00014		-0.189%		0.037%																																				0.0004						Apr-16		(0.00016)

		May-16		$   508,611,907.64		$   17,317.22		2.424%		2.311%		0.00113		0.00051		$   574,721.75		$   6,774,825.35		May-16		$   1,876,389,754.12		$   14,372.49		1.784%		1.796%		(0.00012)		0.00010		$   (225,894.16)		$   5,107,983.38		$   351,097,220.27				2.3661%		2.252%		0.00114				$   400,533.5267		$   15,171,580.519																		May-16		$   1,318,336,022.15				0.8989%		1.751%		(0.00852)		$   (11,234,090.49)		$   1,110,301.98				0.870%		0.00029		May-16		$   747,175,855.38		$   8,275.90		1.702%		1.830%		-0.128%		$   (955,943.03)		$   13,819,171.55		0.00015		1.705%		-0.003%																																				(0.0000)						May-16		0.00113

		Jun-16		$   510,728,634.90		$   23,264.52		0.416%		0.416%		0.00000		0.00050		$   905.48		$   6,803,926.12		Jun-16		$   1,880,911,502.23		$   17,655.82		0.241%		0.259%		(0.00018)		0.00010		$   (338,916.11)		$   4,781,376.55		$   351,054,452.47				-0.0122%		-0.063%		0.00051				$   178,401.7147		$   15,348,134.155																		Jun-16		$   1,334,599,878.12				1.2337%		0.226%		0.01008		$   13,448,301.82		$   14,572,301.21				1.160%		0.00074		Jun-16		$   748,399,082.31		$   8,070.02		0.164%		0.260%		-0.096%		$   (720,608.10)		$   13,121,187.29		0.00015		0.593%		-0.429%																																				(0.0043)						Jun-16		0.00000

		Jul-16		$   532,986,709.64		$   25,718.91		4.358%		4.292%		0.00066		0.00049		$   352,314.76		$   7,452,762.91		Jul-16		$   1,950,476,052.29		$   15,248.11		3.698%		3.687%		0.00011		0.00010		$   223,307.32		$   5,181,520.64		$   372,630,169.06				6.1460%		5.971%		0.00175				$   652,007.2021		$   16,943,433.745																		Jul-16		$   1,372,191,311.45				2.817%		3.809%		(0.00992)		$   (13,612,137.81)		$   1,370,665.13				2.820%		(0.00003)		Jul-16		$   776,617,111.39		$   7,081.47		3.770%		3.800%		-0.030%		$   (229,473.88)		$   13,386,441.49		0.00015		3.694%		0.076%																																				0.0008						Jul-16		0.00066

		Aug-16		$   535,818,659.23		$   34,318.37		0.531%		0.498%		0.00033		0.00052		$   178,619.83		$   7,670,981.95		Aug-16		$   1,953,375,749.87		$   43,678.30		0.149%		0.140%		0.00009		0.00011		$   169,282.40		$   5,358,506.20		$   379,644,468.71				1.8824%		1.768%		0.00114				$   434,220.9134		$   17,696,593.733																		Aug-16		$   1,371,571,345.63				-0.0452%		0.1330%		(0.00178)		$   (2,443,875.60)		$   (1,073,829.75)				-0.040%		(0.00005)		Aug-16		$   775,948,145.64		$   28,054.60		-0.088%		0.150%		-0.238%		$   (1,846,756.59)		$   11,527,904.84		0.00017		-0.085%		-0.003%																																				(0.0000)						Aug-16		0.00033

		Sep-16		$   532,520,631.93		$   21,246.50		-0.616%		-0.636%		0.00020		0.00053		$   109,103.67		$   7,732,869.81		Sep-16		$   1,953,966,494.60		$   16,129.63		0.030%		0.019%		0.00011		0.00011		$   219,669.75		$   5,579,796.49		$   384,147,677.83				1.1862%		1.114%		0.00072				$   277,219.4712		$   18,183,723.973																		Sep-16		$   1,365,143,880.22				-0.4686%		0.079%		(0.00547)		$   (7,468,982.93)		$   (8,537,780.50)				0.080%		(0.00549)		Sep-16		$   780,650,101.28		$   7,747.96		0.606%		0.110%		0.496%		$   3,871,732.62		$   15,469,492.25		0.00017		0.313%		0.293%																																				0.0029						Sep-16		0.00020

		Oct-16		$   518,160,815.36		$   24,111.08		-2.697%		-2.675%		(0.00022)		0.00055		$   (111,791.58)		$   7,412,555.62		Oct-16		$   1,918,197,555.16		$   30,188.23		-1.805%		-1.824%		0.00019		0.00012		$   364,457.54		$   5,843,538.69		$   367,773,068.91				-4.6350%		-4.754%		0.00119				$   437,649.9520		$   17,778,558.319																		Oct-16																						Oct-16		$   2,108,163,800.15		$   20,462.80		-1.705%		-1.900%		0.195%		$   4,110,919.41		$   19,316,656.82		0.00007		-1.695%		-0.010%																																				(0.0001)						Oct-16		(0.00022)

		Nov-16		$   559,979,009.67		$   25,266.27		8.071%		8.005%		0.00066		0.00051		$   366,814.03		$   8,377,600.32		Nov-16		$   1,989,730,835.25		$   16,399.65		3.729%		3.703%		0.00026		0.00012		$   521,161.00		$   6,582,616.51		$   409,204,044.20				11.2654%		11.151%		0.00114				$   467,982.5396		$   20,249,360.186																		Nov-16																						Nov-16		$   2,179,732,704.54		$   23,241.32		3.389%		3.610%		-0.221%		$   (4,817,209.28)		$   15,154,089.04		0.00007		3.374%		0.015%																																				0.0002						Nov-16		0.00066

		Dec-16		$   572,350,663.46		$   24,112.58		2.209%		2.189%		0.00020		0.00051		$   116,225.54		$   8,678,912.75		Dec-16		$   2,023,980,754.00		$   17,234.65		1.971%		1.977%		(0.00006)		0.00012		$   (121,438.85)		$   6,590,921.03		$   425,359,438.07				2.7360%		2.8020%		(0.00066)				$   (280,737.2291)		$   20,522,645.452																		Dec-16																						Dec-16		$   2,220,619,674.32		$   19,359.42		1.876%		1.870%		0.006%		$   128,331.09		$   15,566,677.36		0.00007		1.650%		0.226%																																				0.0023						Dec-16		0.00020

		Jan-17		$   581,937,900.41		$   20,232.90		1.675%		1.677%		(0.00002)		0.00049		$   (11,269.33)		$   8,813,020.72		Jan-17		$   2,062,425,644.00		$   15,071.39		1.899%		1.897%		0.00002		0.00012		$   50,924.36		$   6,767,037.90		$   426,597,548.19				0.2911%		0.3944%		(0.00103)				$   (440,786.7952)		$   20,141,594.712																		Dec-16																						Jan-17		$   2,266,909,494.94		$   17,820.77		2.084%		2.070%		0.014%		$   317,367.33		$   16,208,454.25		0.00007		2.060%		0.024%																																				0.0002						Jan-17		(0.00002)

		Feb-17		$   597,077,448.74		$   17,626.40		2.602%		2.623%		(0.00021)		0.00047		$   (127,926.51)		$   8,914,371.51		Feb-17		$   2,144,393,172.60		$   10,248.85		3.974%		3.971%		0.00003		0.00011		$   71,332.91		$   7,107,315.00		$   434,997,801.02				1.9691%		1.9300%		0.00039				$   170,207.0218		$   20,708,415.565																																								Feb-17		$   2,366,665,486.06		$   15,756.54		4.401%		3.930%		0.471%		$   11,135,828.02		$   28,057,539.86		0.00007		4.399%		0.002%																																				0.0000						Feb-17		(0.00021)

		Mar-17		$   595,102,508.95		$   18,030.12		-0.331%		-0.387%		0.00056		0.00046		$   334,639.38		$   9,219,525.02		Mar-17		$   2,146,519,540.29		$   9,804.29		0.099%		0.117%		(0.00018)		0.00010		$   (382,951.68)		$   6,731,410.89		$   435,702,681.59				0.1620%		0.1310%		0.00031				$   135,252.2620		$   20,877,224.226																																								Mar-17		$   2,375,583,690.37		$   14,550.44		0.377%		0.140%		0.237%		$   5,625,993.23		$   33,789,261.12		0.00008		0.400%		-0.023%																																				(0.0002)						Mar-17		0.00056

		Apr-17		$   600,695,053.40		$   18,834.21		0.940%		0.836%		0.00104		0.00045		$   623,290.38		$   9,929,456.96		Apr-17		$   2,168,608,441.88		$   9,128.15		1.029%		1.027%		0.00002		0.00010		$   44,600.20		$   6,845,281.12		$   440,558,538.14				1.1145%		1.0970%		0.00017				$   77,047.3524		$   21,186,945.854																																								Apr-17		$   2,407,927,187.63		$   12,314.10		1.361%		1.080%		0.281%		$   6,778,239.33		$   41,027,540.18		0.00008		1.381%		-0.020%																																				(0.0002)						Apr-17		0.00104

		May-17		$   597,795,148.00		$   18,505.72		-0.483%		-0.486%		0.00003		0.00045		$   19,378.55		$   9,900,900.23		May-17		$   2,198,548,390.77		$   9,650.63		1.381%		1.407%		(0.00026)		0.00010		$   (580,274.09)		$   6,359,513.42		$   431,811,636.51				-1.9854%		-2.0340%		0.00049				$   209,809.0822		$   20,976,106.793																																								May-17		$   2,456,500,963.76		$   11,158.22		2.017%		1.360%		0.657%		$   16,145,214.80		$   58,000,380.73		0.00008		2.053%		-0.036%		May-17		$   614,474,715.03		$   27,098.27																														(0.0004)						May-17		0.00003

		Jun-17		$   608,054,346.24		$   23,342.80		1.716%		1.619%		0.00097		0.00045		$   590,863.95		$   10,661,680.75		Jun-17		$   2,213,133,403.01		$   10,270.81		0.663%		0.624%		0.00039		0.00009		$   871,815.73		$   7,273,517.71		$   446,540,278.75				3.4109%		3.4570%		(0.00046)				$   (205,876.6501)		$   21,485,703.156																																								Jun-17		$   2,457,779,029.20		$   11,966.40		0.052%		0.630%		-0.578%		$   (14,205,277.49)		$   43,825,279.61		0.00008		0.322%		-0.270%		Jun-17		$   611,724,377.84		$   10,938.23		-0.331%		0.094%		-0.425%		$   (2,599,828.61)		$   (2,599,828.61)		0.00021		-0.219%																(0.0027)						Jun-17		0.00097

		Jul-17		$   613,619,643.96		$   25,255.41		0.915%		0.882%		0.00033		0.00044		$   204,109.58		$   10,963,372.77		Jul-17		$   2,258,361,623.42		$   10,505.04		2.044%		2.056%		(0.00012)		0.00009		$   (279,397.86)		$   7,142,763.52		$   450,289,544.93				0.8396%		0.7430%		0.00097				$   435,094.6572		$   22,101,197.262																																								Jul-17		$   2,511,583,295.33		$   10,067.09		2.189%		2.040%		0.149%		$   3,745,818.54		$   48,530,495.63		0.00008		2.281%		-0.092%		Jul-17		$   626,573,951.78		$   9,377.48		2.427%		2.980%		-0.553%		$   (3,461,857.27)		$   (6,124,796.57)		0.00018		2.367%																(0.0009)						Jul-17		0.00033

		Aug-17		$   604,429,542.33		$   24,820.04		-1.498%		-1.535%		0.00037		0.00043		$   225,530.80		$   11,024,706.57		Aug-17		$   2,265,389,005.38		$   12,623.51		0.311%		0.306%		0.00005		0.00007		$   117,158.83		$   7,282,148.60		$   444,537,614.82				-1.2774%		-1.2720%		(0.00005)				$   (23,937.3697)		$   21,794,942.562																																								Aug-17		$   2,533,105,305.11		$   14,518.59		0.857%		0.330%		0.527%		$   13,347,186.54		$   62,293,544.87		0.00007		0.855%		0.002%		Aug-17		$   631,674,926.31		$   7,736.78		0.814%		-0.020%		0.834%		$   5,268,836.84		$   (905,822.05)		0.00015		0.846%																0.0000						Aug-17		0.00037

		Sep-17		$   628,107,149.57		$   29,362.42		3.917%		3.915%		0.00002		0.00043		$   14,746.56		$   11,471,329.22		Sep-17		$   2,312,550,017.27		$   13,492.67		2.082%		2.063%		0.00019		0.00007		$   434,905.97		$   7,868,654.80		$   473,278,936.29				6.4654%		6.2410%		0.00224				$   1,062,236.5139		$   24,266,318.437																																								Sep-17		$   2,606,486,207.10		$   13,413.01		2.897%		2.040%		0.857%		$   22,334,336.59		$   86,432,447.78		0.00007		2.900%		-0.003%		Sep-17		$   644,570,238.68		$   3,656.22		0.998%		2.590%		-1.592%		$   (10,261,558.20)		$   (11,176,420.35)		0.00007		0.947%																(0.0000)						Sep-17		0.00002

		Oct-17		$   642,434,956.04		$   30,006.40		2.281%		2.262%		0.00019		0.00043		$   122,760.60		$   11,855,763.30		Oct-17		$   2,366,113,406.37		$   11,032.90		2.316%		2.334%		(0.00018)		0.00006		$   (421,060.14)		$   7,629,848.80		$   476,997,606.49				0.7857%		0.8520%		(0.00066)				$   (316,130.8915)		$   24,140,854.039																																								Oct-17		$   2,705,409,607.72		$   12,762.36		3.801%		2.290%		1.511%		$   40,878,739.17		$   130,596,484.29		0.00007		3.802%		-0.001%		Oct-17		$   653,137,866.59		$   4,423.24		1.329%		1.260%		0.069%		$   451,971.71		$   (10,873,005.63)		0.00008		1.327%																(0.0000)						Oct-17		0.00019

		Nov-17		$   666,285,038.57		$   31,430.48		3.712%		3.677%		0.00035		0.00042		$   236,204.27		$   12,532,106.97		Nov-17		$   2,438,799,192.66		$   19,416.15		3.072%		3.067%		0.00005		0.00006		$   120,685.00		$   7,984,918.83		$   491,162,755.65				2.9696%		2.8820%		0.00088				$   430,493.5895		$   25,288,245.981																																								Nov-17		$   2,800,817,502.65		$   10,839.63		3.521%		3.040%		0.481%		$   13,471,932.19		$   148,666,718.69		0.00006		3.537%		-0.016%		Nov-17		$   661,449,581.20		$   1,325.42		0.976%		1.010%		-0.034%		$   (224,892.86)		$   (11,204,019.02)		0.00002		0.973%																(0.0002)						Nov-17		0.00035

		Dec-17		$   668,108,274.14		$   35,814.70		0.274%		0.218%		0.00056		0.00044		$   371,748.67		$   12,938,148.74		Dec-17		$   2,466,111,960.78		$   7,142.27		1.120%		1.112%		0.00008		0.00006		$   195,486.15		$   8,269,830.24		$   487,934,336.33		$   810.58		-0.6573%		-0.4040%		(0.00253)				$   (1,235,944.1581)		$   23,886,081.846																																								Dec-17		$   2,823,440,365.98		$   7,840.77		0.808%		1.080%		-0.272%		$   (7,687,562.42)		$   142,179,972.40		0.00005		1.014%		-0.206%		Dec-17		$   667,329,502.06		$   2,754.59		0.889%		1.800%		-0.911%		$   (6,079,740.93)		$   (17,383,357.49)		0.00005		0.885%																(0.0021)						Dec-17		0.00056

		Jan-18		$   687,589,487.04		$   33,994.85		2.916%		2.874%		0.00042		0.00045		$   287,939.17		$   13,603,348.37		Jan-18		$   2,607,302,120.37		$   8,242.78		5.725%		5.725%		0.00000		0.00005		$   5,550.40		$   8,748,846.03		$   501,250,886.78		$   1,888.85		2.7292%		2.6130%		0.00116		0.00005		$   582,295.8852		$   25,120,269.165																																								Jan-18		$   2,991,890,563.05		$   6,921.32		5.966%		5.740%		0.226%		$   6,765,640.93		$   157,428,259.07		0.00005		5.970%		-0.004%		Jan-18		$   694,788,411.14		$   5,414.91		4.115%		4.660%		-0.545%		$   (3,788,366.72)		$   (21,887,005.08)		0.00009		4.103%																(0.0000)						Jan-18		0.00042

		Feb-18		$   657,759,891.23		$   34,285.05		-4.338%		-4.432%		0.00094		0.00049		$   616,415.63		$   13,629,611.90		Feb-18		$   2,511,303,405.17		$   9,135.85		-3.682%		-3.686%		0.00004		0.00005		$   102,521.89		$   8,529,242.61		$   481,349,589.67		$   802.10		-3.9703%		-3.8720%		(0.00098)		0.00002		$   (473,294.5122)		$   23,649,617.933																																								Feb-18		$   2,918,339,424.14		$   8,460.64		-2.455%		-3.670%		1.215%		$   35,457,824.00		$   189,021,219.31		0.00005		-2.458%		0.003%		Feb-18		$   664,251,745.74		$   3,493.64		-4.391%		-4.750%		0.359%		$   2,384,663.77		$   (18,541,282.92)		0.00006		-4.407%																0.0000						Feb-18		0.00094

		Mar-18		$   663,166,499.13		$   37,891.75		0.822%		0.929%		(0.00107)		0.00052		$   (709,768.03)		$   13,031,875.58		Mar-18		$   2,447,338,654.00		$   12,837.25		-2.547%		-2.541%		(0.00006)		0.00005		$   (148,646.55)		$   8,163,349.96		$   487,262,445.34		$   21.72		1.2284%		1.2930%		(0.00065)		0.00000		$   (314,814.7536)		$   23,625,312.989																																								Mar-18		$   2,842,041,592.77		$   37,891.75		-2.618%		-2.440%		-0.178%		$   (5,058,834.04)		$   179,013,809.75		0.00006		-2.612%		-0.006%		Mar-18		$   665,021,798.60		$   1,100.23		-1.413%		-1.730%		0.317%		$   2,108,119.10		$   (16,171,175.49)		0.00002		-1.460%																(0.0001)						Mar-18		(0.00107)

		Apr-18		$   661,546,861.71		$   36,436.02		-0.244%		-0.259%		0.00015		0.00055		$   97,724.56		$   13,097,772.67		Apr-18		$   2,456,590,573.95		$   12,400.71		0.378%		0.384%		(0.00006)		0.00006		$   (146,411.89)		$   8,047,798.80		$   492,140,852.44		$   241.03		1.0012%		0.8560%		0.00145		0.00001		$   714,523.3692		$   24,576,369.864																																								Apr-18		$   2,847,419,658.06		$   11,321.00		0.189%		0.400%		-0.211%		$   (6,001,436.30)		$   173,351,125.70		0.00006		-0.039%		0.228%		Apr-18		$   679,554,161.46		$   14,550.00		2.185%		2.300%		-0.115%		$   (779,814.96)		$   (17,304,370.44)		0.00026		2.122%																0.0023						Apr-18		0.00015

		May-18		$   688,635,060.42		$   37,539.65		4.095%		4.127%		(0.00032)		0.00055		$   (222,596.34)		$   13,411,487.65		May-18		$   2,515,512,782.15		$   10,759.98		2.399%		2.408%		(0.00009)		0.00005		$   (238,069.24)		$   8,002,758.90		$   521,854,469.52		$   1,967.66		6.0376%		6.0700%		(0.00032)		0.00005		$   (168,952.5711)		$   25,891,246.241																																								May-18		$   2,930,410,989.15		$   18,459.31		2.915%		2.440%		0.475%		$   13,908,181.05		$   192,311,825.30		0.00006		2.920%		-0.005%		May-18		$   676,534,765.74		$   44,744.91		-0.671%		-1.900%		1.229%		$   8,314,612.27		$   (8,873,645.84)		0.00016		-0.708%																(0.0001)						May-18		(0.00032)

		Jun-18		$   692,207,981.64		$   40,478.89		0.519%		0.421%		0.00098		0.00057		$   677,263.40		$   14,158,335.34		Jun-18		$   2,530,546,537.60		$   14,217.76		0.598%		0.615%		(0.00017)		0.00006		$   (439,257.75)		$   7,611,328.98		$   525,376,894.79		$   1,853.34		0.6750%		0.7170%		(0.00042)		0.00004		$   (220,751.3188)		$   25,845,256.250																																								Jun-18		$   2,925,432,008.00		$   14,491.13		-0.170%		0.680%		-0.850%		$   (24,863,459.15)		$   167,121,614.39		0.00006		-0.301%		0.131%		Jun-18		$   667,526,666.13		$   13,736.31		-1.368%		-1.100%		-0.268%		$   (1,788,971.47)		$   (10,541,225.83)		0.00017		-1.361%																0.0013						Jun-18		0.00098

		Jul-18		$   704,255,088.87		$   38,444.29		1.740%		1.764%		(0.00024)		0.00058		$   (166,286.08)		$   14,238,459.28		Jul-18		$   2,625,724,561.76		$   11,456.24		3.761%		3.721%		0.00040		0.00005		$   1,054,615.50		$   8,952,219.11		$   534,320,921.24		$   698.69		1.7024%		1.7430%		(0.00041)		0.00002		$   (216,923.9274)		$   26,068,322.467																																								Jul-18		$   3,013,459,466.54		$   12,328.00		3.009%		3.590%		-0.581%		$   (17,506,953.69)		$   154,643,419.17		0.00006		3.000%		0.009%		Jul-18		$   684,911,016.77		$   8,126.79		2.609%		2.460%		0.149%		$   1,020,517.41		$   (9,795,729.00)		0.00016		2.612%																						Jul-18		(0.00024)

		Aug-18		$   727,035,052.36		$   30,136.30		3.235%		3.195%		0.00040		0.00057		$   288,038.42		$   14,987,057.50		Aug-18		$   2,711,270,060.32		$   10,348.90		3.258%		3.259%		(0.00001)		0.00005		$   (27,740.16)		$   9,216,140.17		$   557,132,977.86		$   704.53		4.2694%		4.3110%		(0.00042)		0.00002		$   (232,018.3905)		$   26,949,253.288																																								Aug-18		$   3,147,818,649.50		$   11,371.46		4.459%		3.310%		1.149%		$   36,156,972.31		$   197,695,378.35		0.00005		4.472%		-0.013%		Aug-18		$   672,502,533.04		$   8,671.30		-1.823%		-1.890%		0.067%		$   450,576.70		$   (9,166,576.16)		0.00017		-1.775%																						Aug-18		0.00040

		Sep-18		$   719,151,441.14		$   30,654.82		-1.084%		-1.096%		0.00012		0.00058		$   83,774.59		$   14,908,319.79		Sep-18		$   2,727,006,492.00		$   16,298.24		0.580%		0.569%		0.00011		0.00005		$   311,100.27		$   9,580,731.67		$   325,632,840.09		$   872.83		-2.2730%		-2.4050%		0.00132		0.00003		$   429,835.3489		$   26,766,532.110																																								Sep-18		$   3,161,345,914.87		$   18,223.83		0.430%		0.460%		-0.030%		$   (956,794.50)		$   197,588,149.26		0.00005		0.431%		-0.001%		Sep-18		$   691,168,396.29		$   833.06		1.290%		0.780%		0.510%		$   3,524,958.82		$   (5,759,866.17)		0.00016		1.230%																						Sep-18		0.00012

		Oct-18		$   651,146,798.98		$   25,346.48		-9.456%		-9.546%		0.00090		0.00063		$   584,509.28		$   14,083,063.48		Oct-18		$   2,540,783,017.18		$   10,835.36		-6.829%		-6.835%		0.00006		0.00006		$   155,986.10		$   9,082,462.95		$   290,129,499.30		$   12,300.98		-10.903%		-10.862%		(0.00041)		0.00051		$   (118,589.7878)		$   23,729,620.844																																								Oct-18		$   2,926,218,411.57		$   18,872.13		-7.438%		-6.940%		-0.498%		$   (14,560,158.91)		$   168,332,221.69		0.00006		-7.425%		-0.013%		Oct-18		$   688,846,326.66		$   2,932.01		-7.509%		-7.950%		0.441%		$   3,037,812.30		$   (2,289,545.52)		0.00016		-7.587%																						Oct-18		0.00090

		Nov-18		$   671,381,607.21		$   72,894.66		3.108%		3.122%		(0.00014)		0.00068		$   (96,915.78)		$   14,423,788.01		Nov-18		$   2,582,305,177.71		$   9,086.57		2.046%		2.038%		0.00008		0.00005		$   206,584.41		$   9,474,874.56		$   295,041,591.02		$   9,516.16		1.693%		1.589%		0.00104		0.00039		$   307,045.9257		$   24,438,425.551																																								Nov-18		$   2,942,217,355.84		$   17,488.09		0.547%		1.950%		-1.403%		$   (41,286,820.79)		$   127,965,748.41		0.00006		0.560%		-0.013%		Nov-18		$   684,381,374.31		$   12,208.07		-0.667%		-0.090%		-0.577%		$   (3,948,880.53)		$   (6,223,154.78)		0.00017		-0.670%

		Dec-18		$   595,302,519.03		$   25,075.54		-11.332%		-11.316%		(0.00016)		0.00074		$   (93,585.39)		$   12,695,739.26		Dec-18		$   2,321,968,237.52		$   4,906.56		-9.025%		-9.029%		0.00004		0.00006		$   92,878.73		$   8,712,645.86		$   258,955,913.63		$   2,841.87		-12.231%		-11.879%		(0.00352)		0.00013		$   (910,770.3444)		$   20,538,662.579																																								Dec-18		$   2,668,858,504.21		$   11,000.04		-9.291%		-9.010%		-0.281%		$   (7,499,492.40)		$   108,576,958.33		0.00007		-9.267%		-0.024%		Dec-18		$   653,862,118.17		$   4,600.74		-4.458%		-5.170%		0.712%		$   4,655,498.28		$   (1,290,228.26)		0.00018		-4.471%

		Jan-19		$   658,031,984.86		$   24,691.05		10.537%		10.461%		0.00076		0.00066		$   502,800.76		$   14,536,342.09		Jan-19		$   2,508,640,846.67		$   5,486.75		8.039%		8.014%		0.00025		0.00005		$   637,513.13		$   10,050,604.54		$   286,508,356.16		$   6,074.51		10.640%		10.636%		0.00004		0.00013		$   10,944.0001		$   22,734,883.263																																								Jan-19		$   2,893,985,920.43		$   16,142.35		8.435%		8.220%		0.215%		$   6,222,069.73		$   123,957,494.49		0.00007		8.373%		0.062%		Jan-19		$   757,815,612.33		$   2,487.98		8.095%		7.140%		0.955%		$   7,237,139.10		$   5,842,466.86		0.00016		8.079%

		Feb-19		$   686,152,840.25		$   21,164.98		4.273%		4.239%		0.00034		0.00061		$   236,575.20		$   15,394,124.74		Feb-19		$   2,589,232,043.75		$   5,983.40		3.213%		3.211%		0.00002		0.00005		$   39,984.02		$   10,413,468.68		$   298,934,594.41		$   4,595.12		4.337%		4.354%		(0.00017)		0.00014		$   (50,431.9538)		$   23,670,492.624																																								Feb-19		$   2,989,068,059.01		$   13,310.57		3.293%		3.350%		-0.057%		$   (1,703,768.79)		$   126,335,645.99		0.00007		3.284%		0.009%		Feb-19		$   769,000,302.81		$   12,032.46		1.486%		2.570%		-1.084%		$   (8,335,963.28)		$   (2,406,677.37)		0.00016		1.481%

		Mar-19		$   682,065,083.02		$   - 0		-0.596%		-0.569%		(0.00027)		0.00056		$   (182,454.08)		$   15,119,960.12		Mar-19		$   2,558,787,162.51		 		1.945%		1.943%		0.00002		0.00004		$   51,175.74		$   10,667,186.38		$   289,236,515.02		 		-3.244%		-3.331%		0.00087		0.00014		$   251,015.4209		$   23,153,586.496																																								Mar-19		$   3,027,785,131.65		 		1.295%		1.850%		-0.555%		$   (16,795,454.28)		$   111,176,603.56		0.00005		1.272%		0.023%		Mar-19		$   786,358,131.67		 		2.259%		0.510%		1.749%		$   13,753,403.72		$   11,292,359.52		0.00016		2.139%

		Apr-19		$   709,368,045.51		$   - 0		4.003%		4.021%		(0.00018)		0.00049		$   (127,793.15)		$   15,597,416.70		Apr-19		$   2,611,206,986.20				4.082%		4.049%		0.00033		0.00004		$   861,698.31		$   11,964,319.24		$   301,006,698.20				4.069%		3.874%		0.00195				$   588,159.2183		$   24,683,957.158																																								Apr-19		$   3,132,897,405.25				3.472%		4.010%		-0.538%		$   (16,867,845.60)		$   98,168,353.37		0.00005		3.473%		-0.001%		Apr-19		$   786,710,897.40				0.047%		2.830%		-2.783%		$   (21,894,164.27)		$   (10,596,497.35)		0.00014		-0.051%

		May-19		$   653,001,959.80				-7.946%		-7.971%		0.00025		0.00047		$   163,525.90		$   14,521,578.45		May-19		$   2,445,075,687.98				-6.362%		-6.355%		(0.00007)		0.00004		$   (177,063.61)		$   11,026,056.72		$   274,989,108.65				-8.644%		-8.728%		0.00084				$   232,296.7395		$   22,782,689.862																																								May-19		$   2,925,860,814.10				-6.608%		-6.320%		-0.288%		$   (8,426,479.14)		$   83,254,909.43		0.00005		-6.615%		0.007%		May-19		$   769,819,019.32				-2.175%		-4.730%		2.555%		$   19,668,875.94		$   9,302,852.41		0.00009		-2.201%

		Jun-19		$   703,126,433.54				7.676%		7.642%		0.00034		0.00038		$   239,109.62		$   15,875,365.40		Jun-19		$   2,617,566,157.35				7.055%		7.048%		0.00007		0.00003		$   172,930.53		$   11,976,832.17		$   295,527,457.01				7.469%		7.447%		0.00022				$   64,383.9467		$   24,548,664.185																																								Jun-19		$   3,151,114,180.30				7.703%		7.020%		0.683%		$   21,522,109.85		$   111,190,144.96		0.00004		7.719%		-0.016%		Jun-19		$   815,010,712.08				5.774%		5.940%		-0.166%		$   (1,352,917.78)		$   8,487,081.33		0.00006		5.743%

		Jul-19		$   711,341,237.14				1.168%		1.189%		(0.00021)		0.00032		$   (147,068.09)		$   15,913,773.21		Jul-19		$   2,655,400,993.91				1.445%		1.437%		0.00008		0.00002		$   223,596.74		$   12,373,544.50		$   299,008,975.90				1.178%		1.137%		0.00041				$   122,801.5468		$   24,960,666.062																																								Jul-19		$   3,214,055,660.07				1.997%		1.540%		0.457%		$   14,688,234.37		$   128,098,846.52		0.00003		2.010%		-0.013%		Jul-19		$   803,552,273.20				-1.515%		-1.210%		-0.305%		$   (2,450,834.43)		$   5,907,667.61		0.00005		-1.500%

		Aug-19		$   681,439,618.68				-4.204%		-4.195%		(0.00009)		0.00029		$   (58,295.55)		$   15,186,533.49		Aug-19		$   2,511,137,359.38				-1.574%		-1.584%		0.00010		0.00002		$   251,113.74		$   12,429,898.64		$   285,223,068.01				-4.611%		-4.508%		(0.00103)				$   (292,448.1338)		$   23,517,398.150																																								Aug-19		$   3,146,681,930.19				-2.095%		-1.740%		-0.355%		$   (11,170,720.85)		$   114,244,454.83		0.00003		-2.111%		0.016%		Aug-19		$   791,613,571.99				-1.574%		-2.460%		0.886%		$   7,013,696.25		$   12,828,377.17		0.00004		-1.572%

		Sep-19		$   702,779,412.30				3.132%		3.063%		0.00069		0.00024		$   481,931.89		$   16,144,043.09		Sep-19		$   2,558,808,869.05				1.898%		1.871%		0.00027		0.00001		$   701,193.15		$   13,367,061.38		$   295,175,064.00				3.489%		3.370%		0.00119				$   351,841.1226		$   24,689,807.727																																								Sep-19		$   3,207,141,011.88		 		1.914%		1.780%		0.134%		$   4,297,568.96		$   120,728,662.65		0.00002		1.910%		0.004%		Sep-19		$   1,209,673,060.79				2.378%		2.810%		-0.432%		$   (5,225,787.62)		$   7,907,648.36		0.00003		2.390%

		Oct-19		$   665,583,810.00				1.247%		1.130%		0.00117		0.00022		$   778,733.06		$   17,124,092.36		Oct-19		$   2,411,522,946.23				2.233%		2.166%		0.00067		0.00001		$   1,615,720.37		$   15,281,268.23		$   301,237,029.65				2.054%		1.947%		0.00107				$   321,374.3545		$   25,518,232.929																																								Oct-19		$   3,278,534,418.93				2.227%		2.180%		0.047%		$   1,540,911.18		$   124,958,201.15		 		2.234%		-0.007%		Oct-19		$   1,243,501,848.58				2.737%		3.230%		-0.493%		$   (6,130,464.11)		$   1,993,616.58		0.00003		2.707%

		Nov-19		$   685,493,545.78				2.991%		2.975%		0.00016		0.00010		$   109,678.97		$   17,745,952.93		Nov-19		$   2,499,426,019.18				3.645%		3.630%		0.00015		0.00001		$   378,087.06		$   16,216,376.92		$   310,262,764.77				2.996%		3.065%		(0.00069)				$   (214,081.3077)		$   26,068,677.880																																								Nov-19		$   3,403,625,486.93				3.817%		3.760%		0.057%		$   1,940,066.53		$   131,667,922.21				3.806%		0.011%		Nov-19		$   1,261,079,047.22				1.378%		1.250%		0.128%		$   1,614,181.18		$   3,635,269.80		0.00002		1.392%

		Dec-19		$   704,902,490.33				2.831%		2.810%		0.00021		0.00007		$   148,029.52		$   18,396,370.38		Dec-19		$   2,574,874,262.43				3.019%		3.018%		0.00001		0.00000		$   25,748.74		$   16,731,698.08		$   319,541,400.98				2.991%		2.989%		0.00002				$   6,390.8280		$   26,854,782.863																																								Dec-19		$   3,504,194,141.43				2.960%		2.930%		0.030%		$   1,051,258.24		$   136,616,550.95				2.983%		-0.023%		Dec-19		$   1,289,396,992.25				2.251%		3.190%		-0.939%		$   (12,107,437.76)		$   (8,390,338.04)		0.00001		2.214%





				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added				59DX Rtn		S&P 400		59DY		S&P 500		59DZ Rtn		RU2000		US RISK PREMIA		MSCI USA		CUSTOM		INTL RISK PREMIA		MSCI Uworld X-US		CUSTOM

				OST 400 Portfolio		$   704,902,490.33		2.831%		7.23%		26.59%		26.59%		6.20%		9.60%		12.38%		9.35%		13.00%		14.95%		$   15,913,773.21		Feb-09

				S&P 400 Index				2.810%		7.06%		26.20%		26.20%		5.93%		9.26%		12.03%		9.03%		12.73%		14.64%				Mar-09

				Excess				0.02%		0.16%		0.39%		0.39%		0.27%		0.34%		0.35%		0.32%		0.28%		0.31%				Apr-09

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   																										May-09

																														Jun-09

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jul-09		1.0872		1.0874		1.0753		1.0756

				OST 500 Portfolio		$   2,574,874,262.43		3.019%		9.16%		31.73%		31.73%		12.25%		15.36%		14.51%		10.90%		13.62%		15.15%		$   12,373,544.50		Aug-09		1.0440		1.0437		1.0363		1.0361

				S&P 500 Index				3.018%		9.07%		31.49%		31.49%		12.13%		15.27%		14.44%		10.84%		13.56%		15.09%				Sep-09		1.0573		1.0572		1.0372		1.0373

				Excess				0.00%		0.09%		0.24%		0.24%		0.12%		0.09%		0.08%		0.06%		0.06%		0.06%				Oct-09		0.9548		0.9546		0.9816		0.9814

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 																										Nov-09		1.0425		1.0405		1.0600		1.0600

																														Dec-09		1.0645		1.0628		1.0196		1.0193

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jan-10		0.9683		0.9678		0.9645		0.9640

				RU2000/ S&P 600 		$   319,541,400.98		2.991%		8.26%		23.40%		23.40%		4.64%		7.90%		11.47%		8.61%				11.64%		$   24,960,666.062		Feb-10		1.0528		1.0521		1.0312		1.0310

				Russell 2000/S&P 600 Index				2.989%		8.21%		22.82%		22.82%		4.54%		7.81%		11.03%		8.06%				10.93%				Mar-10		1.0712		1.0714		1.0603		1.0603

				Excess				0.00%		0.04%		0.57%		0.57%		0.10%		0.09%		0.43%		0.55%				0.71%				Apr-10		1.0425		1.0426		1.0156		1.0158		1.05709		1.0566

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  																										May-10		0.9284		0.9280		0.9202		0.9202		0.92445		0.9241

																														Jun-10		0.9354		0.9345		0.9478		0.9477		0.92347		0.9225

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jul-10		1.0687		1.0691		1.0700		1.0701		1.06926		1.0687

				RISK PREMIA		$   3,504,194,141.43		2.960%		9.27%		31.32%		31.32%		11.41%		16.43%		15.00%		11.88%				12.85%		$   128,098,846.52		Aug-10		0.9511		0.9506		0.9551		0.9549		0.92757		0.9260

				MSCI Risk Premia Index				2.983%		9.29%		31.23%		31.23%		11.21%		16.53%		15.01%		11.92%				12.88%				Sep-10		1.1131		1.1131		1.0890		1.0892		1.12553		1.1246

				MSCI USA				2.930%		9.13%		31.64%		31.64%		12.12%		15.29%		14.36%		10.72%				11.91%				Oct-10		1.0347		1.0345		1.0379		1.0381		1.04144		1.0409

				Excess				0.03%		0.14%		-0.32%		-0.32%		-0.71%		1.14%		0.65%		1.16%				0.95%				Nov-10		1.0285		1.0297		1.0001		1.0001		1.03492		1.0347

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 																										Dec-10		1.0655		1.0655		1.0666		1.0668		1.08029		1.0794

																														Jan-11		1.0201		1.0200		1.0238		1.0237		0.99767		0.9974

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Feb-11		1.0466		1.0465		1.0341		1.0343		1.05503		1.0548

				INT'L RISK PREMIA		$   1,289,396,992.25		2.251%		6.497%		22.74%		22.74%		3.92%										5.87%		$   5,907,667.61		Mar-11		1.0247		1.0245		1.0005		1.0004		1.02655		1.0259

				MSCI INT'L Risk Premia Index				2.214%		6.442%		22.35%		22.35%		3.62%										5.64%				Apr-11		1.0270		1.0272		1.0298		1.0296		1.02671		1.0264

				MSCI WORLD X-US				3.190%		7.855%		22.49%		22.49%		2.58%										5.86%				May-11		0.9869		0.9865		0.9887		0.9887		0.98173		0.9813

				Excess				-0.939%		-1.357%		0.250%		0.250%		1.345%										0.018%				Jun-11		0.9803		0.9796		0.9839		0.9833		0.97796		0.9769

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 																										Jul-11		0.9647		0.9647		0.9793		0.9797		0.96415		0.9639

				Source: State Street																										Aug-11		0.9289		0.9288		0.9462		0.9457		0.91329		0.9131

						$   8,392,909,287.42		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																				$   181,346,830.29		Sep-11		0.8946		0.8942		0.9299		0.9297		0.88885		0.8879

						 																				 				Oct-11		1.1381		1.1375		1.1093		1.1093		1.15273		1.1514

																														Nov-11		0.9970		0.9970		0.9979		0.9978		0.99680		0.9964

																														Dec-11		0.9966		0.9963		1.0104		1.0102		1.00883		1.0066

																														Jan-12		1.0654		1.0661		1.0448		1.0448		1.07121		1.0707

																								 						Feb-12		1.0459		1.0450		1.0433		1.0432		1.02404		1.0239

																														Mar-12		1.0186		1.0188		1.0322		1.0329		1.02701		1.0256

																														Apr-12		0.9980		0.9978		0.9937		0.9937		0.98495		0.9846

																														May-12		0.9354		0.9352		0.9401		0.9399		0.93487		0.9338

																														Jun-12		1.0191		1.0189		1.0414		1.0412		1.05148		1.0499

																														Jul-12		0.9991		1.0005		1.0137		1.0139		0.98681		0.9862

																														Aug-12		1.0351		1.0348		1.0226		1.0225		1.03416		1.0334

																														Sep-12		1.0196		1.0194		1.0260		1.0258		1.03414		1.0328

																														Oct-12		0.9918		0.9921		0.9817		0.9815		0.97877		0.9783

																														Nov-12		1.0224		1.0220		1.0058		1.0058		1.00580		1.0053

																														Dec-12		1.0222		1.0213		1.0090		1.0091		1.03468		1.0356

																														Jan-13		1.0721		1.0722		1.0518		1.0518		1.06329		1.0626

																														Feb-13		1.0102		1.0098		1.0137		1.0136		1.01154		1.0110

																														Mar-13		1.0472		1.0478		1.0379		1.0375		1.04665		1.0462

																														Apr-13		1.0064		1.0063		1.0193		1.0193		0.99790		0.9963

																														May-13		1.0245		1.0226		1.0234		1.0234		1.04056		1.0400

																														Jun-13		0.9814		0.9815		0.9868		0.9866		0.99593		0.9949

																														Jul-13		1.0623		1.0620		1.0508		1.0509		1.07032		1.0700

																														Aug-13		0.9629		0.9625		0.9710		0.9710		0.96896		0.9682

																														Sep-13		1.0519		1.0521		1.0311		1.0314		1.06493		1.0638

																														Oct-13		1.0367		1.0372		1.0459		1.0460		1.02501		1.0252

																														Nov-13		1.0131		1.0132		1.0307		1.0305		1.04033		1.0401

																														Dec-13		1.0322		1.0309		1.0255		1.0253		1.02035		1.0197																		Date		US RISK PREMIA		MSCI USA		CUSTOM		 		Date		59GX Alpha

																														Jan-14		0.9787		0.9788		0.9651		0.9654		0.97343		0.9723		0.9659		0.96610		0.96567												Jan-14		-0.0341		(0.03390)		(0.03433)				Jan-14		2.0000

																														Feb-14		1.0498		1.0489		1.0457		1.0457		1.04796		1.0471		1.0525		1.04702		1.05259												Feb-14		0.0525		0.04702		0.05259				Feb-14		-0.5000

																														Mar-14		1.0037		1.0037		1.0085		1.0084		0.99416		0.9932		0.9934		1.00687		0.99312												Mar-14		-0.0066		0.00687		(0.00688)				Mar-14		2.6000

																														Apr-14		0.9848		0.9844		1.0076		1.0074		0.96040		0.9612		1.0033		1.00600		1.00326												Apr-14		0.0033		0.00600		0.00326				Apr-14		0.2000

																														May-14		1.0180		1.0178		1.0234		1.0235		1.00895		1.0080		1.0268		1.02390		1.02683												May-14		0.0268		0.02390		0.02683				May-14		-0.4000

																														Jun-14		1.0415		1.0414		1.0207		1.0207		1.05563		1.0532		1.0168		1.02140		1.01613												Jun-14		0.0168		0.02140		0.01613				Jun-14		6.8000

																														Jul-14		0.9573		0.9573		0.9864		0.9862		0.93865		0.9395		0.9893		0.98590		0.98927												Jul-14		-0.0107		(0.01410)		(0.01073)				Jul-14		-0.1000

																														Aug-14		1.0510		1.0508		1.0400		1.0400		1.05117		1.0496		1.0433		1.04010		1.04327												Aug-14		0.0433		0.04010		0.04327				Aug-14		-0.2000

																														Sep-14		0.9546		0.9545		0.9859		0.9860		0.93942		0.9395		0.9880		0.98440		0.98811												Sep-14		-0.0120		(0.01560)		(0.01189)				Sep-14		-1.3000

																														Oct-14		1.0358		1.0356		1.0246		1.0244		1.06833		1.0659		1.0241		1.02410		1.02424												Oct-14		0.0241		0.02410		0.02424				Oct-14		-1.7000

																														Nov-14		1.0185		1.0185		1.0270		1.0269		1.00090		1.0009		1.0273		1.02650		1.02764												Nov-14		0.0273		0.02650		0.02764				Nov-14		-3.6000

																														Dec-14		1.0083		1.0083		0.9975		0.9975		1.02851		1.0285		0.9960		0.99690		0.99617												Dec-14		-0.0040		(0.00310)		(0.00383)				Dec-14		-2.1000

																														Jan-15		0.9893		0.9888		0.9700		0.9700		0.96754		0.9678		0.9790		0.97180		0.97891												Jan-15		-0.0210		(0.02820)		(0.02109)				Jan-15		1.0000

																														Feb-15		1.0512		1.0512		1.0577		1.0575		1.06090		1.0594		1.0584		1.05850		1.05843												Feb-15		0.0584		0.05850		0.05843				Feb-15		-0.1000

																														Mar-15		1.0129		1.0132		0.9843		0.9842		1.01874		1.0174		0.9860		0.98560		0.98593												Mar-15		-0.0140		(0.01440)		(0.01407)				Mar-15		0.7000

																														Apr-15		0.9853		0.9851		1.0097		1.0096		0.97450		0.9745		1.0022		1.00910		1.00219												Apr-15		0.0022		0.00910		0.00219				Apr-15		-0.4000

																														May-15		1.0179		1.0178		1.0128		1.0129		1.02337		1.0228		1.0192		1.01330		1.01925												May-15		0.0192		0.01330		0.01925				May-15		-0.5000

																														Jun-15		0.9871		0.9868		0.9806		0.9806		1.00937		1.0075		0.9860		0.98110		0.98595												Jun-15		-0.0140		(0.01890)		(0.01405)				Jun-15		0.5000

																														Jul-15		1.0018		1.0014		1.0209		1.0210		0.98809		0.9884		1.0254		1.02000		1.02538												Jul-15		0.0254		0.02000		0.02538				Jul-15		-0.1552

																														Aug-15		0.9443		0.9442		0.9397		0.9397		0.93752		0.9372		0.9423		0.93930		0.94214												Aug-15		-0.0577		(0.06070)		(0.05786)				Aug-15		1.8331

																														Sep-15		0.9679		0.9678		0.9753		0.9753		0.95187		0.9509		0.9815		0.97350		0.98166												Sep-15		-0.0185		(0.02650)		(0.01834)				Sep-15		-1.3000

																														Oct-15		1.0566		1.0563		1.0844		1.0844		1.05742		1.0563		1.0799		1.08250		1.08156												Oct-15		0.0799		0.08250		0.08156				Oct-15		-17.0463

																														Nov-15		1.0137		1.0135		1.0035		1.0030		1.03291		1.0325		1.0043		1.00350		1.00414												Nov-15		0.0043		0.00350		0.00414				Nov-15		1.5999

																														Dec-15		0.9585		0.9583		0.9840		0.9842		0.95065		0.9498		0.9874		0.98320		0.98739												Dec-15		-0.0126		(0.01680)		(0.01261)				Dec-15		0.4273

																														Jan-16		0.9430		0.9431		0.9503		0.9504		0.91215		0.9121		0.9534		0.94680		0.95333												Jan-16		-0.0466		(0.05320)		(0.04667)				Jan-16		0.9806

																														Feb-16		1.0148		1.0141		0.9989		0.9987		1.00291		1.0000		0.9953		0.99790		0.99528												Feb-16		-0.0047		(0.00210)		(0.00472)				Feb-16		0.1589

																														Mar-16		1.0851		1.0852		1.0678		1.0678		1.08181		1.0798		1.0634		1.06850		1.06280												Mar-16		0.0634		0.06850		0.06280				Mar-16		5.8522

																														Apr-16		1.0121		1.0122		1.0037		1.0039		1.01710		1.0157		0.9985		1.00490		0.99811												Apr-16		-0.0015		0.00490		(0.00189)				Apr-16		3.7126

																														May-16		1.0242		1.0231		1.0178		1.0180		1.02366		1.0225		1.0170		1.01830		1.01705												May-16		0.0170		0.01830		0.01705				May-16		-0.2941

																														Jun-16		1.0042		1.0042		1.0024		1.0026		0.99988		0.9994		1.0016		1.00260		1.00593												Jun-16		0.0016		0.00260		0.00593				Jun-16		-42.9287

																														Jul-16		1.0436		1.0429		1.0370		1.0369		1.06146		1.0597		1.0377		1.03800		1.03694												Jul-16		0.0377		0.03800		0.03694				Jul-16		7.6452

																														Aug-16		1.0053		1.0050		1.0015		1.0014		1.01882		1.0177		0.9991		1.00150		0.99915												Aug-16		-0.0009		0.00150		(0.00085)				Aug-16		-0.3000

																														Sep-16		0.9938		0.9936		1.0003		1.0002		1.01186		1.0111		1.0061		1.00110		1.00313												Sep-16		0.0061		0.00110		0.00313				Sep-16		29.2963

																														Oct-16		0.9730		0.9733		0.9820		0.9818		0.95365		0.9525		0.9830		0.98100		0.98305												Oct-16		-0.0171		(0.01900)		(0.01695)				Oct-16		-1.0000

																														Nov-16		1.0807		1.0801		1.0373		1.0370		1.11265		1.1115		1.0339		1.03610		1.03374												Nov-16		0.0339		0.03610		0.03374				Nov-16		1.5000

																														Dec-16		1.0221		1.0219		1.0197		1.0198		1.02736		1.0280		1.01876		1.01870		1.01650												Dec-16		0.0188		0.01870		0.01650				Dec-16		22.5779

																														Jan-17		1.0168		1.0168		1.0190		1.0190		1.00291		1.0039		1.02084		1.02070		1.02060												Jan-17		0.0208		0.02070		0.02060				Jan-17		2.4110

																														Feb-17		1.0260		1.0262		1.0397		1.0397		1.01969		1.0193		1.04401		1.03930		1.04399												Feb-17		0.0440		0.03930		0.04399				Feb-17		0.1528

																														Mar-17		0.9967		0.9961		1.0010		1.0012		1.00162		1.0013		1.00377		1.00140		1.00400												Mar-17		0.0038		0.00140		0.00400				Mar-17		-2.3174

																														Apr-17		1.0094		1.0084		1.0103		1.0103		1.01114		1.0110		1.01361		1.01080		1.01381												Apr-17		0.0136		0.01080		0.01381				Apr-17		-1.9503

																														May-17		0.9952		0.9951		1.0138		1.0141		0.98015		0.9797		1.02017		1.01360		1.02053												May-17		0.0202		0.01360		0.02053				May-17		-3.5756

																														Jun-17		1.0172		1.0162		1.0066		1.0062		1.03411		1.0346		1.00052		1.00630		1.00322		0.99669		1.00094		0.99781						Jun-17		0.0005		0.00630		0.00322				Jun-17		-26.9972

																														Jul-17		1.0092		1.0088		1.0204		1.0206		1.00840		1.0074		1.02189		1.02040		1.02281		1.02427		1.02980		1.02367						Jul-17										Jul-17		Dec-99

																														Aug-17		0.9850		0.9847		1.0031		1.0031		0.98723		0.9873		1.00857		1.00330		1.00855		1.00814		0.99980		1.00846

																														Sep-17		1.0392		1.0392		1.0208		1.0206		1.06465		1.0624		1.02897		1.02040		1.02900		1.00998		1.02590		1.00947

																														Oct-17		1.0228		1.0226		1.0232		1.0233		1.00786		1.0085		1.03801		1.02290		1.03802		1.01329		1.01260		1.01327

																														Nov-17		1.0371		1.0368		1.0307		1.0307		1.02970		1.0288		1.03521		1.03040		1.03537		1.00976		1.01010		1.00973

																														Dec-17		1.0027		1.0022		1.0112		1.0111		0.99343		0.9960		1.00808		1.01080		1.01014		1.00889		1.01800		1.00885

																														Jan-18		1.0292		1.0287		1.0573		1.0573		1.02729		1.0261		1.05966		1.05740		1.05970		1.04115		1.04660		1.04103

																														Feb-18		0.9566		0.9557		0.9632		0.9631		0.96030		0.9613		0.97545		0.96330		0.97542		0.95609		0.95250		0.95593

																														Mar-18		1.0082		1.0093		0.9745		0.9746		1.01228		1.0129		0.97382		0.97560		0.97388		0.98587		0.98270		0.98540

																														Apr-18		0.9976		0.9974		1.0038		1.0038		1.01001		1.0086		1.00189		1.00400		0.99961		1.02185		1.02300		1.02122

																														May-18		1.0409		1.0413		1.0240		1.0241		1.06038		1.0607		1.02915		1.02440		1.02920		0.99329		0.98100		0.99292

																														Jun-18		1.0052		1.0042		1.0060		1.0062		1.00675		1.0072		0.99830		1.00680		0.99699		0.98632		0.98900		0.98639

																														Jul-18		1.0174		1.0176		1.0376		1.0372		1.01702		1.0174		1.03009		1.03590		1.03000		1.02609		1.02460		1.02612

																														Aug-18		1.0323		1.0320		1.0326		1.0326		1.04269		1.0431		1.04459		1.03310		1.04472		0.98177		0.98110		0.98225

																														Sep-18		0.9892		0.9890		1.0058		1.0057		0.97727		0.9760		1.00430		1.00460		1.00431		1.01290		1.00780		1.01230

																														Oct-18		0.9054		0.9045		0.9317		0.9317		0.89097		0.8914		0.92562		0.93060		0.92575		0.92491		0.92050		0.92413

																														Nov-18		1.0311		1.0312		1.0205		1.0204		1.01693		1.0159		1.00547		1.01950		1.00560		0.99333		0.99910		0.99330

																														Dec-18		0.8867		0.8868		0.9098		0.9097		0.87769		0.8812		0.90709		0.90990		0.90733		0.95542		0.94830		0.95529

																														Jan-19		1.1054		1.1046		1.0804		1.0801		1.10640		1.1064		1.08435		1.08220		1.08373		1.08095		1.07140		1.08079

																														Feb-19		1.0427		1.0424		1.0321		1.0321		1.04337		1.0435		1.03293		1.03350		1.03284		1.01486		1.02570		1.01481

																														Mar-19		0.9940		0.9943		1.0195		1.0194		0.96756		0.9667		1.01295		1.01850		1.01272		1.02259		1.00510		1.02139

																														Apr-19		1.0400		1.0402		1.0408		1.0405		1.04069		1.0387		1.03472		1.04010		1.03473		1.00047		1.02830		0.99949

																														May-19		0.9205		0.9203		0.9364		0.9365		0.91356		0.9127		0.93392		0.93680		0.93385		0.97825		0.95270		0.97799

																														Jun-19		1.0768		1.0764		1.0705		1.0705		1.07469		1.0745		1.07703		1.07020		1.07719		1.05774		1.05940		1.05743

																														Jul-19		1.0117		1.0119		1.0145		1.0144		1.01178		1.0114		1.01997		1.01540		1.02010		0.98485		0.98790		0.98500

																														Aug-19		0.9580		0.9581		0.9843		0.9842		0.95389		0.9549		0.97905		0.98260		0.97889		0.98426		0.97540		0.98428

																														Sep-19		1.0313		1.0306		1.0190		1.0187		1.03489		1.0337		1.01914		1.01780		1.01910		1.02378		1.02810		1.02390

																														Oct-19		1.0125		1.0113		1.0223		1.0217		1.02054		1.0195		1.02227		1.02180		1.02234		1.02737		1.03230		1.02707

																														Nov-19		1.0299		1.0298		1.0365		1.0363		1.02996		1.0307		1.03817		1.03760		1.03806		1.01378		1.01250		1.01392

																														Dec-19		1.0283		1.0281		1.0302		1.0302		1.02991		1.0299		1.02960		1.02930		1.02983		1.02251		1.03190		1.02214





																														1 mo		2.83%		2.81%		3.02%		3.02%		2.99%		2.99%		2.96%		2.93%		2.98%		2.25%		3.19%		2.21%

																														Qtr		7.23%		7.06%		9.16%		9.07%		8.26%		8.21%		9.27%		9.13%		9.29%		6.50%		7.85%		6.44%

																														YTD		26.59%		26.20%		31.73%		31.49%		23.40%		22.82%		31.32%		31.64%		31.23%		22.74%		22.49%		22.35%

																														1 Year		26.59%		26.20%		31.73%		31.49%		23.40%		22.82%		31.32%		31.64%		31.23%		22.74%		22.49%		22.35%

																														2 Years		6.20%		5.93%		12.25%		12.13%		4.64%		4.54%		11.41%		12.12%		11.21%		3.92%		2.58%		3.62%

																														3 years		9.60%		9.26%		15.36%		15.27%		7.90%		7.81%		16.43%		15.29%		16.53%		ERROR:#NUM!		ERROR:#NUM!		ERROR:#NUM!

																														4 years		12.38%		12.03%		14.51%		14.44%		11.47%		11.03%		15.00%		14.36%		15.01%		N/A		N/A		N/A

																														5 Years		9.35%		9.03%		10.90%		10.84%		8.61%		8.06%		11.88%		10.72%		11.92%

																														10 Years		13.00%		12.73%		13.62%		13.56%		 		 		 		 		 

																														Incep		14.95%		14.64%		15.15%		15.09%		11.64%		10.93%		12.85%		11.91%		12.88%		5.87%		5.86%		5.64%

																														 								 





































		R1000 Value		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

				16.51%		16.49%		0.02%		0.01%		0.02%

		Jun-05		7.14%		7.05%		0.09%		0.01%		0.01%

		Jun-05		22.27%		22.25%		0.02%		0.02%		0.06%

		Jun-05		-0.01%		-0.17%		0.16%		0.02%		0.08%

		Jun-05		-36.74%		-36.85%		0.11%		0.06%		0.11%

		Jun-05		20.16%		19.69%		0.47%		0.16%		0.17%		0.10%						0.03%

		Jul-05





				Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

		R1000 Growth		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation

				6.39%		6.30%		0.09%		0.01%		0.04%

		Jun-05		5.32%		5.26%		0.06%		0.01%		0.04%

		Jun-05		9.17%		9.07%		0.10%		0.02%		0.03%

		Jun-05		11.91%		11.81%		0.10%		0.02%		0.07%

		Jun-05		-38.19%		-38.44%		0.25%		0.04%		0.26%

		Jun-05		37.57%		37.21%		0.36%		0.03%		0.35%		-0.02%						0.00%

		Jul-05





































































59GX Alpha	59DX Monthly Alpha
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Perf Table

				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 400 Portfolio		$   174,453,340.45		-1.97%		-0.64%		39.44%		24.21%

				S&P 400 Index				-2.04%		-0.73%		39.38%		23.72%

				Excess				0.07%		0.09%		0.06%		0.49%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps       Target IR= 0.30



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 500 Portfolio		$   844,135,942.54		-1.61%		0.18%		30.75%		15.97%

				S&P 500 Index				-1.67%		0.10%		30.69%		15.85%

				Excess				0.06%		0.08%		0.05%		0.12%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps           Target IR = 0.50



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				Russell 2000 Synthetic		$   130,933,541.01		-2.20%		-1.43%		38.44%		19.51%

				Russell 2000 Index				-2.31%		-1.61%		37.40%		18.59%

				Excess				0.10%		0.18%		1.04%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps      Target IR = 0.60



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				TEMS		$   238,392,727.06		-1.28%		-0.61%		28.53%		42.47%

				MSCI EM Index				-1.54%		-1.15%		27.80%		40.86%

				Excess				0.26%		0.53%		0.73%		1.61%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps      Target IR  = 0.40

				Source: State Street Bank





				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   139,851,840.21		-10.544%		-19.83%		-12.87%		-1.20%		8.21%		8.21%

				S&P 400 Index				-10.585%		-19.88%		-13.02%		-1.28%		7.83%		7.83%

				Excess				0.04%		0.05%		0.16%		0.08%		0.39%		0.39%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   727,349,313.45		-7.008%		-13.84%		-8.57%		1.23%		5.66%		5.66%

				S&P 500 Index				-7.030%		-13.86%		-8.67%		1.15%		5.56%		5.56%

				Excess				0.02%		0.03%		0.11%		0.08%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   102,478,929.31		-11.115%		-21.73%		-16.64%		-2.94%				-1.48%

				Russell 2000 Index				-11.210%		-21.85%		-17.01%		-3.52%				-2.20%

				Excess				0.10%		0.12%		0.37%		0.59%				0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   187,232,907.28		-13.780%		-21.46%		-21.03%		-15.77%		2.25%		25.79%

				MSCI EM Index				-14.579%		-22.56%		-21.88%		-16.15%		0.40%		23.93%

				Excess				0.80%		1.10%		0.85%		0.38%		1.85%		1.85%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source: State Street Bank





				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   159,159,577.94		13.806%		-5.43%		-0.84%		8.67%		18.15%		14.78%

				S&P 400 Index				13.746%		-5.54%		-1.07%		8.55%		17.70%		14.36%

				Excess				0.06%		0.10%		0.23%		0.13%		0.44%		0.42%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   806,867,016.41		10.933%		-2.40%		1.43%		8.20%		12.32%		10.81%

				S&P 500 Index				10.929%		-2.47%		1.31%		8.09%		12.23%		10.71%

				Excess				0.00%		0.07%		0.12%		0.10%		0.09%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,130,544.15		15.273%		-6.42%		-3.90%		7.44%				7.85%

				Russell 2000 Index				15.136%		-6.65%		-4.45%		6.72%				7.03%

				Excess				0.14%		0.23%		0.54%		0.72%				0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   208,626,993.14		11.426%		-12.24%		-12.00%		-9.21%		8.20%		29.93%

				MSCI EM Index				13.246%		-11.91%		-11.53%		-7.72%		6.78%		28.83%

				Excess				-1.82%		-0.33%		-0.47%		-1.49%		1.42%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   515,436,547.38		0.000%		0.00%		0.00%						0.00%

				RUSSELL 1000				0.000%		0.00%		0.00%						0.00%

				Excess				0.00%		0.00%		0.00%						0.00%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,676,216.89		-0.304%		1.50%		-1.14%		5.34%		15.54%		14.01%

				S&P 400 Index				-0.302%		1.40%		-1.37%		5.10%		15.22%		13.61%

				Excess				-0.00%		0.10%		0.23%		0.24%		0.32%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   805,204,904.38		-0.206%		2.95%		1.22%		7.96%		8.98%		10.27%

				S&P 500 Index				-0.221%		2.90%		1.08%		7.84%		8.88%		10.16%

				Excess				0.02%		0.04%		0.14%		0.12%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   117,752,354.61		-0.320%		2.13%		-4.21%		3.48%				7.24%

				Russell 2000 Index				-0.365%		1.86%		-4.80%		2.76%				6.43%

				Excess				0.04%		0.28%		0.59%		0.72%				0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   196,014,574.15		-6.045%		-9.74%		-17.32%		-11.57%		2.88%		26.12%

				MSCI EM Index				-6.665%		-9.71%		-17.43%		-11.54%		1.01%		24.80%

				Excess				0.62%		-0.02%		0.11%		-0.03%		1.87%		1.33%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   516,353,252.58		0.178%		0.00%		0.00%						0.178%

				RUSSELL 1000				-0.262%		0.00%		0.00%						-0.262%

				Excess				0.44%		0.00%		0.00%						0.44%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,137,706.84		-0.339%		13.08%		-1.47%		-1.47%		11.79%		13.29%

				S&P 400 Index				-0.374%		12.98%		-1.74%		-1.74%		11.55%		12.89%

				Excess				0.03%		0.10%		0.26%		0.26%		0.24%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   813,545,381.10		1.036%		11.85%		2.27%		2.27%		8.49%		10.37%

				S&P 500 Index				1.023%		11.82%		2.12%		2.12%		8.40%		10.27%

				Excess				0.01%		0.03%		0.15%		0.15%		0.09%		0.11%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,791,946.29		0.883%		15.92%		-3.37%		-3.37%				7.42%

				Russell 2000 Index				0.661%		15.47%		-4.17%		-4.17%				6.52%

				Excess				0.22%		0.44%		0.80%		0.80%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   191,930,835.45		-2.083%		2.51%		-19.04%		-19.04%		-0.23%		24.39%

				MSCI EM Index				-1.205%		4.42%		-18.42%		-18.42%		-1.52%		23.50%

				Excess				-0.88%		-1.92%		-0.62%		-0.62%		1.30%		0.89%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   523,847,415.96		1.451%		0.00%		0.00%						1.632%

				RUSSELL 1000				0.836%		0.00%		0.00%						0.572%

				Excess				0.62%		0.00%		0.00%						1.06%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		1.864%		13.51%		13.51%		2.23%		13.97%				17.70%

				S&P 400 Index				1.880%		13.50%		13.50%		1.98%		13.78%				17.32%

				Excess				-0.02%		0.01%		0.01%		0.25%		0.19%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,727,764.30		3.257%		12.56%		12.56%		8.67%		12.08%				14.59%

				S&P 500 Index				3.291%		12.58%		12.58%		8.54%		12.04%				14.50%

				Excess				-0.03%		-0.02%		-0.02%		0.13%		0.04%				0.09%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,793,661.55		2.673%		12.63%		12.63%		0.73%						12.99%

				Russell 2000 Index				2.562%		12.43%		12.43%		-0.17%						12.06%

				Excess				0.11%		0.20%		0.20%		0.90%						0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,916.49		-2.089%		14.83%		14.83%		-8.12%		4.62%		26.88%		27.72%

				MSCI EM Index				-3.120%		14.33%		14.33%		-8.60%		4.05%		25.16%		26.70%

				Excess				1.03%		0.50%		0.50%		0.49%		0.57%		1.72%		1.02%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,796,989.86		2.963%		11.45%		11.45%								13.273%

				RUSSELL 1000				3.129%		12.90%		12.90%								13.546%

				Excess				-0.17%		-1.45%		-1.45%								-0.27%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-0.911%		6.14%		10.36%								12.156%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.33%		-0.89%		-1.89%								-0.73%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				With SSB Error on 59GA

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-1.168%		5.86%		10.07%								11.865%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.59%		-1.17%		-2.18%								-1.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   225,506,432.43		-6.460%		-4.91%		5.96%		-5.84%		11.93%				13.54%

				S&P 400 Index				-6.480%		-4.94%		5.90%		-6.09%		11.74%				13.18%

				Excess				0.02%		0.03%		0.06%		0.26%		0.19%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,075,240,903.35		-5.995%		-3.58%		5.11%		-0.33%		12.04%				10.73%

				S&P 500 Index				-6.010%		-3.53%		5.15%		-0.41%		12.00%				10.66%

				Excess				0.02%		-0.05%		-0.04%		0.08%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   138,653,961.99		-6.513%		-5.43%		3.74%		-7.96%		9.69%				7.76%

				Russell 2000 Index				-6.619%		-5.71%		3.37%		-8.87%		8.73%				6.85%

				Excess				0.11%		0.27%		0.37%		0.91%		0.96%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   194,427,713.83		-10.861%		-13.62%		1.30%		-19.49%		2.43%		9.57%		21.51%

				MSCI EM Index				-11.214%		-15.24%		0.03%		-20.35%		1.30%		7.89%		20.29%

				Excess				0.35%		1.62%		1.27%		0.86%		1.13%		1.68%		1.22%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   543,359,695.32		-5.764%		-4.17%		3.72%								5.417%

				RUSSELL 1000				-6.145%		-3.77%		5.35%								5.950%

				Excess				0.38%		-0.40%		-1.62%								-0.53%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   229,820,976.44		1.913%		-4.86%		1.63%		-2.11%		16.83%				13.89%

				S&P 400 Index				1.890%		-4.93%		1.46%		-2.33%		16.68%				13.53%

				Excess				0.02%		0.06%		0.16%		0.22%		0.15%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,119,754,793.35		4.140%		-2.72%		5.75%		5.49%		17.44%				12.03%

				S&P 500 Index				4.120%		-2.75%		5.77%		5.45%		17.39%				11.95%

				Excess				0.02%		0.03%		-0.03%		0.04%		0.05%				0.08%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   145,792,356.36		5.148%		-3.18%		2.20%		-1.04%		17.05%				9.89%

				Russell 2000 Index				4.990%		-3.47%		1.64%		-2.07%		16.00%				8.92%

				Excess				0.16%		0.29%		0.55%		1.03%		1.05%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   204,028,821.98		4.938%		-7.43%		-4.75%		-14.41%		4.83%		11.46%		22.65%

				MSCI EM Index				3.860%		-8.89%		-7.98%		-15.99%		3.62%		9.76%		21.08%

				Excess				1.08%		1.46%		3.23%		1.57%		1.21%		1.70%		1.57%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   567,561,251.90		4.454%		-2.72%		5.06%								10.113%

				RUSSELL 1000				3.828%		-3.12%		5.18%								10.006%

				Excess				0.63%		0.40%		-0.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		3.508%		5.40%		10.15%		12.97%		17.85%				14.35%

				S&P 400 Index				3.481%		5.48%		10.18%		12.85%		17.76%				14.05%

				Excess				0.03%		-0.09%		-0.03%		0.12%		0.08%				0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,542,902.95		2.276%		7.93%		11.67%		18.00%		18.27%				12.68%

				S&P 500 Index				2.252%		7.94%		11.72%		18.00%		18.25%				12.62%

				Excess				0.02%		-0.01%		-0.05%		0.00%		0.02%				0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.416%		7.31%		9.83%		14.69%		18.73%				10.10%

				Russell 2000 Index				3.335%		6.99%		9.21%		13.39%		17.71%				9.13%

				Excess				0.08%		0.31%		0.62%		1.30%		1.02%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,564,353.11		0.471%		7.27%		7.54%		-3.96%		2.15%		7.97%		22.24%

				MSCI EM Index				-0.330%		5.54%		4.85%		-5.84%		1.34%		6.62%		20.55%

				Excess				0.80%		1.74%		2.69%		1.88%		0.81%		1.35%		1.69%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,655,213.42		2.344%		7.86%		10.32%								13.709%

				RUSSELL 1000				2.428%		7.61%		11.60%								14.013%

				Excess				-0.08%		0.25%		-1.28%								-0.30%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		1.960%		5.44%		13.87%		28.76%		12.79%		14.67%		14.67%

				S&P 400 Index				1.940%		5.54%		13.88%		28.66%		12.70%		14.37%		14.37%

				Excess				0.02%		-0.09%		-0.01%		0.10%		0.09%		0.30%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,364,902.95		2.601%		6.32%		16.38%		30.17%		14.79%		13.27%		13.27%

				S&P 500 Index				2.580%		6.35%		16.43%		30.19%		14.76%		13.20%		13.20%

				Excess				0.02%		-0.03%		-0.05%		-0.02%		0.04%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.414%		5.54%		15.12%		33.44%		13.81%				11.23%

				Russell 2000 Index				3.280%		5.25%		14.22%		31.90%		12.81%				10.23%

				Excess				0.13%		0.29%		0.89%		1.54%		1.00%				1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,609,262.77		5.607%		7.98%		14.78%		17.66%		-0.44%		7.15%		23.52%

				MSCI EM Index				6.030%		7.74%		11.93%		16.88%		-1.00%		5.62%		21.97%

				Excess				-0.42%		0.24%		2.85%		0.78%		0.56%		1.53%		1.55%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,577,813.42		2.953%		6.30%		15.17%								17.051%		17.000%

				RUSSELL 1000				2.570%		6.31%		16.28%								16.944%

				Excess				0.38%		-0.01%		-1.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   245,203,316.57		2.240%		3.38%		15.46%		15.07%		10.10%		15.38%		14.35%

				S&P 400 Index				2.204%		3.36%		15.47%		15.03%		9.95%		15.15%		14.06%

				Excess				0.04%		0.02%		-0.01%		0.03%		0.14%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,175,586,046.62		0.584%		1.31%		14.92%		16.11%		11.96%		11.31%		12.08%

				S&P 500 Index				0.580%		1.27%		14.95%		16.12%		11.90%		11.25%		12.01%

				Excess				0.00%		0.04%		-0.03%		-0.02%		0.06%		0.06%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   151,470,715.94		0.580%		1.81%		13.33%		14.33%		8.77%				9.84%

				Russell 2000 Index				0.531%		1.58%		12.34%		13.08%		7.80%				8.88%

				Excess				0.05%		0.23%		0.99%		1.24%		0.97%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,893,808.12		0.586%		5.91%		15.09%		12.69%		-0.17%		6.05%		22.47%

				MSCI EM Index				1.270%		6.72%		12.66%		11.30%		-0.77%		4.33%		21.13%

				Excess				-0.68%		-0.81%		2.43%		1.39%		0.60%		1.72%		1.35%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   601,360,706.58		0.346%		2.61%		14.79%		16.45%						15.285%		15.217%

				RUSSELL 1000				0.794%		1.64%		15.22%		16.19%						14.576%

				Excess				-0.45%		0.97%		-0.44%		0.27%						0.71%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   268,723,905.00		7.212%		12.05%		7.21%		18.76%		10.55%		17.76%		16.75%

				S&P 400 Index				7.220%		11.92%		7.22%		18.60%		10.37%		17.58%		16.44%

				Excess				-0.01%		0.13%		-0.01%		0.16%		0.18%		0.18%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,247,569,300.70		5.180%		6.74%		5.18%		16.72%		10.37%		14.17%		13.45%

				S&P 500 Index				5.180%		6.75%		5.18%		16.77%		10.32%		14.14%		13.39%

				Excess				-0.00%		-0.01%		-0.00%		-0.05%		0.05%		0.03%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   166,638,630.71		6.326%		10.65%		6.33%		16.39%		9.89%				12.98%

				Russell 2000 Index				6.260%		10.63%		6.26%		15.46%		8.98%				12.06%

				Excess				0.07%		0.02%		0.07%		0.92%		0.90%				0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   235,583,913.29		1.824%		7.28%		1.82%		10.88%		1.64%		8.15%		23.41%

				MSCI EM Index				1.380%		7.69%		1.38%		7.60%		0.23%		7.16%		22.02%

				Excess				0.44%		-0.41%		0.44%		3.28%		1.42%		1.00%		1.39%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   649,881,476.48		6.219%		8.44%		6.22%		19.31%						20.364%		20.283%

				RUSSELL 1000				5.420%		7.36%		5.42%		17.03%						18.344%

				Excess				0.80%		1.08%		0.80%		2.28%						2.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   271,464,997.72		1.020%		10.71%		8.31%		14.71%		8.61%		16.15%		16.65%

				S&P 400 Index				0.980%		10.58%		8.27%		14.61%		8.41%		15.99%		16.34%

				Excess				0.04%		0.13%		0.03%		0.10%		0.20%		0.17%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,264,616,365.85		1.366%		7.57%		6.62%		13.40%		9.28%		13.52%		13.55%

				S&P 500 Index				1.360%		7.58%		6.61%		13.45%		9.21%		13.50%		13.49%

				Excess				0.01%		-0.01%		0.01%		-0.05%		0.06%		0.02%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   168,581,312.58		1.163%		11.30%		7.57%		14.98%		7.61%				13.04%

				Russell 2000 Index				1.100%		11.25%		7.43%		14.01%		6.70%				12.11%

				Excess				0.06%		0.04%		0.14%		0.97%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   232,216,835.69		-1.429%		5.13%		0.37%		3.16%		0.95%		7.69%		22.45%

				MSCI EM Index				-1.260%		5.00%		0.10%		0.24%		0.06%		6.58%		21.15%

				Excess				-0.17%		0.13%		0.27%		2.93%		0.88%		1.11%		1.30%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   661,549,431.37		1.795%		10.01%		8.13%		16.66%						20.58%

				RAFI LC Index				1.790%		9.98%		8.12%		16.46%						20.50%

				RUSSELL 1000				1.340%		7.95%		6.84%		13.62%						18.28%

				Excess				0.46%		2.06%		1.29%		3.05%						2.29%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   293,093,916.17		2.450%		7.97%		16.93%		30.24%		10.74%		17.73%		17.87%

				S&P 400 Index				2.259%		7.82%		16.74%		29.99%		10.49%		17.52%		17.54%

				Excess				0.19%		0.14%		0.19%		0.25%		0.26%		0.21%		0.34%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,369,111,366.15		2.342%		8.26%		15.43%		27.33%		12.66%		16.92%		15.03%

				S&P 500 Index				2.339%		8.22%		15.37%		27.27%		12.58%		16.87%		14.96%

				Excess				0.00%		0.04%		0.05%		0.06%		0.07%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   182,917,729.79		4.056%		8.68%		16.89%		32.13%		10.28%		16.71%		14.93%

				Russell 2000 Index				3.997%		8.40%		16.45%		31.07%		9.29%		15.72%		13.97%

				Excess				0.06%		0.28%		0.44%		1.06%		0.99%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   224,923,196.46		-2.634%		-3.14%		-2.78%		15.68%		-3.49%		6.67%		20.14%

				MSCI EM Index				-2.570%		-3.53%		-3.43%		14.09%		-4.68%		5.39%		18.83%

				Excess				-0.06%		0.39%		0.65%		1.60%		1.18%		1.27%		1.31%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   720,414,435.51		2.624%		8.90%		17.75%		32.57%						23.54%

				RAFI LC Index				2.610%		8.90%		17.75%		32.43%						23.47%

				RUSSELL 1000				2.240%		8.11%		15.50%		27.64%						21.00%

				Excess				0.38%		0.79%		2.25%		4.93%						2.54%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   293,093,916.17		-1.855%		1.19%		14.76%		25.43%		10.81%		19.63%		16.86%		$   2,456,146.95

				S&P 400 Index				-1.846%		1.00%		14.59%		25.23%		10.59%		19.46%		16.53%

				Excess				-0.01%		0.19%		0.18%		0.20%		0.21%		0.17%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,369,111,366.15		-1.325%		2.93%		13.90%		20.65%		12.82%		18.50%		14.27%		$   2,200,224.50

				S&P 500 Index				-1.343%		2.91%		13.82%		20.59%		12.77%		18.45%		14.19%

				Excess				0.02%		0.02%		0.07%		0.06%		0.05%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   182,917,729.79		-0.407%		3.41%		16.42%		25.15%		11.29%		19.69%		14.37%		$   4,515,500.340

				Russell 2000 Index				-0.512%		3.08%		15.86%		24.20%		10.29%		18.67%		13.41%

				Excess				0.11%		0.33%		0.56%		0.95%		1.00%		1.02%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   224,923,196.46		-5.640%		-7.37%		-8.27%		4.02%		-5.65%		4.56%		18.16%		$   9,301,915.02

				MSCI EM Index				-6.366%		-8.09%		-9.58%		2.85%		-7.04%		3.36%		16.69%

				Excess				0.73%		0.72%		1.31%		1.17%		1.40%		1.19%		1.47%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   720,414,435.51		-1.152%		3.06%		16.39%		25.46%						21.40%		$   23,931,954.70

				RAFI LC Index				-1.160%		3.06%		16.38%		25.37%						21.33%

				RUSSELL 1000				-1.363%		2.67%		13.93%		21.26%						18.87%

				Excess				0.21%		0.40%		2.47%		4.20%						2.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   309,518,349.38		5.194%		7.60%		23.49%		27.99%		28.37%		17.64%		17.86%		$   2,456,146.95

				S&P 400 Index				5.211%		7.54%		23.23%		27.61%		28.13%		17.47%		17.54%

				Excess				-0.02%		0.06%		0.26%		0.38%		0.24%		0.18%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,421,247,563.32		3.109%		5.20%		19.82%		19.38%		24.66%		16.30%		14.77%		$   2,200,224.50

				S&P 500 Index				3.136%		5.24%		19.79%		19.34%		24.65%		16.26%		14.71%

				Excess				-0.03%		-0.04%		0.03%		0.04%		0.01%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   201,199,987.65		6.493%		10.44%		28.58%		30.97%		32.20%		19.26%		16.54%		$   4,515,500.340

				Russell 2000 Index				6.380%		10.21%		27.69%		30.05%		30.97%		18.28%		15.56%

				Excess				0.11%		0.23%		0.89%		0.92%		1.23%		0.98%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   206,864,364.05		5.929%		3.25%		-5.29%		-0.49%		8.18%		-0.47%		17.92%		$   9,292,149.53

				MSCI EM Index				6.503%		5.76%		-4.36%		0.97%		8.64%		-0.35%		17.13%

				Excess				-0.57%		-2.52%		-0.93%		-1.46%		-0.45%		-0.13%		0.78%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   745,936,830.74		2.846%		4.75%		21.92%		23.63%						21.26%		$   23,931,954.70

				RAFI LC Index				2.850%		4.77%		21.93%		23.58%						21.22%

				RUSSELL 1000				3.487%		6.02%		20.78%		20.93%						19.82%

				Excess				-0.64%		-1.27%		1.14%		2.70%						1.44%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   438,212,073.27		3.222%		8.42%		2.46%		33.88%		25.70%		15.90%		18.97%		$   3,238,552.88

				S&P 400 Index				3.089%		8.33%		2.44%		33.50%		25.47%		15.65%		18.64%

				Excess				0.13%		0.08%		0.02%		0.38%		0.23%		0.24%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,571,075,572.55		2.547%		10.54%		2.37%		32.45%		23.93%		16.24%		16.56%		$   1,943,412.88

				S&P 500 Index				2.532%		10.51%		2.37%		32.39%		23.92%		16.18%		16.49%

				Excess				0.01%		0.03%		0.00%		0.07%		0.01%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   294,456,171.91		2.035%		8.81%		2.84%		39.90%		28.08%		16.60%		17.99%		$   6,528,578.491

				Russell 2000 Index				1.968%		8.72%		2.77%		38.82%		27.08%		15.67%		17.03%

				Excess				0.07%		0.09%		0.07%		1.08%		0.99%		0.93%		0.95%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   222,245,314.38		-1.008%		1.42%		-0.33%		-3.94%		7.61%		-2.13%		17.27%		$   5,879,102.66

				MSCI EM Index				-1.446%		1.83%		-0.22%		-2.60%		7.28%		-2.08%		16.62%

				Excess				0.44%		-0.41%		-0.11%		-1.34%		0.33%		-0.05%		0.64%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,134,131,764.02		2.510%		10.63%		34.88%		34.88%		25.51%				24.26%		$   11,825,469.02

				RAFI LC Index				2.520%		10.66%		34.93%		34.93%		25.47%				24.23%

				RUSSELL 1000				2.698%		10.23%		33.13%		33.13%		24.50%				22.74%

				Excess				-0.19%		0.40%		1.74%		1.74%		1.01%				1.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   594,060,133.21		N/A												N/A		 

				RAFI LC Index				N/A												N/A

				RUSSELL 1000				N/A												N/A

				Excess				N/A												N/A

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 





				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   428,858,384.73		-2.135%		2.35%		-2.13%		22.21%		20.47%		14.31%		17.98%		$   3,238,552.88

				S&P 400 Index				-2.123%		2.24%		-2.12%		21.87%		20.22%		14.07%		17.67%

				Excess				-0.01%		0.11%		-0.01%		0.34%		0.25%		0.23%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,516,202,558.46		-3.493%		2.00%		-3.49%		21.53%		19.10%		13.97%		15.26%		$   1,943,412.88

				S&P 500 Index				-3.457%		2.00%		-3.46%		21.52%		19.12%		13.93%		15.21%

				Excess				-0.04%		-0.00%		-0.04%		0.02%		-0.01%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,703,931.40		-2.657%		3.33%		-2.66%		28.08%		22.09%		15.65%		16.74%		$   6,528,578.491

				Russell 2000 Index				-2.768%		3.12%		-2.77%		27.03%		21.11%		14.69%		15.78%

				Excess				0.11%		0.21%		0.11%		1.05%		0.98%		0.95%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   209,450,682.35		-5.757%		-9.22%		-5.76%		-11.09%		-0.71%		-2.79%		15.58%		$   5,879,102.66

				MSCI EM Index				-6.490%		-9.19%		-6.49%		-10.17%		-1.69%		-3.36%		14.77%

				Excess				0.73%		-0.03%		0.73%		-0.93%		0.97%		0.57%		0.80%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,088,515,639.00		-4.022%		1.46%		-38.90%		21.87%		20.58%				21.03%		$   11,825,469.02

				RAFI LC Index				-4.050%		1.42%		-39.11%		21.88%		20.49%				20.99%

				RUSSELL 1000				-3.194%		2.21%		-32.26%		22.25%		19.61%				20.07%

				Excess				-0.83%		-0.75%		-6.64%		-0.38%		0.97%				0.97%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   573,782,773.57		-3.413%												-3.413%		 

				RAFI LC Index				-3.387%												-3.387%

				RUSSELL 1000				-3.390%												-3.390%

				Excess				-0.023%												-0.023%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   451,880,044.22		0.374%		3.12%		3.12%		21.73%		19.81%		13.64%		18.63%		$   3,845,902.89

				S&P 400 Index				0.369%		3.04%		3.04%		21.25%		19.55%		13.38%		18.31%

				Excess				0.01%		0.08%		0.08%		0.48%		0.26%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,598,970,993.23		0.854%		1.78%		1.78%		21.83%		17.86%		14.70%		16.02%		$   2,128,464.88

				S&P 500 Index				0.841%		1.81%		1.81%		21.86%		17.84%		14.66%		15.97%

				Excess				0.01%		-0.03%		-0.03%		-0.03%		0.02%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   334,121,865.27		-0.584%		1.42%		1.42%		26.03%		21.52%		14.16%		17.18%		$   7,412,931.044

				Russell 2000 Index				-0.682%		1.12%		1.12%		24.90%		20.52%		13.19%		16.21%

				Excess				0.10%		0.30%		0.30%		1.13%		1.00%		0.97%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   217,332,369.27		4.140%		1.84%		1.84%		-1.23%		1.34%		-1.92%		16.78%		$   9,777,462.52

				MSCI EM Index				3.070%		-0.43%		-0.43%		-1.42%		0.25%		-2.88%		15.66%

				Excess				1.07%		2.26%		2.26%		0.19%		1.08%		0.96%		1.12%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,157,703,199.77		1.920%		2.08%		2.08%		21.92%		20.16%				22.53%		$   22,866,306.98

				RAFI LC Index				2.000%		2.15%		2.15%		22.05%		20.12%				22.54%

				RUSSELL 1000				0.637%		2.05%		2.05%		22.43%		18.36%				21.18%

				Excess				1.28%		0.03%		0.03%		-0.52%		1.79%				1.36%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   599,932,331.01		-0.662%												0.658%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.693%												0.571%

				RUSSELL 1000				0.687%												1.228%

				Excess				-1.349%												-0.570%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   41,250,685.64



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,000,457.89		-1.522%		3.76%		1.55%		19.11%		19.02%		12.06%		17.87%		$   4,127,853.37

				S&P 400 Index				-1.562%		3.63%		1.43%		18.61%		18.75%		11.78%		17.54%

				Excess				0.04%		0.14%		0.12%		0.51%		0.27%		0.28%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,611,061,948.54		0.756%		6.26%		2.55%		20.43%		18.68%		13.87%		15.90%		$   2,378,979.92

				S&P 500 Index				0.739%		6.23%		2.56%		20.44%		18.65%		13.82%		15.84%

				Excess				0.02%		0.02%		-0.02%		-0.01%		0.03%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,890,392.90		-3.960%		0.06%		-2.60%		21.30%		19.99%		11.65%		15.65%		$   7,221,084.317

				Russell 2000 Index				-3.878%		-0.04%		-2.80%		20.50%		19.08%		10.74%		14.74%

				Excess				-0.08%		0.09%		0.20%		0.80%		0.91%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   228,250,929.33		0.849%		8.90%		2.70%		-1.19%		2.30%		-2.86%		16.68%		$   10,549,175.52

				MSCI EM Index				0.334%		6.84%		-0.09%		-1.83%		1.03%		-3.75%		15.47%

				Excess				0.51%		2.06%		2.80%		0.64%		1.27%		0.89%		1.21%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,170,352,454.98		1.093%		7.52%		3.19%		21.31%		21.52%				22.24%		$   26,658,530.75

				RAFI LC Index				1.120%		7.65%		3.29%		21.45%		21.40%				22.26%

				RUSSELL 1000				0.471%		5.91%		2.53%		20.83%		18.99%				20.63%

				Excess				0.62%		1.61%		0.67%		0.48%		2.54%				1.61%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   601,902,045.78		0.328%		4.90%										1.320%		$   (4,780,382.68)

				MSCI Risk Premia Index				0.326%		4.88%										1.275%

				MSCI USA				0.600%		6.05%										2.459%

				Excess				-0.272%		-1.153%										-1.139%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,155,241.19



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,990,847.80		1.796%		0.62%		3.37%		18.35%		24.16%		13.22%		17.98%		$   4,127,853.37

				S&P 400 Index				1.775%		0.55%		3.23%		18.05%		23.88%		12.95%		17.65%

				Excess				0.02%		0.07%		0.14%		0.31%		0.28%		0.27%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,648,264,199.00		2.341%		4.00%		4.95%		20.43%		23.83%		15.19%		16.17%		$   2,378,979.86

				S&P 500 Index				2.347%		3.97%		4.97%		20.45%		23.81%		15.14%		16.12%

				Excess				-0.01%		0.02%		-0.02%		-0.02%		0.02%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   323,762,619.10		0.895%		-3.67%		-1.73%		17.61%		24.66%		12.67%		15.57%		$   7,221,969.742

				Russell 2000 Index				0.801%		-3.77%		-2.02%		16.79%		23.72%		11.73%		14.64%

				Excess				0.09%		0.10%		0.30%		0.82%		0.93%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   235,785,739.87		3.301%		8.49%		6.09%		4.83%		10.12%		-0.79%		17.11%		$   10,952,177.03

				MSCI EM Index				3.491%		7.02%		3.39%		4.27%		9.07%		-1.78%		15.95%

				Excess				-0.19%		1.47%		2.70%		0.56%		1.05%		0.99%		1.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,193,023,996.80		1.937%		5.03%		5.19%		20.50%		26.39%				22.35%		$   26,675,009.94

				RAFI LC Index				1.880%		5.08%		5.23%		20.59%		26.37%				22.35%

				RUSSELL 1000				2.298%		3.43%		4.88%		20.90%		24.22%				20.96%

				Excess				-0.36%		1.59%		0.31%		-0.40%		2.17%				1.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   618,542,781.00		2.765%		2.42%										4.121%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.683%		2.31%										3.992%

				MSCI USA				2.380%		3.70%										4.897%

				Excess				0.385%		-1.282%										-0.776%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,575,607.26



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   471,780,449.40		4.148%		4.40%		7.66%		25.59%		25.51%		15.53%		18.64%		$   4,350,490.60

				S&P 400 Index				4.137%		4.33%		7.50%		25.24%		25.23%		15.28%		18.32%

				Excess				0.01%		0.07%		0.16%		0.35%		0.28%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,682,312,672.27		2.066%		5.24%		7.11%		24.56%		22.59%		16.60%		16.36%		$   2,423,361.40

				S&P 500 Index				2.066%		5.23%		7.14%		24.61%		22.58%		16.58%		16.31%

				Excess				-0.00%		0.01%		-0.02%		-0.04%		0.01%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   341,773,353.92		5.563%		2.29%		3.74%		24.66%		24.90%		15.58%		16.72%		$   8,450,625.751

				Russell 2000 Index				5.321%		2.05%		3.19%		23.64%		23.92%		14.57%		15.74%

				Excess				0.24%		0.24%		0.55%		1.02%		0.98%		1.01%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   240,908,776.19		2.173%		6.44%		8.40%		13.51%		8.66%		0.35%		17.29%		$   10,023,541.48

				MSCI EM Index				2.657%		6.60%		6.14%		14.32%		8.44%		-0.41%		16.25%

				Excess				-0.48%		-0.15%		2.26%		-0.81%		0.22%		0.76%		1.04%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,216,506,701.75		1.993%		5.10%		7.29%		24.33%		24.89%				22.49%		$   23,773,234.68

				RAFI LC Index				1.970%		5.05%		7.30%		24.40%		24.89%				22.47%

				RUSSELL 1000				2.275%		5.12%		7.27%		25.36%		23.29%				21.26%

				Excess				-0.28%		-0.01%		0.02%		-1.03%		1.60%				1.22%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   628,931,869.81		1.680%		4.83%										4.868%		$   (4,780,382.68)

				MSCI Risk Premia Index				1.613%		4.68%										4.703%

				MSCI USA				2.150%		5.21%										5.926%

				Excess				-0.470%		-0.375%										-1.057%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   44,240,871.22



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.69%		$   4,336,264.46

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		15.75%		$   2,699,659.78

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		13.78%		$   8,046,360.838

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%				20.53%		$   20,141,523.85

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%				20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%				19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%				0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%										6.131%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		-3.30%										1.695%

				MSCI USA				-1.560%		1.26%										6.554%

				Excess				0.358%		0.703%										-0.423%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   39,980,615.81



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.24%		16.69%		16.69%		$   4,562,726.09

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.03%		16.38%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.21%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		17.16%		15.75%		15.75%		$   3,024,244.62

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		17.12%		15.70%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.03%		0.05%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		15.42%		N/A		13.78%		$   9,359,367.172

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		14.52%		N/A		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.90%		N/A		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		1.14%		5.37%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		0.80%		4.41%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.34%		0.96%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%		N/A		N/A		N/A		20.53%		$   15,928,204.66

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%		N/A		N/A		N/A		20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%		N/A		N/A		N/A		19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%		N/A		N/A		N/A		0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%		7.86%		N/A		N/A		N/A		N/A		N/A		7.861%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		1.98%		7.76%		N/A		N/A		N/A		N/A		N/A		7.763%

				MSCI USA				-1.560%		0.95%		8.17%		N/A		N/A		N/A		N/A		N/A		8.175%

				Excess				0.358%		1.010%		-0.314%		N/A		N/A		N/A		N/A		N/A		-0.314%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   37,631,349.43



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   469,365,840.77		3.579%		3.92%		7.11%		12.01%		19.79%		18.92%		16.27%		18.61%		17.20%		$   4,667,860.93

				S&P 400 Index				3.564%		3.88%		6.90%		11.66%		19.45%		18.68%		16.06%		18.29%		16.89%

				Excess				0.02%		0.04%		0.21%		0.36%		0.34%		0.24%		0.21%		0.32%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,743,377,595.86		2.458%		5.05%		11.00%		17.32%		19.57%		19.79%		16.78%		16.74%		16.02%		$   3,277,691.83

				S&P 500 Index				2.443%		5.05%		10.99%		17.27%		19.54%		19.77%		16.74%		16.69%		15.97%

				Excess				0.01%		0.01%		0.01%		0.05%		0.03%		0.02%		0.04%		0.05%		0.054%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,392,352.92		6.833%		5.50%		2.73%		9.04%		17.06%		19.22%		16.16%		N/A		15.16%		$   9,474,789.392

				Russell 2000 Index				6.592%		5.11%		1.90%		8.06%		16.26%		18.18%		15.20%		N/A		14.20%

				Excess				0.24%		0.39%		0.83%		0.98%		0.80%		1.04%		0.96%		N/A		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   233,568,319.88		0.412%		-3.67%		5.09%		1.24%		2.78%		3.84%		0.41%		5.56%		15.59%		$   7,781,555.28

				MSCI EM Index				1.180%		-4.21%		3.64%		0.65%		2.63%		3.23%		0.37%		4.63%		14.76%

				Excess				-0.77%		0.53%		1.45%		0.58%		0.15%		0.61%		0.04%		0.93%		0.82%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,246,247,846.19		2.072%		3.80%		9.91%		16.18%		21.36%		N/A		N/A		N/A		20.73%		$   9,941,739.42

				RAFI LC Index				2.070%		3.84%		9.98%		16.25%		21.39%		N/A		N/A		N/A		20.73%

				RUSSELL 1000				2.444%		4.81%		10.61%		16.78%		19.97%		N/A		N/A		N/A		19.91%

				Excess				-0.37%		-1.01%		-0.70%		-0.60%		1.39%		N/A		N/A		N/A		0.81%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   672,076,461.54		2.407%		5.55%		10.46%		N/A		N/A		N/A		N/A		N/A		9.364%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.424%		5.59%		10.37%		N/A		N/A		N/A		N/A		N/A		9.291%

				MSCI USA				2.410%		4.85%		10.78%		N/A		N/A		N/A		N/A		N/A		9.653%

				Excess				-0.003%		0.697%		-0.324%		N/A		N/A		N/A		N/A		N/A		-0.289%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,703,028,417.16		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,363,254.17



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   478,064,509.64		1.853%		0.71%		9.09%		12.61%		22.19%		19.77%		15.98%		18.06%		17.32%		$   4,667,860.93

				S&P 400 Index				1.849%		0.68%		8.87%		12.23%		21.84%		19.53%		15.74%		17.78%		17.01%

				Excess				0.00%		0.03%		0.22%		0.37%		0.35%		0.24%		0.24%		0.27%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,790,424,339.15		2.699%		3.74%		14.00%		16.90%		23.43%		20.94%		17.56%		16.01%		16.34%		$   3,277,691.83

				S&P 500 Index				2.689%		3.72%		13.98%		16.86%		23.39%		20.92%		17.51%		15.95%		16.29%

				Excess				0.01%		0.02%		0.02%		0.04%		0.03%		0.02%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,698,489.00		0.090%		0.45%		2.82%		4.91%		22.00%		19.38%		15.19%		N/A		14.90%		$   9,421,431.598

				Russell 2000 Index				0.090%		0.23%		1.99%		4.00%		21.09%		18.36%		14.25%		N/A		13.95%

				Excess				0.00%		0.22%		0.83%		0.92%		0.91%		1.03%		0.94%		N/A		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   230,253,930.76		-1.419%		-7.09%		3.60%		2.56%		2.10%		5.51%		0.96%		4.45%		15.07%		$   6,844,467.69

				MSCI EM Index				-1.060%		-7.31%		2.55%		1.06%		2.35%		5.25%		0.78%		3.54%		14.33%

				Excess				-0.36%		0.22%		1.06%		1.50%		-0.25%		0.26%		0.18%		0.92%		0.73%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,272,660,298.00		2.119%		2.24%		12.24%		15.06%		24.11%		N/A		N/A		N/A		20.93%		$   9,919,759.90

				RAFI LC Index				2.190%		2.33%		12.39%		15.22%		24.20%		N/A		N/A		N/A		20.97%

				RUSSELL 1000				2.618%		3.28%		13.50%		16.57%		23.57%		N/A		N/A		N/A		20.33%

				Excess				-0.50%		-1.05%		-1.26%		-1.51%		0.54%		N/A		N/A		N/A		0.60%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   690,411,025.30		2.728%		3.94%		13.47%		N/A		N/A		N/A		N/A		N/A		13.471%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.764%		4.00%		13.43%		N/A		N/A		N/A		N/A		N/A		13.426%

				MSCI USA				2.670%		3.50%		13.74%		N/A		N/A		N/A		N/A		N/A		13.740%

				Excess				0.058%		0.432%		-0.269%		N/A		N/A		N/A		N/A		N/A		-0.269%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,800,512,591.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,350,829.27



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   482,055,511.15		0.835%		6.38%		10.01%		12.61%		21.36%		20.24%		14.40%		16.78%		17.21%		$   4,950,400.96

				S&P 400 Index				0.825%		6.35%		9.77%		12.23%		21.06%		20.00%		14.15%		16.55%		16.90%

				Excess				0.01%		0.03%		0.24%		0.37%		0.30%		0.23%		0.24%		0.24%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,785,994,821.54		-0.247%		4.96%		13.72%		16.90%		22.73%		20.42%		15.60%		15.50%		16.01%		$   3,262,873.02

				S&P 500 Index				-0.252%		4.93%		13.69%		16.86%		22.68%		20.41%		15.55%		15.45%		15.95%

				Excess				0.00%		0.03%		0.03%		0.04%		0.05%		0.01%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   348,355,913.73		2.851%		9.98%		5.75%		4.91%		21.63%		20.16%		13.79%		N/A		15.30%		$   9,282,376.662

				Russell 2000 Index				2.850%		9.73%		4.90%		4.00%		20.67%		19.21%		12.88%		N/A		14.37%

				Excess				0.00%		0.25%		0.86%		0.92%		0.96%		0.95%		0.91%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,225,493.04		-6.137%		-3.69%		0.81%		6.31%		-1.60%		5.29%		-1.41%		3.05%		14.31%		$   9,498,842.29

				MSCI EM Index				-4.609%		-4.51%		-2.18%		1.06%		-2.39%		4.03%		-2.11%		1.77%		13.21%

				Excess				-1.53%		0.81%		2.99%		5.25%		0.80%		1.26%		0.70%		1.28%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,275,920,751.02		0.256%		4.50%		12.53%		15.06%		23.20%		N/A		N/A		N/A		20.43%		$   16,186,874.91

				RAFI LC Index				0.280%		4.60%		12.71%		15.22%		23.32%		N/A		N/A		N/A		20.47%

				RUSSELL 1000				-0.233%		4.88%		13.24%		16.57%		22.78%		N/A		N/A		N/A		19.66%

				Excess				0.49%		-0.38%		-0.71%		-1.51%		0.41%		N/A		N/A		N/A		0.77%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   687,624,037.00		-0.404%		4.78%		13.01%		13.01%		N/A		N/A		N/A		N/A		11.866%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.383%		4.85%		12.99%		12.99%		N/A		N/A		N/A		N/A		11.847%

				MSCI USA				-0.310%		4.82%		13.39%		13.39%		N/A		N/A		N/A		N/A		12.206%

				Excess				-0.094%		-0.042%		-0.374%		-0.374%		N/A		N/A		N/A		N/A		-0.340%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,796,176,527.48		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   38,400,985.17



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   501,320,237.59		5.121%		4.86%		4.00%		11.36%		18.92%		17.50%		13.65%		17.25%		17.48%		$   5,195,744.50

				S&P 400 Index				5.123%		4.80%		3.94%		11.14%		18.61%		17.26%		13.40%		17.03%		17.17%

				Excess				-0.00%		0.06%		0.05%		0.21%		0.31%		0.24%		0.25%		0.22%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,832,294,369.66		5.767%		2.34%		2.59%		15.61%		20.39%		18.01%		14.70%		16.22%		16.03%		$   3,813,264.91

				S&P 500 Index				5.747%		2.31%		2.57%		15.51%		20.34%		18.00%		14.64%		16.18%		15.97%

				Excess				0.02%		0.02%		0.02%		0.10%		0.05%		0.02%		0.06%		0.03%		0.058%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   357,574,381.23		6.090%		5.57%		2.65%		6.41%		18.82%		17.52%		13.07%		N/A		15.35%		$   10,394,432.815

				Russell 2000 Index				5.937%		5.45%		2.53%		5.63%		17.89%		16.58%		12.15%		N/A		14.43%

				Excess				0.15%		0.12%		0.12%		0.78%		0.94%		0.94%		0.92%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		3.335%		-3.32%		3.00%		6.18%		-0.31%		0.83%		0.31%		4.42%		14.45%		$   10,207,394.36

				MSCI EM Index				3.100%		-1.06%		3.72%		5.02%		-0.65%		-0.35%		-0.29%		3.63%		13.50%

				Excess				0.23%		-2.25%		-0.71%		1.17%		0.33%		1.19%		0.61%		0.79%		0.94%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,297,422,797.95		5.398%		1.95%		1.69%		14.25%		19.47%		N/A		N/A		N/A		19.91%		$   1,465,976.25

				RAFI LC Index				5.360%		1.89%		1.61%		14.36%		19.55%		N/A		N/A		N/A		19.92%

				RUSSELL 1000				5.778%		2.63%		2.87%		14.88%		20.48%		N/A		N/A		N/A		19.60%

				Excess				-0.38%		-0.69%		-1.19%		-0.63%		-1.01%		N/A		N/A		N/A		0.31%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   712,517,404.10		5.842%		3.20%		3.62%		15.19%		N/A		N/A		N/A		N/A		13.208%		$   5,078,846.69

				MSCI Risk Premia Index				5.843%		3.21%		3.61%		15.18%		N/A		N/A		N/A		N/A		13.183%

				MSCI USA				5.850%		2.55%		2.87%		15.31%		N/A		N/A		N/A		N/A		12.852%

				Excess				-0.008%		0.656%		0.755%		-0.117%		N/A		N/A		N/A		N/A		0.356%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,923,851,360.37		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   36,155,659.52



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   507,804,162.89		1.293%		5.34%		5.34%		12.38%		16.96%		17.28%		13.32%		15.95%		17.47%		$   5,132,794.23

				S&P 400 Index				1.319%		5.31%		5.31%		12.20%		16.63%		17.05%		13.08%		15.73%		17.17%

				Excess				-0.03%		0.03%		0.03%		0.18%		0.33%		0.23%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,803,605,483.63		-1.566%		0.99%		0.99%		12.83%		17.24%		16.16%		14.23%		14.50%		15.43%		$   4,028,868.04

				S&P 500 Index				-1.581%		0.95%		0.95%		12.73%		17.21%		16.11%		14.17%		14.46%		15.37%

				Excess				0.02%		0.04%		0.04%		0.10%		0.04%		0.05%		0.06%		0.04%		0.060%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   364,276,093.75		1.874%		4.57%		4.57%		9.04%		17.23%		17.21%		12.86%		15.51%		15.51%		$   11,070,874.294

				Russell 2000 Index				1.742%		4.32%		4.32%		8.21%		16.26%		16.27%		11.92%		14.56%		14.56%

				Excess				0.13%		0.26%		0.26%		0.83%		0.97%		0.94%		0.94%		0.94%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		0.000%		3.00%		3.00%		1.96%		0.35%		1.54%		-0.96%		2.77%		14.24%		$   10,207,394.36

				MSCI EM Index				0.000%		3.72%		3.72%		1.89%		0.22%		0.80%		-1.71%		2.03%		13.31%

				Excess				0.00%		-0.71%		-0.71%		0.07%		0.13%		0.75%		0.75%		0.73%		0.93%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,276,904,424.94		-1.581%		0.08%		0.08%		10.32%		15.97%		N/A		N/A		N/A		18.83%		$   (2,853,628.43)

				RAFI LC Index				0.000%		1.61%		1.61%		12.11%		16.98%		N/A		N/A		N/A		19.39%

				RUSSELL 1000				-1.245%		1.59%		1.59%		12.73%		17.48%		N/A		N/A		N/A		18.64%

				Excess				-0.34%		-1.51%		-1.51%		-2.41%		-1.51%		N/A		N/A		N/A		0.18%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   702,540,106.34		-1.400%		2.17%		2.17%		14.33%		N/A		N/A		N/A		N/A		11.120%		$   219,943.02

				MSCI Risk Premia Index				-1.407%		2.15%		2.15%		14.34%		N/A		N/A		N/A		N/A		11.092%

				MSCI USA				-1.440%		1.38%		1.38%		12.87%		N/A		N/A		N/A		N/A		10.762%

				Excess				0.040%		0.785%		0.785%		1.463%		N/A		N/A		N/A		N/A		0.359%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,877,852,441.39		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   27,806,245.52



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   502,706,379.81		-1.292%		-1.00%		4.28%		6.56%		15.68%		18.84%		13.22%		18.04%		16.45%		$   5,157,241.98

				S&P 400 Index				-1.318%		-1.06%		4.20%		6.40%		15.44%		18.61%		12.99%		17.83%		16.15%

				Excess				0.03%		0.06%		0.09%		0.16%		0.25%		0.23%		0.23%		0.20%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,808,746,775.94		-1.938%		0.28%		1.27%		7.52%		15.73%		17.36%		14.27%		17.39%		14.78%		$   4,841,492.83

				S&P 500 Index				-1.936%		0.28%		1.23%		7.42%		15.70%		17.31%		14.22%		17.34%		14.72%

				Excess				-0.00%		0.01%		0.04%		0.09%		0.03%		0.05%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   366,684,591.65		0.937%		0.66%		5.26%		7.30%		15.66%		18.74%		13.45%		18.06%		14.86%		$   10,787,701.790

				Russell 2000 Index				0.749%		0.42%		4.75%		6.49%		14.74%		17.81%		12.49%		17.08%		13.92%

				Excess				0.19%		0.24%		0.51%		0.82%		0.91%		0.93%		0.96%		0.97%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,068,228.05		-2.087%		-0.71%		-0.07%		-10.31%		0.90%		1.93%		-2.43%		3.08%		12.49%		$   (5,161,274.83)

				MSCI EM Index				-2.597%		0.69%		2.95%		-5.12%		4.14%		3.72%		-1.60%		3.69%		12.64%

				Excess				0.51%		-1.40%		-3.02%		-5.19%		-3.24%		-1.79%		-0.83%		-0.61%		-0.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,271,921,041.46		-2.315%		-0.39%		-0.31%		4.56%		14.00%		17.70%		N/A		N/A		17.30%		$   1,417,528.92

				RAFI LC Index				-2.280%		-0.34%		-0.31%		4.71%		14.13%		17.76%		N/A		N/A		17.35%

				RUSSELL 1000				-1.876%		0.11%		1.71%		7.37%		16.01%		17.73%		N/A		N/A		17.30%

				Excess				-0.44%		-0.50%		-2.02%		-2.81%		-2.01%		-0.03%		N/A		N/A		0.01%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   707,525,438.38		-1.400%		0.71%		2.89%		9.93%		N/A		N/A		N/A		N/A		10.58%		$   (4,681,957.92)

				MSCI Risk Premia Index				-1.405%		0.71%		2.88%		10.01%		N/A		N/A		N/A		N/A		10.56%

				MSCI USA				-1.890%		0.33%		1.72%		7.64%		N/A		N/A		N/A		N/A		9.98%

				Excess				0.490%		0.380%		1.18%		2.29%		N/A		N/A		N/A		N/A		0.60%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,873,652,455.29		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   12,360,732.77



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   503,608,988.73		0.180%		0.65%		4.47%		11.51%		12.34%		18.95%		14.29%		16.52%		16.23%		$   5,157,241.98

				S&P 400 Index				0.137%		0.57%		4.34%		11.30%		12.09%		18.65%		14.05%		16.30%		15.93%

				Excess				0.04%		0.08%		0.13%		0.20%		0.24%		0.30%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,846,479,043.66		2.086%		1.39%		3.39%		11.27%		14.07%		17.63%		15.46%		16.29%		14.96%		$   4,841,492.83

				S&P 500 Index				2.095%		1.41%		3.35%		11.21%		14.04%		17.58%		15.41%		16.24%		14.90%

				Excess				-0.01%		-0.02%		0.03%		0.06%		0.03%		0.05%		0.06%		0.05%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   362,315,649.20		-1.191%		2.06%		4.01%		12.95%		11.13%		18.79%		14.15%		16.21%		14.36%		$   10,787,701.790

				Russell 2000 Index				-1.162%		1.85%		3.54%		12.03%		10.28%		17.90%		13.20%		15.27%		13.44%

				Excess				-0.03%		0.21%		0.47%		0.92%		0.84%		0.89%		0.95%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   204,965,585.21		-5.138%		-10.77%		-5.21%		-15.47%		-1.93%		-0.42%		-3.64%		0.39%		11.41%		$   (5,161,274.83)

				MSCI EM Index				-6.932%		-12.98%		-4.19%		-13.38%		-0.05%		0.61%		-3.24%		0.58%		11.23%

				Excess				1.79%		2.21%		-1.02%		-2.09%		-1.88%		-1.03%		-0.40%		-0.20%		0.18%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,278,787,381.59		0.540%		-0.90%		0.23%		6.51%		11.41%		17.56%		N/A		N/A		17.06%		$   1,417,528.92

				RAFI LC Index				0.520%		-0.93%		0.21%		6.63%		11.52%		17.62%		N/A		N/A		17.09%

				RUSSELL 1000				1.928%		1.32%		3.67%		11.24%		14.11%		18.02%		N/A		N/A		17.48%

				Excess				-1.39%		-2.22%		-3.44%		-4.73%		-2.71%		-0.46%		N/A		N/A		-0.42%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   725,471,449.69		2.536%		3.04%		5.50%		13.94%		N/A		N/A		N/A		N/A		11.75%		$   (4,681,957.92)

				MSCI Risk Premia Index				2.538%		3.04%		5.49%		14.02%		N/A		N/A		N/A		N/A		11.73%

				MSCI USA				2.000%		1.40%		3.75%		11.35%		N/A		N/A		N/A		N/A		10.81%

				Excess				0.536%		1.639%		1.752%		2.590%		N/A		N/A		N/A		N/A		0.94%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   475,565,086.99		-5.569%		-6.62%		-1.35%		0.19%		11.25%		15.37%		14.76%		16.35%		14.87%		$   5,334,485.14

				S&P 400 Index				-5.580%		-6.70%		-1.48%		0.01%		11.02%		15.08%		14.52%		16.15%		14.57%

				Excess				0.01%		0.08%		0.14%		0.18%		0.23%		0.29%		0.24%		0.21%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,735,050,805.61		-6.035%		-5.93%		-2.85%		0.53%		12.21%		14.36%		15.27%		15.91%		13.53%		$   4,297,552.68

				S&P 500 Index				-6.033%		-5.92%		-2.88%		0.48%		12.18%		14.31%		15.22%		15.87%		13.47%

				Excess				-0.00%		-0.01%		0.03%		0.05%		0.03%		0.05%		0.04%		0.04%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   339,679,011.69		-6.248%		-6.50%		-2.49%		0.74%		9.31%		14.97%		14.90%		16.46%		12.77%		$   11,166,326.916

				Russell 2000 Index				-6.284%		-6.68%		-2.97%		0.03%		8.50%		14.12%		13.94%		15.55%		11.87%

				Excess				0.04%		0.18%		0.48%		0.71%		0.81%		0.85%		0.96%		0.91%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   188,154,991.98		-8.202%		-14.74%		-12.98%		-24.07%		-4.63%		-3.37%		-3.52%		-1.20%		9.82%		$   1,831,313.87

				MSCI EM Index				-9.040%		-17.54%		-12.85%		-22.94%		-3.85%		-2.41%		-3.27%		-0.92%		9.49%

				Excess				0.84%		2.81%		-0.13%		-1.13%		-0.78%		-0.97%		-0.25%		-0.28%		0.33%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,205,180,312.23		-5.756%		-7.44%		-5.54%		-3.19%		9.96%		14.38%		N/A		N/A		14.87%		$   (22,428,441.46)

				RAFI LC Index				-5.750%		-7.42%		-5.56%		-3.08%		10.07%		14.44%		N/A		N/A		14.90%

				RUSSELL 1000				-6.015%		-6.00%		-2.57%		0.40%		12.19%		14.68%		N/A		N/A		15.19%

				Excess				0.26%		-1.44%		-2.97%		-3.58%		-2.23%		-0.30%		N/A		N/A		-0.32%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   683,631,779.68		-5.767%		-4.73%		-0.58%		2.92%		N/A		N/A		N/A		N/A		7.24%		$   5,668,735.08

				MSCI Risk Premia Index				-5.786%		-4.75%		-0.61%		2.97%		N/A		N/A		N/A		N/A		7.21%

				MSCI USA				-6.060%		-5.99%		-2.54%		0.57%		N/A		N/A		N/A		N/A		6.18%

				Excess				0.293%		1.262%		1.955%		2.348%		N/A		N/A		N/A		N/A		1.06%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,627,261,988.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   486,318,415.63		5.657%		-3.43%		0.88%		3.61%		7.73%		15.80%		14.89%		13.62%		14.85%		$   5,334,485.14

				S&P 400 Index				5.634%		-3.47%		0.72%		3.43%		7.46%		15.50%		14.67%		13.41%		14.56%

				Excess				0.02%		0.04%		0.17%		0.19%		0.27%		0.30%		0.22%		0.20%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,834,924,154.85		8.435%		-0.63%		2.74%		5.25%		11.12%		16.24%		15.98%		14.38%		14.19%		$   4,297,552.68

				S&P 500 Index				8.435%		-0.63%		2.70%		5.20%		11.07%		16.20%		15.95%		14.33%		14.13%

				Excess				0.00%		0.00%		0.04%		0.05%		0.05%		0.04%		0.03%		0.05%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   347,017,284.79		5.742%		-5.64%		-1.85%		1.04%		4.96%		14.75%		14.39%		12.96%		12.50%		$   11,166,326.916

				Russell 2000 Index				5.634%		-5.86%		-2.53%		0.34%		4.13%		13.90%		13.44%		12.06%		11.58%

				Excess				0.11%		0.22%		0.68%		0.70%		0.83%		0.85%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		-8.20%		-12.98%		-19.44%		-9.69%		-5.02%		-2.55%		-3.92%		9.57%		$   1,831,313.87

				MSCI EM Index				0.000%		-9.04%		-12.85%		-17.75%		-9.01%		-4.10%		-2.46%		-3.54%		9.25%

				Excess				0.00%		0.84%		-0.13%		-1.70%		-0.68%		-0.92%		-0.09%		-0.38%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,266,383,877.55		7.643%		-0.97%		-0.75%		1.62%		7.13%		12.37%		N/A		N/A		15.63%		$   (22,428,441.46)

				RAFI LC Index				7.720%		-0.89%		-0.69%		1.77%		7.23%		12.43%		N/A		N/A		15.69%

				RUSSELL 1000				8.091%		-1.20%		2.43%		4.86%		8.76%		12.67%		N/A		N/A		15.95%

				Excess				-0.45%		0.23%		-3.17%		-3.25%		-1.63%		-0.30%		N/A		N/A		-0.33%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   735,280,695.81		7.986%		-0.12%		5.38%		7.82%		N/A		N/A		N/A		N/A		10.00%		$   5,668,735.08

				MSCI Risk Premia Index				8.156%		0.03%		5.52%		8.03%		N/A		N/A		N/A		N/A		10.07%

				MSCI USA				8.120%		-1.12%		2.59%		5.00%		N/A		N/A		N/A		N/A		8.60%

				Excess				-0.134%		1.006%		2.794%		2.818%		N/A		N/A		N/A		N/A		1.40%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   492,980,106.00		1.370%		3.66%		2.27%		3.12%		7.76%		15.47%		15.37%		13.29%		14.89%		$   5,334,485.14

				S&P 400 Index				1.354%		3.62%		2.08%		2.92%		7.48%		15.17%		15.14%		13.06%		14.60%

				Excess				0.02%		0.05%		0.19%		0.20%		0.28%		0.30%		0.23%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,841,395,961.00		0.353%		6.13%		3.10%		2.85%		9.65%		16.15%		16.15%		14.46%		14.05%		$   4,297,552.68

				S&P 500 Index				0.297%		6.07%		3.01%		2.75%		9.58%		16.09%		16.10%		14.40%		13.98%

				Excess				0.06%		0.06%		0.09%		0.10%		0.07%		0.06%		0.05%		0.06%		0.068%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   358,437,048.00		3.291%		3.96%		1.38%		4.27%		4.59%		15.77%		15.41%		12.92%		12.94%		$   11,166,326.916

				Russell 2000 Index				3.253%		3.72%		0.64%		3.51%		3.75%		14.92%		14.46%		12.02%		12.04%

				Excess				0.04%		0.25%		0.74%		0.76%		0.84%		0.86%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		0.00%		-12.98%		-18.32%		-8.45%		-5.21%		-1.02%		-3.22%		9.44%		$   1,831,313.87

				MSCI EM Index				0.000%		0.00%		-12.85%		-16.87%		-8.34%		-4.50%		-0.76%		-3.02%		9.13%

				Excess				0.00%		0.00%		-0.13%		-1.45%		-0.11%		-0.70%		-0.25%		-0.21%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,268,953,803.69		0.203%		5.29%		-0.54%		-0.29%		7.10%		15.37%		N/A		N/A		15.34%		$   (22,428,441.46)

				RAFI LC Index				0.150%		5.31%		-0.54%		-0.26%		7.20%		15.44%		N/A		N/A		15.38%

				RUSSELL 1000				0.330%		5.48%		2.77%		2.53%		9.32%		16.10%		N/A		N/A		15.70%

				Excess				-0.13%		-0.18%		-3.31%		-2.82%		-2.22%		-0.74%		N/A		N/A		-0.35%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   738,442,392.00		0.430%		6.45%		5.83%		5.41%		N/A		N/A		N/A		N/A		9.79%		$   5,668,735.08

				MSCI Risk Premia Index				0.414%		6.61%		5.96%		5.55%		N/A		N/A		N/A		N/A		9.85%

				MSCI USA				0.350%		5.62%		2.95%		2.63%		N/A		N/A		N/A		N/A		8.40%

				Excess				0.080%		0.828%		2.888%		2.779%		N/A		N/A		N/A		N/A		1.39%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,700,209,310.69		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   472,523,125.94		-4.150%		2.66%		-1.98%		-1.98%		3.84%		13.02%		14.25%		10.92%		13.90%		$   5,334,485.14

				S&P 400 Index				-4.167%		2.60%		-2.17%		-2.17%		3.63%		12.76%		14.03%		10.68%		13.62%

				Excess				0.02%		0.06%		0.20%		0.20%		0.22%		0.26%		0.22%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,812,021,158.00		-1.595%		7.08%		1.46%		1.46%		7.41%		15.18%		15.38%		12.63%		13.55%		$   4,297,552.68

				S&P 500 Index				-1.577%		7.04%		1.38%		1.38%		7.36%		15.13%		15.35%		12.57%		13.49%

				Excess				-0.02%		0.04%		0.07%		0.07%		0.05%		0.06%		0.04%		0.06%		0.063%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   340,746,723.96		-4.935%		3.83%		-3.63%		-3.63%		0.95%		12.55%		13.71%		10.07%		11.76%		$   11,166,326.916

				Russell 2000 Index				-5.021%		3.59%		-4.41%		-4.41%		0.13%		11.65%		12.81%		9.19%		10.85%

				Excess				0.09%		0.24%		0.79%		0.79%		0.82%		0.90%		0.90%		0.88%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,243,858,896.92		-1.978%		5.73%		-2.51%		-2.51%		4.73%		13.94%		14.65%		N/A		14.46%		$   (22,428,441.46)

				RAFI LC Index				-2.040%		5.68%		-2.57%		-2.57%		4.79%		14.00%		14.67%		N/A		14.49%

				RUSSELL 1000				-1.799%		6.50%		0.92%		0.92%		6.90%		15.01%		15.36%		N/A		14.86%

				Excess				-0.18%		-0.77%		-3.43%		-3.43%		-2.17%		-1.07%		-0.71%		N/A		-0.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   729,162,185.25		-1.257%		7.09%		4.50%		4.50%		N/A		N/A		N/A		N/A		8.67%		$   5,668,735.08

				MSCI Risk Premia Index				-1.261%		7.23%		4.62%		4.62%		N/A		N/A		N/A		N/A		8.73%

				MSCI USA				-1.680%		6.68%		1.22%		1.22%		N/A		N/A		N/A		N/A		7.13%

				Excess				0.423%		0.411%		3.287%		3.287%		N/A		N/A		N/A		N/A		1.55%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,598,312,090.07		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,581,823.83		-5.702%		-8.38%		-5.70%		-6.57%		1.93%		8.29%		10.82%		9.19%		12.66%		$   5,334,485.14

				S&P 400 Index				-5.691%		-8.40%		-5.69%		-6.69%		1.72%		8.04%		10.59%		8.96%		12.38%

				Excess				-0.01%		0.02%		-0.01%		0.13%		0.21%		0.25%		0.23%		0.22%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,722,025,460.82		-4.967%		-6.15%		-4.97%		-0.60%		6.59%		11.35%		12.68%		10.97%		12.46%		$   4,297,552.68

				S&P 500 Index				-4.962%		-6.18%		-4.96%		-0.67%		6.52%		11.30%		12.65%		10.91%		12.39%

				Excess				-0.00%		0.03%		-0.00%		0.07%		0.07%		0.05%		0.04%		0.06%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   310,811,142.97		-8.785%		-10.43%		-8.79%		-9.15%		-2.28%		6.94%		9.23%		8.11%		9.84%		$   11,166,326.916

				Russell 2000 Index				-8.793%		-10.56%		-8.79%		-9.92%		-3.02%		6.11%		8.37%		7.25%		8.96%

				Excess				0.01%		0.12%		0.01%		0.78%		0.74%		0.83%		0.86%		0.86%		0.88%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,192,259,829.00		-4.148%		-5.85%		-4.15%		-3.14%		4.66%		10.11%		12.34%		N/A		13.03%		$   (22,428,441.46)

				RAFI LC Index				-4.240%		-6.05%		-4.24%		-3.25%		4.69%		10.13%		12.31%		N/A		13.03%

				RUSSELL 1000				-5.382%		-6.78%		-5.38%		-1.82%		5.69%		10.94%		12.43%		N/A		13.07%

				Excess				1.23%		0.92%		1.23%		-1.33%		-1.03%		-0.83%		-0.09%		N/A		-0.04%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   695,200,916.00		-4.658%		-5.45%		-4.66%		1.77%		N/A		N/A		N/A		N/A		5.86%		$   5,668,735.08

				MSCI Risk Premia Index				-4.667%		-5.48%		-4.67%		1.89%		N/A		N/A		N/A		N/A		5.91%

				MSCI USA				-5.310%		-6.57%		-5.31%		-1.38%		N/A		N/A		N/A		N/A		4.07%

				Excess				0.652%		1.124%		0.652%		3.149%		N/A		N/A		N/A		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,365,879,172.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35

				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,180,241.49		1.481%		-8.28%		-4.31%		-9.80%		0.22%		8.45%		9.98%		8.51%		12.74%		$   5,334,485.14

				S&P 400 Index				1.412%		-8.34%		-4.36%		-9.99%		0.02%		8.19%		9.76%		8.28%		12.46%

				Excess				0.07%		0.07%		0.05%		0.19%		0.20%		0.26%		0.22%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,720,177,863.30		-0.107%		-6.58%		-5.07%		-6.12%		4.18%		10.81%		11.46%		10.20%		12.27%		$   4,297,552.68

				S&P 500 Index				-0.135%		-6.59%		-5.09%		-6.19%		4.09%		10.75%		11.42%		10.13%		12.20%

				Excess				0.03%		0.00%		0.02%		0.07%		0.09%		0.06%		0.04%		0.07%		0.065%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   311,714,600.52		0.291%		-13.04%		-8.52%		-14.11%		-4.40%		6.64%		8.66%		7.02%		9.74%		$   11,166,326.916

				Russell 2000 Index				-0.004%		-13.38%		-8.80%		-14.97%		-5.23%		5.72%		7.74%		6.11%		8.83%

				Excess				0.29%		0.34%		0.28%		0.86%		0.83%		0.92%		0.93%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,199,222,363.46		0.584%		-5.50%		-3.59%		-7.57%		2.75%		9.67%		11.38%		N/A		12.92%		$   (22,428,441.46)

				RAFI LC Index				0.610%		-5.62%		-3.66%		-7.61%		2.79%		9.70%		11.36%		N/A		12.92%

				RUSSELL 1000				-0.034%		-7.12%		-5.41%		-7.21%		3.25%		10.43%		11.22%		N/A		12.79%

				Excess				0.62%		1.62%		1.83%		-0.36%		-0.50%		-0.76%		0.16%		N/A		0.12%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   691,930,614.78		-0.470%		-6.30%		-5.11%		-4.30%		4.99%		N/A		N/A		N/A		5.40%		$   5,668,735.08

				MSCI Risk Premia Index				-0.472%		-6.31%		-5.12%		-4.19%		5.05%		N/A		N/A		N/A		5.44%

				MSCI USA				-0.220%		-7.11%		-5.52%		-7.03%		3.54%		N/A		N/A		N/A		3.81%

				Excess				-0.250%		0.807%		0.412%		2.735%		1.459%		N/A		N/A		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,375,225,683.55		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   496,574,940.56		1.208%		11.44%		5.09%		-0.75%		5.64%		9.95%		12.13%		9.45%		14.01%		$   6,051,258.08

				S&P 400 Index				1.224%		11.40%		5.06%		-0.94%		5.46%		9.67%		11.91%		9.21%		13.73%

				Excess				-0.02%		0.05%		0.03%		0.19%		0.17%		0.28%		0.22%		0.23%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,843,502,386.19		0.369%		7.05%		1.74%		1.23%		6.99%		11.29%		12.69%		11.07%		13.12%		$   5,240,390.99

				S&P 500 Index				0.388%		7.05%		1.74%		1.21%		6.93%		11.26%		12.64%		11.02%		13.06%

				Excess				-0.02%		0.00%		-0.00%		0.02%		0.06%		0.04%		0.05%		0.06%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   342,982,063.66		1.710%		10.35%		0.66%		-4.81%		2.63%		8.51%		10.97%		7.95%		11.20%		$   14,429,636.300

				Russell 2000 Index				1.569%		9.67%		0.03%		-5.94%		1.58%		7.53%		9.98%		6.98%		10.23%

				Excess				0.14%		0.68%		0.63%		1.14%		1.05%		0.98%		0.99%		0.97%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,306,591,614.48		1.374%		9.59%		5.04%		1.26%		5.66%		10.64%		13.31%		N/A		14.57%		$   12,234,422.35

				RAFI LC Index				1.350%		9.59%		4.94%		1.09%		5.63%		10.66%		13.24%		N/A		14.57%

				RUSSELL 1000				0.544%		7.51%		1.72%		0.34%		6.48%		11.06%		12.56%		N/A		14.12%

				Excess				0.83%		2.08%		3.32%		0.92%		-0.82%		-0.42%		0.76%		N/A		0.45%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   734,671,314.93		-0.152%		5.68%		0.76%		2.84%		8.37%		N/A		N/A		N/A		7.74%		$   (8,473,348.58)

				MSCI Risk Premia Index				-0.189%		5.58%		0.65%		2.86%		8.39%		N/A		N/A		N/A		7.73%

				MSCI USA				0.490%		7.14%		1.45%		0.36%		6.60%		N/A		N/A		N/A		6.74%

				Excess				-0.642%		-1.460%		-0.693%		2.478%		1.772%		N/A		N/A		N/A		1.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,724,322,319.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,482,359.14



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   535,818,659.23		0.531%		5.35%		13.40%		12.67%		6.25%		11.72%		14.69%		14.34%		14.55%		$   7,450,496.10

				S&P 400 Index				0.498%		5.25%		13.12%		12.33%		5.99%		11.46%		14.39%		14.08%		14.25%

				Excess				0.03%		0.10%		0.27%		0.34%		0.26%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,375,749.87		0.149%		4.10%		7.80%		12.58%		6.39%		12.34%		13.92%		14.72%		13.40%		$   5,181,520.64

				S&P 500 Index				0.140%		4.10%		7.82%		12.55%		6.34%		12.30%		13.87%		14.69%		13.34%

				Excess				0.01%		0.00%		-0.01%		0.03%		0.04%		0.03%		0.04%		0.04%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   379,644,468.71		1.882%		8.13%		11.42%		10.12%		5.33%		9.58%		13.73%		13.93%		12.35%		$   16,943,355.208

				Russell 2000 Index				1.768%		7.78%		10.23%		8.59%		4.22%		8.53%		12.71%		12.85%		11.35%

				Excess				0.11%		0.35%		1.18%		1.52%		1.10%		1.05%		1.02%		1.08%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,345.63		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   775,948,145.64		-0.088%		3.85%		6.41%		11.86%		7.29%		N/A		N/A		N/A		8.95%		$   (899,590.45)

				MSCI Risk Premia Index				-0.085%		4.22%		6.69%		12.31%		7.54%		N/A		N/A		N/A		9.09%

				MSCI USA				0.150%		4.22%		7.66%		11.80%		6.04%		N/A		N/A		N/A		8.26%

				Excess				-0.238%		-0.367%		-1.246%		0.052%		1.256%		N/A		N/A		N/A		0.69%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,016,358,369.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,046,446.63



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   532,520,632		-0.616%		4.27%		12.70%		15.69%		8.40%		9.63%		13.96%		16.77%		14.26%		$   7,450,496.10

				S&P 400 Index				-0.636%		4.14%		12.40%		15.33%		8.14%		9.35%		13.66%		16.51%		13.96%

				Excess				0.02%		0.12%		0.29%		0.37%		0.27%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,966,495		0.030%		3.88%		7.83%		15.47%		7.16%		11.21%		13.20%		16.41%		13.23%		$   5,181,520.64

				S&P 500 Index				0.019%		3.85%		7.84%		15.43%		7.11%		11.16%		13.15%		16.37%		13.17%

				Excess				0.01%		0.03%		-0.00%		0.04%		0.05%		0.04%		0.04%		0.04%		0.056%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   384,147,678		1.186%		9.43%		12.74%		17.06%		9.31%		7.73%		13.12%		16.92%		12.39%		$   16,943,433.745

				Russell 2000 Index				1.114%		9.05%		11.46%		15.47%		8.12%		6.71%		12.12%		15.82%		11.39%

				Excess				0.07%		0.38%		1.28%		1.59%		1.19%		1.02%		1.00%		1.10%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   1,370,665.13

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   (899,590.45)

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		ERROR:#REF!		0.606%		4.31%		7.06%		14.65%		8.27%		N/A		N/A		N/A		8.90%		Dec-69

				MSCI Risk Premia Index				0.313%		3.93%		7.02%		14.76%		8.35%		N/A		N/A		N/A		8.93%

				MSCI USA				0.110%		4.06%		7.78%		14.97%		6.93%		N/A		N/A		N/A		8.04%

				Excess				0.496%		0.247%		-0.719%		-0.327%		1.337%		N/A		N/A		N/A		0.87%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   518,160,815.36		-2.697%		-2.78%		9.66%		6.55%		5.07%		7.33%		13.41%		13.17%		13.64%		$   8,375,847.21

				S&P 400 Index				-2.675%		-2.81%		9.40%		6.26%		4.83%		7.06%		13.11%		12.93%		13.35%

				Excess				-0.02%		0.03%		0.26%		0.29%		0.24%		0.28%		0.30%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,918,197,555.16		-1.805%		-1.63%		5.89%		4.57%		4.91%		8.89%		13.20%		13.60%		12.78%		$   6,581,367.16

				S&P 500 Index				-1.824%		-1.67%		5.87%		4.51%		4.85%		8.84%		13.16%		13.57%		12.72%

				Excess				0.02%		0.04%		0.02%		0.06%		0.05%		0.05%		0.04%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   367,773,068.91		-4.635%		-1.69%		7.51%		5.57%		3.28%		5.16%		12.38%		12.57%		11.42%		$   19,951,802.055

				Russell 2000 Index				-4.754%		-1.99%		6.16%		4.11%		2.21%		4.12%		11.37%		11.51%		10.42%

				Excess				0.12%		0.30%		1.35%		1.46%		1.07%		1.04%		1.01%		1.06%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,108,163,800.15		-1.704%		-1.20%		5.23%		4.36%		6.07%		N/A		N/A		N/A		7.97%		$   (617,394.27)

				MSCI Risk Premia Index				-1.695%		-1.47%		5.21%		4.31%		6.15%		N/A		N/A		N/A		8.00%

				MSCI USA				-1.890%		-1.63%		5.74%		4.33%		4.66%		N/A		N/A		N/A		7.07%

				Excess				0.186%		0.439%		-0.507%		0.030%		1.411%		N/A		N/A		N/A		0.90%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,912,295,239.58		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,662,287.28



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 400 Portfolio		$   518,160,815.36		8.071%		4.51%		18.51%		13.59%		8.23%		9.67%		15.00%		15.01%		14.71%

				S&P 400 Index				8.005%		4.45%		18.15%		13.23%		7.95%		9.36%		14.69%		14.75%		14.41%

				Excess				0.07%		0.06%		0.35%		0.36%		0.28%		0.31%		0.31%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 500 Portfolio		$   1,918,197,555.16		3.729%		1.89%		9.84%		8.08%		5.43%		9.12%		14.08%		14.49%		13.19%

				S&P 500 Index				3.703%		1.83%		9.79%		8.06%		5.37%		9.07%		14.03%		14.45%		13.13%

				Excess				0.03%		0.06%		0.05%		0.03%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				Russell 2000 Synthetic		$   367,773,068.91		11.265%		7.37%		19.62%		13.72%		8.89%		7.55%		15.26%		15.07%		13.06%

				Russell 2000 Index				11.151%		7.05%		18.00%		12.08%		7.71%		6.46%		14.20%		13.98%		12.04%

				Excess				0.11%		0.32%		1.62%		1.64%		1.18%		1.09%		1.06%		1.09%		1.02%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RISK PREMIA		$   2,108,163,800.15		3.395%		2.25%		8.81%		7.44%		6.42%		N/A		N/A		N/A		8.98%

				MSCI Risk Premia Index				3.374%		1.94%		8.76%		7.39%		6.47%		N/A		N/A		N/A		9.00%

				MSCI USA				3.610%		1.76%		9.56%		7.72%		5.14%		N/A		N/A		N/A		8.17%

				Excess				-0.215%		0.485%		-0.751%		-0.278%		1.277%		N/A		N/A		N/A		0.81%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   572,350,663.46		2.209%		7.48%		21.13%		21.13%		8.96%		9.31%		14.99%		15.59%		14.87%		$   8,375,218.71

				S&P 400 Index				2.189%		7.42%		20.74%		20.74%		8.68%		9.04%		14.70%		15.34%		14.57%

				Excess				0.02%		0.06%		0.39%		0.39%		0.28%		0.27%		0.29%		0.25%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,023,980,754.00		1.971%		3.86%		12.00%		12.00%		6.60%		8.92%		14.38%		14.70%		13.34%		$   6,582,616.51

				S&P 500 Index				1.977%		3.82%		11.96%		11.96%		6.54%		8.87%		14.33%		14.66%		13.28%

				Excess				-0.01%		0.04%		0.04%		0.04%		0.06%		0.05%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   425,359,438.07		2.736%		9.01%		22.90%		22.90%		8.83%		7.79%		15.05%		15.49%		13.34%		$   20,249,360.186

				Russell 2000 Index				2.802%		8.83%		21.31%		21.31%		7.68%		6.74%		13.99%		14.46%		12.34%

				Excess				-0.07%		0.18%		1.59%		1.59%		1.15%		1.05%		1.06%		1.03%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,220,619,674.32		1.876%		3.54%		10.85%		10.85%		7.63%		9.39%		N/A		N/A		9.39%		$   (635,489.67)

				MSCI Risk Premia Index				1.650%		3.30%		10.55%		10.55%		7.55%		9.33%		N/A		N/A		9.33%

				MSCI USA				1.870%		3.55%		11.61%		11.61%		6.28%		8.60%		N/A		N/A		8.60%

				Excess				0.006%		-0.013%		-0.759%		-0.759%		1.34%		0.79%		N/A		N/A		0.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,242,310,529.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   581,937,900.41		1.675%		12.31%		1.68%		30.60%		10.47%		10.71%		13.48%		14.52%		14.95%		$   8,375,218.71

				S&P 400 Index				1.677%		12.22%		1.68%		30.17%		10.21%		10.44%		13.19%		14.25%		14.66%

				Excess				-0.00%		0.09%		-0.00%		0.43%		0.26%		0.27%		0.29%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,062,425,644.00		1.899%		7.78%		1.90%		20.09%		9.26%		10.91%		13.48%		14.13%		13.47%		$   6,582,616.51

				S&P 500 Index				1.897%		7.76%		1.90%		20.04%		9.20%		10.85%		13.42%		14.09%		13.41%

				Excess				0.00%		0.02%		0.00%		0.05%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   426,597,548.19		0.291%		14.64%		0.29%		35.12%		10.80%		8.87%		13.38%		13.98%		13.22%		$   20,249,360.186

				Russell 2000 Index				0.394%		14.72%		0.39%		33.53%		9.67%		7.89%		12.39%		12.99%		12.25%

				Excess				-0.10%		-0.07%		-0.10%		1.60%		1.13%		0.98%		1.00%		0.98%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,266,909,494.94		2.085%		7.53%		2.08%		18.69%		9.90%		11.43%		N/A		N/A		9.86%		$   (635,489.67)

				MSCI Risk Premia Index				2.060%		7.24%		2.06%		18.35%		9.81%		11.37%		N/A		N/A		9.79%

				MSCI USA				2.070%		7.73%		2.07%		20.31%		8.93%		10.61%		N/A		N/A		9.08%

				Excess				0.015%		-0.202%		0.015%		-1.619%		0.98%		0.82%		N/A		N/A		0.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,337,870,587.54		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   597,077,448.74		2.602%		6.62%		4.32%		32.04%		9.13%		9.87%		13.92%		14.08%		15.17%		$   8,911,832.11

				S&P 400 Index				2.623%		6.63%		4.34%		31.73%		8.89%		9.64%		13.65%		13.84%		14.88%

				Excess				-0.02%		-0.00%		-0.02%		0.32%		0.24%		0.23%		0.27%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,144,393,172.60		3.974%		8.04%		5.95%		25.00%		8.33%		10.70%		14.20%		14.05%		13.90%		$   7,107,315.00

				S&P 500 Index				3.971%		8.04%		5.94%		24.98%		8.28%		10.64%		14.15%		14.01%		13.84%

				Excess				0.00%		-0.00%		0.01%		0.02%		0.05%		0.07%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   434,997,801.02		1.969%		5.06%		2.27%		37.39%		8.63%		7.88%		13.61%		13.88%		13.37%		$   20,708,415.565

				Russell 2000 Index				1.930%		5.20%		2.33%		36.11%		7.58%		6.93%		12.61%		12.89%		12.40%

				Excess				0.04%		-0.14%		-0.07%		1.28%		1.05%		0.96%		1.00%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,366,665,486.06		4.401%		8.58%		6.58%		24.50%		9.15%		11.13%		N/A		N/A		11.09%		$   11,480,064.02

				MSCI Risk Premia Index				4.399%		8.31%		6.55%		24.14%		9.06%		11.06%		N/A		N/A		11.02%

				MSCI USA				3.930%		8.07%		6.08%		25.31%		7.93%		10.34%		N/A		N/A		10.17%

				Excess				0.471%		0.511%		0.495%		-0.814%		1.22%		0.79%		N/A		N/A		0.93%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,543,133,908.42		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.331%		3.98%		3.98%		21.29%		8.25%		9.61%		12.52%		13.58%		14.94%		$   8,911,832.11

				S&P 400 Index				-0.387%		3.94%		3.94%		20.92%		7.97%		9.36%		12.22%		13.33%		14.64%

				Excess				0.06%		0.03%		0.03%		0.37%		0.29%		0.25%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		0.099%		6.05%		6.05%		17.18%		9.24%		10.43%		13.17%		13.35%		13.75%		$   7,107,315.00

				S&P 500 Index				0.117%		6.07%		6.07%		17.17%		9.21%		10.37%		13.14%		13.30%		13.70%

				Excess				-0.02%		-0.01%		-0.01%		0.01%		0.03%		0.06%		0.04%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		0.162%		2.43%		2.43%		27.20%		7.71%		8.15%		12.37%		13.31%		13.22%		$   20,708,415.565

				Russell 2000 Index				0.131%		2.47%		2.47%		26.21%		6.72%		7.22%		11.39%		12.35%		12.27%

				Excess				0.03%		-0.03%		-0.03%		0.99%		0.99%		0.94%		0.98%		0.96%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		0.377%		6.98%		6.98%		17.52%		10.13%		11.52%		N/A		N/A		10.92%		$   11,480,064.02

				MSCI Risk Premia Index				0.400%		6.98%		6.98%		17.28%		10.06%		11.47%		N/A		N/A		10.86%

				MSCI USA				0.140%		6.23%		6.23%		17.44%		8.80%		10.14%		N/A		N/A		9.94%

				Excess				0.237%		0.749%		0.749%		0.075%		1.34%		1.38%		N/A		N/A		0.98%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.483%		2.04%		4.45%		17.53%		8.34%		9.69%		11.79%		15.26%		14.66%		$   8,911,832.11

				S&P 400 Index				-0.486%		1.93%		4.30%		17.16%		8.02%		9.42%		11.51%		14.99%		14.36%

				Excess				0.00%		0.11%		0.15%		0.37%		0.33%		0.27%		0.28%		0.27%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		1.381%		4.91%		8.62%		17.49%		9.32%		10.18%		12.66%		15.46%		13.79%		$   7,107,315.00

				S&P 500 Index				1.407%		4.94%		8.66%		17.47%		9.31%		10.14%		12.63%		15.42%		13.74%

				Excess				-0.03%		-0.03%		-0.04%		0.02%		0.02%		0.04%		0.03%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		-1.985%		0.92%		1.52%		21.08%		7.38%		8.97%		11.07%		14.99%		12.76%		$   20,708,415.565

				Russell 2000 Index				-2.034%		0.81%		1.48%		20.36%		6.38%		8.00%		10.14%		14.04%		11.82%

				Excess				0.05%		0.10%		0.03%		0.72%		0.99%		0.96%		0.93%		0.95%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		2.017%		6.21%		10.62%		19.67%		10.81%		11.66%		N/A		N/A		11.45%		$   11,480,064.02

				MSCI Risk Premia Index				2.053%		6.27%		10.68%		19.53%		10.76%		11.63%		N/A		N/A		11.41%

				MSCI USA				1.360%		4.93%		8.84%		17.58%		8.90%		9.94%		N/A		N/A		10.21%

				Excess				0.657%		1.277%		1.785%		2.082%		1.92%		1.71%		N/A		N/A		1.24%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   628,107,149.57		3.917%		3.30%		9.74%		17.95%		16.82%		11.50%		11.65%		14.74%		14.72%		$   11,468,657.86

				S&P 400 Index				3.915%		3.22%		9.40%		17.52%		16.42%		11.18%		11.34%		14.42%		14.40%

				Excess				0.00%		0.08%		0.34%		0.43%		0.40%		0.32%		0.31%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,312,550,017.27		2.082%		4.49%		14.26%		18.67%		17.06%		10.87%		13.03%		14.27%		13.90%		$   7,868,654.80

				S&P 500 Index				2.063%		4.48%		14.24%		18.61%		17.01%		10.81%		12.98%		14.22%		13.84%

				Excess				0.02%		0.01%		0.02%		0.06%		0.05%		0.06%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   473,278,936.29		6.465%		5.99%		11.27%		21.29%		19.16%		13.17%		10.97%		14.71%		13.54%		$   24,266,318.437

				Russell 2000 Index				6.241%		5.67%		10.94%		20.74%		18.08%		12.18%		10.06%		13.79%		12.59%

				Excess				0.22%		0.32%		0.32%		0.55%		1.08%		0.99%		0.91%		0.91%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,606,486,207.10		2.897%		6.05%		17.38%		21.53%		18.04%		12.52%		N/A		N/A		12.14%		$   36,068,174.48

				MSCI Risk Premia Index				2.900%		6.15%		17.86%		21.75%		18.20%		12.65%		N/A		N/A		12.21%

				MSCI USA				2.040%		4.47%		14.41%		18.48%		16.71%		10.65%		N/A		N/A		10.73%

				Excess				0.857%		1.585%		2.963%		3.053%		1.33%		1.87%		N/A		N/A		1.41%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   644,570,238.68		0.998%		4.292%														3.94%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				0.947%		4.211%														3.98%

				MSCI WORLD X-US				2.590%		5.626%														5.73%

				Excess				-1.592%		-1.334%														-1.782%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   642,434,956.04		2.281%		4.70%		12.24%		23.98%		14.94%		11.03%		11.27%		15.45%		14.87%		$   11,468,657.86

				S&P 400 Index				2.262%		4.63%		11.88%		23.48%		14.55%		10.71%		10.95%		15.11%		14.56%

				Excess				0.02%		0.06%		0.37%		0.50%		0.39%		0.32%		0.33%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,366,113,406.37		2.316%		4.77%		16.90%		23.65%		13.71%		10.82%		12.41%		15.22%		14.07%		$   7,868,654.80

				S&P 500 Index				2.334%		4.76%		16.91%		23.63%		13.67%		10.77%		12.36%		15.18%		14.01%

				Excess				-0.02%		0.01%		-0.00%		0.02%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   476,997,589.06		0.786%		5.93%		12.14%		28.19%		16.33%		10.99%		10.50%		15.38%		13.49%		$   24,266,318.437

				Russell 2000 Index				0.852%		5.78%		11.89%		27.85%		15.37%		10.13%		9.61%		14.49%		12.57%

				Excess				-0.07%		0.15%		0.25%		0.34%		0.96%		0.86%		0.89%		0.89%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,705,409,607.72		3.795%		7.72%		21.83%		28.33%		15.73%		13.03%		N/A		N/A		12.95%		$   36,068,174.48

				MSCI Risk Premia Index				3.802%		7.73%		22.34%		28.56%		15.80%		13.15%		N/A		N/A		13.02%

				MSCI USA				2.160%		4.59%		16.88%		23.37%		13.45%		10.56%		N/A		N/A		11.10%

				Excess				1.635%		3.129%		4.946%		4.961%		2.28%		2.47%		N/A		N/A		1.85%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,147,601.21		1.331%		3.175%														5.33%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				1.327%		3.152%														5.36%

				MSCI WORLD X-US				1.260%		3.862%														7.06%

				Excess				0.071%		-0.687%														-1.731%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,844,103,160.40		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   79,671,805.57



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   666,285,038.57		3.712%		10.23%		16.41%		18.98%		16.26%		11.70%		11.93%		15.78%		15.22%		$   12,529,273.23

				S&P 400 Index				3.677%		10.17%		15.99%		18.53%		15.85%		11.37%		11.59%		15.44%		14.91%

				Excess				0.04%		0.06%		0.42%		0.45%		0.41%		0.33%		0.34%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,438,799,192.66		3.072%		7.65%		20.50%		22.87%		15.24%		10.95%		12.41%		15.78%		14.34%		$   7,984,918.83

				S&P 500 Index				3.067%		7.65%		20.49%		22.88%		15.23%		10.91%		12.37%		15.74%		14.28%

				Excess				0.00%		0.01%		0.00%		-0.01%		0.01%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   491,162,755.65		2.970%		10.49%		15.47%		18.63%		16.15%		12.04%		10.22%		15.92%		13.77%		$   25,288,245.981

				Russell 2000 Index				2.882%		10.23%		15.11%		18.34%		15.16%		11.14%		9.31%		15.02%		12.84%

				Excess				0.09%		0.25%		0.36%		0.29%		0.98%		0.90%		0.91%		0.91%		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,800,817,502.65		3.527%		10.57%		26.13%		28.49%		17.50%		13.32%		N/A		N/A		13.66%		$   59,428,815.27

				MSCI Risk Premia Index				3.537%		10.59%		26.67%		28.76%		17.59%		13.43%		N/A		N/A		13.73%

				MSCI USA				3.040%		7.41%		20.44%		22.69%		14.96%		10.69%		N/A		N/A		11.70%

				Excess				0.487%		3.155%		5.690%		5.803%		2.54%		2.63%		N/A		N/A		1.96%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   661,449,581.20		0.976%		3.339%														5.27%		$   231,490.09

				MSCI INT'L Risk Premia Index				0.973%		3.282%														5.30%

				MSCI WORLD X-US				1.010%		4.932%														6.74%

				Excess				-0.034%		-1.593%														-1.471%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,058,514,070.73		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   105,231,253.32



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   668,082,445.68		0.270%		6.36%		16.73%		16.73%		18.91%		11.49%		11.12%		15.34%		15.10%		$   12,911,750.43

				S&P 400 Index				0.218%		6.25%		16.25%		16.25%		18.47%		11.15%		10.80%		15.01%		14.77%

				Excess				0.05%		0.11%		0.48%		0.48%		0.43%		0.35%		0.32%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,466,111,962.57		1.120%		6.64%		21.84%		21.84%		16.82%		11.46%		12.02%		15.83%		14.34%		$   8,269,832.06

				S&P 500 Index				1.112%		6.65%		21.83%		21.83%		16.79%		11.41%		11.98%		15.79%		14.28%

				Excess				0.01%		-0.01%		0.01%		0.01%		0.03%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   486,647,936.33		-0.919%		2.82%		14.41%		14.41%		18.58%		10.66%		9.41%		14.92%		13.48%		$   22,548,532.818

				Russell 2000 Index				-0.404%		3.34%		14.65%		14.65%		17.93%		9.96%		8.67%		14.12%		12.64%

				Excess				-0.52%		-0.51%		-0.24%		-0.24%		0.65%		0.70%		0.74%		0.80%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,823,300,271.56		0.803%		8.32%		27.14%		27.14%		18.72%		13.78%		13.58%		N/A		13.58%		$   142,281,537.79

				MSCI Risk Premia Index				1.014%		8.56%		27.95%		27.95%		18.93%		13.96%		13.72%		N/A		13.72%

				MSCI USA				1.080%		6.54%		21.89%		21.89%		16.64%		11.29%		11.80%		N/A		11.80%

				Excess				-0.277%		1.780%		5.246%		5.246%		2.08%		2.49%		1.78%		N/A		1.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,324,111.21		0.888%		3.227%														5.16%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				0.885%		3.218%														5.18%

				MSCI WORLD X-US				1.800%		4.124%														7.10%

				Excess				-0.912%		-0.897%														-1.944%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,111,466,727.35		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   186,011,653.09



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   661,546,861.71		-0.244%		-3.79%		-1.70%		10.13%		15.42%		9.76%		10.42%		12.11%		14.34%		$   12,938,148.74

				S&P 400 Index				-0.259%		-3.79%		-1.94%		9.77%		14.99%		9.41%		10.12%		11.77%		14.02%

				Excess				0.01%		0.01%		0.24%		0.36%		0.43%		0.34%		0.30%		0.34%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,456,590,573.95		0.378%		-5.78%		1.76%		13.28%		15.59%		10.59%		11.21%		12.99%		13.69%		$   8,269,830.24

				S&P 500 Index				0.384%		-5.77%		1.76%		13.27%		15.57%		10.57%		11.17%		12.96%		13.64%

				Excess				-0.01%		-0.01%		0.00%		0.01%		0.02%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   492,140,852.44		1.001%		-1.82%		0.48%		11.71%		18.85%		10.38%		10.44%		12.53%		13.05%		$   23,886,081.846

				Russell 2000 Index				0.856%		-1.80%		0.87%		11.53%		18.37%		9.64%		9.65%		11.74%		12.19%

				Excess				0.15%		-0.02%		-0.40%		0.18%		0.49%		0.74%		0.79%		0.79%		0.85%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,847,419,658.06		0.189%		-4.83%		4.04%		18.25%		18.77%		13.20%		13.45%		N/A		12.70%		$   142,429,823.91

				MSCI Risk Premia Index				0.039%		-4.97%		4.19%		18.81%		18.97%		13.34%		13.56%		N/A		12.78%

				MSCI USA				0.400%		-5.64%		2.05%		13.26%		15.67%		10.36%		11.06%		N/A		10.79%

				Excess				-0.211%		0.816%		1.990%		4.992%		3.10%		2.84%		2.39%		N/A		1.91%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   679,554,161.46		2.185%		-3.686%														3.38%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.122%		-3.804%														3.33%

				MSCI WORLD X-US				2.300%		-4.245%														4.57%

				Excess				-0.115%		0.559%														-1.184%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,137,252,107.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   688,635,060.42		4.095%		4.69%		2.79%		15.20%		16.36%		10.58%		11.04%		12.46%		14.72%		$   12,938,148.74

				S&P 400 Index				4.127%		4.82%		2.73%		14.86%		16.01%		10.25%		10.75%		12.18%		14.41%

				Excess				-0.03%		-0.13%		0.06%		0.34%		0.35%		0.33%		0.28%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,515,512,782.15		2.399%		0.17%		2.61%		14.42%		15.94%		11.00%		11.22%		13.01%		13.86%		$   8,269,830.24

				S&P 500 Index				2.408%		0.19%		2.62%		14.38%		15.92%		10.98%		11.18%		12.98%		13.81%

				Excess				-0.01%		-0.02%		-0.01%		0.03%		0.03%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   521,854,469.52		6.038%		8.41%		5.18%		20.85%		20.97%		11.69%		11.82%		12.96%		13.72%		$   23,886,081.846

				Russell 2000 Index				6.070%		8.36%		5.35%		20.75%		20.56%		10.97%		11.06%		12.18%		12.87%

				Excess				-0.03%		0.05%		-0.17%		0.10%		0.41%		0.72%		0.77%		0.78%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,930,410,989.15		2.915%		0.41%		3.84%		19.87%		19.48%		13.57%		13.52%		N/A		13.18%		$   142,429,823.91

				MSCI Risk Premia Index				2.920%		0.27%		3.90%		20.40%		19.68%		13.70%		13.62%		N/A		13.26%

				MSCI USA				2.440%		0.34%		2.75%		14.70%		16.02%		10.76%		11.07%		N/A		11.18%

				Excess				0.47%		0.07%		1.09%		5.17%		3.46%		2.81%		2.44%		N/A		2.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   676,534,765.74		-0.671%		0.065%		0.41%		6.87%										6.87%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-0.708%		-0.081%		0.26%		6.72%										6.72%

				MSCI WORLD X-US				-1.900%		-1.380%		0.07%		8.23%										8.23%

				Excess				1.229%		1.445%		0.339%		-1.355%										-1.355%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,332,948,066.98		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   692,207,981.64		0.000%		4.38%		3.33%		13.84%		16.42%		11.25%		10.06%		13.00%		14.64%		$   12,938,148.74

				S&P 400 Index				0.421%		4.29%		3.18%		13.50%		16.01%		10.89%		9.75%		12.69%		14.32%

				Excess				-0.42%		0.08%		0.15%		0.34%		0.41%		0.36%		0.31%		0.31%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,530,546,537.60		0.598%		3.40%		3.22%		14.34%		16.15%		11.95%		10.82%		13.44%		13.80%		$   8,269,830.24

				S&P 500 Index				0.615%		3.43%		3.24%		14.37%		16.12%		11.93%		10.79%		13.42%		13.75%

				Excess				-0.02%		-0.03%		-0.02%		-0.03%		0.03%		0.02%		0.04%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   525,376,894.79		0.675%		7.82%		5.94%		17.65%		21.38%		11.60%		10.51%		13.20%		13.66%		$   23,886,081.846

				Russell 2000 Index				0.717%		7.74%		6.16%		17.56%		21.03%		10.96%		9.82%		12.46%		12.83%

				Excess				-0.04%		0.08%		-0.21%		0.10%		0.35%		0.63%		0.68%		0.74%		0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,925,431,613.32		-0.170%		2.93%		3.80%		19.03%		19.28%		14.04%		13.00%		N/A		12.88%		$   142,429,823.91

				MSCI Risk Premia Index				-0.301%		2.65%		3.74%		19.08%		19.14%		14.13%		13.08%		N/A		12.92%

				MSCI USA				0.680%		3.55%		3.43%		14.52%		16.26%		11.72%		10.68%		N/A		11.13%

				Excess				-0.85%		-0.61%		0.37%		4.50%		3.02%		2.32%		2.32%		N/A		1.75%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,549,286.15		-1.367%		0.112%		-0.76%		5.77%										4.99%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.361%		0.019%		-0.90%		5.50%										4.85%

				MSCI WORLD X-US				-1.100%		-0.748%		-0.87%		6.94%										6.48%

				Excess				-0.267%		0.860%		0.115%		-1.171%										-1.493%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,341,112,313.50		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   704,255,088.87		1.740%		6.46%		4.97%		14.77%		14.95%		11.83%		11.75%		12.03%		14.72%		$   12,938,148.74

				S&P 400 Index				1.764%		6.41%		4.83%		14.50%		14.59%		11.49%		11.44%		11.73%		14.40%

				Excess				-0.02%		0.05%		0.13%		0.27%		0.36%		0.34%		0.30%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,625,724,561.76		3.761%		6.88%		6.68%		16.27%		16.18%		12.55%		12.23%		13.16%		14.14%		$   8,269,830.24

				S&P 500 Index				3.721%		6.87%		6.66%		16.24%		16.14%		12.52%		12.19%		13.13%		14.09%

				Excess				0.04%		0.01%		0.01%		0.03%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   534,320,921.24		1.702%		8.57%		7.65%		18.66%		18.81%		12.67%		12.74%		12.05%		13.75%		$   23,886,081.846

				Russell 2000 Index				1.743%		8.69%		7.91%		18.72%		18.59%		12.04%		12.04%		11.33%		12.93%

				Excess				-0.04%		-0.12%		-0.26%		-0.06%		0.23%		0.64%		0.71%		0.72%		0.82%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,013,459,466.54		3.009%		5.83%		6.61%		19.98%		18.84%		14.22%		14.15%		N/A		13.36%		$   142,429,823.91

				MSCI Risk Premia Index				3.000%		5.69%		6.54%		19.91%		18.74%		14.30%		14.23%		N/A		13.40%

				MSCI USA				3.590%		6.84%		6.75%		16.26%		16.14%		12.30%		12.05%		N/A		11.77%

				Excess				-0.58%		-1.01%		-0.13%		3.72%		2.70%		1.92%		2.09%		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   684,911,016.77		2.601%		0.519%		1.48%		5.94%										6.95%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.612%		0.499%		1.34%		5.75%										6.84%

				MSCI WORLD X-US				2.460%		-0.592%		1.24%		6.40%										8.23%

				Excess				0.141%		1.112%		0.242%		-0.452%										-1.284%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,562,671,055.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   727,035,052.36		3.235%		5.58%		8.06%		20.28%		16.48%		15.20%		11.25%		13.60%		14.98%		$   12,938,148.74

				S&P 400 Index				3.195%		5.46%		7.89%		20.00%		16.12%		14.84%		10.94%		13.30%		14.66%

				Excess				0.04%		0.12%		0.18%		0.29%		0.36%		0.36%		0.31%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,711,270,060.32		3.258%		7.78%		9.87%		19.68%		17.97%		16.15%		12.03%		14.56%		14.41%		$   8,269,830.24

				S&P 500 Index				3.259%		7.76%		9.86%		19.66%		17.94%		16.11%		11.99%		14.52%		14.36%

				Excess				-0.00%		0.02%		0.01%		0.02%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   557,132,977.86		4.269%		6.76%		11.85%		25.33%		20.20%		16.74%		12.52%		13.71%		14.17%		$   23,886,081.846

				Russell 2000 Index				4.311%		6.89%		12.17%		25.44%		20.06%		16.11%		11.86%		13.00%		13.36%

				Excess				-0.04%		-0.13%		-0.31%		-0.11%		0.14%		0.63%		0.65%		0.71%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,147,818,649.50		4.459%		7.42%		10.94%		24.27%		21.52%		18.21%		14.18%		N/A		14.17%		$   142,429,823.91

				MSCI Risk Premia Index				4.472%		7.28%		10.88%		24.22%		21.42%		18.30%		14.27%		N/A		14.21%

				MSCI USA				3.310%		7.75%		10.00%		19.72%		17.96%		15.92%		11.86%		N/A		12.33%

				Excess				1.15%		-0.33%		0.95%		4.55%		3.56%		2.29%		2.32%		N/A		1.84%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   672,502,533.04		-1.823%		-0.643%		-0.14%		3.18%										4.92%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.775%		-0.581%		-0.24%		3.00%										4.85%

				MSCI WORLD X-US				-1.890%		-0.582%		-0.44%		4.41%										6.03%

				Excess				0.067%		-0.061%		0.305%		-1.230%										-1.115%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,815,759,273.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   719,151,441.14		-1.084%		3.89%		7.11%		14.50%		16.21%		16.04%		12.24%		12.21%		14.69%		$   12,938,148.74

				S&P 400 Index				-1.096%		3.86%		6.92%		14.21%		15.85%		15.68%		11.93%		11.91%		14.38%

				Excess				0.01%		0.03%		0.19%		0.28%		0.36%		0.36%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,727,006,492.00		0.580%		7.76%		10.58%		17.92%		18.30%		17.35%		12.59%		13.99%		14.34%		$   8,269,830.24

				S&P 500 Index				0.569%		7.71%		10.55%		17.91%		18.26%		17.31%		12.55%		13.95%		14.29%

				Excess				0.01%		0.05%		0.02%		0.01%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   325,632,840.09		-2.273%		3.63%		9.72%		15.04%		18.13%		17.77%		13.63%		11.77%		13.71%		$   23,886,081.846

				Russell 2000 Index				-2.405%		3.58%		9.90%		15.23%		17.95%		17.12%		12.93%		11.07%		12.90%

				Excess				0.13%		0.06%		-0.18%		-0.19%		0.17%		0.65%		0.70%		0.70%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,161,345,914.87		0.430%		8.06%		11.51%		21.29%		21.40%		19.11%		14.65%		N/A		14.00%		$   142,179,972.40

				MSCI Risk Premia Index				0.431%		8.07%		11.38%		21.14%		21.44%		19.18%		14.71%		N/A		14.03%

				MSCI USA				0.460%		7.51%		10.58%		17.86%		18.16%		17.14%		12.43%		N/A		12.21%

				Excess				-0.03%		0.55%		0.93%		3.42%		3.24%		1.97%		2.21%		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   691,168,396.29		1.290%		2.038%		1.02%		3.48%										5.62%		$   (11,204,019.02)

				MSCI INT'L Risk Premia Index				1.230%		2.030%		0.86%		3.29%										5.50%

				MSCI WORLD X-US				0.780%		1.308%		0.25%		2.57%										6.26%

				Excess				0.510%		0.730%		0.776%		0.918%										-0.640%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   187,523,884.74

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,302,519.03		-11.332%		-17.22%		-10.90%		-10.90%		1.99%		8.00%		5.42%		6.32%		11.96%		$   12,695,739.26

				S&P 400 Index				-11.316%		-17.28%		-11.08%		-11.08%		1.67%		7.66%		5.12%		6.03%		11.65%

				Excess				-0.02%		0.06%		0.19%		0.19%		0.32%		0.34%		0.30%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,321,968,237.52		-9.025%		-13.50%		-4.35%		-4.35%		7.95%		9.29%		7.27%		8.53%		12.15%		$   8,712,645.86

				S&P 500 Index				-9.029%		-13.52%		-4.38%		-4.38%		7.93%		9.26%		7.23%		8.49%		12.10%

				Excess				0.00%		0.02%		0.03%		0.03%		0.02%		0.03%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   258,955,913.63		-12.231%		-20.48%		-11.26%		-11.26%		0.89%		7.75%		4.79%		4.98%		10.37%		$   - 0

				Russell 2000/S&P 600 Index				-11.879%		-20.20%		-11.02%		-11.02%		1.00%		7.36%		4.29%		4.41%		9.64%

				Excess				-0.35%		-0.27%		-0.24%		-0.24%		-0.11%		0.39%		0.50%		0.57%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,668,858,504.21		-9.291%		-15.58%		-5.48%		-5.48%		9.63%		10.03%		8.62%		9.49%		9.49%		$   108,579,394.58

				MSCI Risk Premia Index				-9.267%		-15.53%		-5.75%		-5.75%		9.82%		10.06%		8.68%		9.53%		9.53%

				MSCI USA				-9.010%		-13.67%		-4.50%		-4.50%		7.89%		9.12%		7.11%		8.33%		8.33%

				Excess				-0.28%		-1.90%		-0.98%		-0.98%		1.73%		0.91%		1.51%		1.15%		1.15%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,862,118.17		-7.509%		-12.222%		-12.00%		-12.00%										-3.56%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				-7.587%		-12.310%		-12.25%		-12.25%										-3.71%

				MSCI WORLD X-US				-7.950%		-12.788%		-14.09%		-14.09%										-3.46%

				Excess				0.441%		0.566%		2.089%		2.089%										-0.097%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,498,947,292.56		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   129,987,779.70



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   658,031,984.86		10.537%		1.06%		10.54%		-4.30%		6.34%		13.88%		8.38%		8.94%		13.05%		$   12,695,739.26

				S&P 400 Index				10.461%		1.02%		10.46%		-4.52%		5.97%		13.49%		8.07%		8.63%		12.74%

				Excess				0.08%		0.04%		0.08%		0.23%		0.37%		0.39%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,508,640,846.67		8.039%		0.30%		8.04%		-2.26%		11.16%		14.06%		10.20%		11.01%		12.97%		$   8,712,645.86

				S&P 500 Index				8.014%		0.26%		8.01%		-2.31%		11.12%		14.02%		10.16%		10.96%		12.91%

				Excess				0.03%		0.04%		0.03%		0.06%		0.04%		0.04%		0.05%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   286,508,356.16		10.640%		-1.25%		10.64%		-4.43%		5.97%		14.91%		8.36%		7.70%		11.53%		$   - 0

				Russell 2000/S&P 600 Index				10.636%		-0.96%		10.64%		-4.07%		6.03%		14.50%		7.83%		7.14%		10.81%

				Excess				0.00%		-0.29%		0.00%		-0.36%		-0.06%		0.41%		0.52%		0.56%		0.73%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,893,985,920.43		8.437%		-1.10%		8.44%		-3.27%		12.99%		14.85%		11.43%		12.05%		11.08%		$   108,604,926.57

				MSCI Risk Premia Index				8.373%		-1.12%		8.37%		-3.61%		13.16%		14.87%		11.48%		12.08%		11.11%

				MSCI USA				8.220%		0.39%		8.22%		-2.26%		11.10%		14.09%		10.03%		10.82%		9.89%

				Excess				0.22%		-1.49%		0.22%		-1.01%		1.89%		0.77%		1.40%		1.23%		1.19%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   757,815,612.33		8.095%		2.587%		8.10%		-8.64%										1.23%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				8.079%		2.555%		8.08%		-8.90%										1.07%

				MSCI WORLD X-US				7.140%		1.509%		7.14%		-12.06%										0.79%

				Excess				0.955%		1.078%		0.955%		3.417%										0.442%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,104,982,720.45		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   130,013,311.69



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   682,065,083.02		-0.596%		14.57%		14.57%		2.85%		7.06%		11.61%		7.65%		8.58%		13.23%		$   15,119,960.12

				S&P 400 Index				-0.569%		14.49%		14.49%		2.59%		6.70%		11.24%		7.33%		8.29%		12.92%

				Excess				-0.03%		0.09%		0.09%		0.26%		0.36%		0.36%		0.32%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,558,787,162.51		1.945%		13.68%		13.68%		9.57%		11.77%		13.54%		10.50%		10.96%		13.33%		$   10,667,186.38

				S&P 500 Index				1.943%		13.65%		13.65%		9.50%		11.72%		13.51%		10.46%		10.91%		13.28%

				Excess				0.00%		0.03%		0.03%		0.07%		0.05%		0.03%		0.04%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   289,236,515.02		-3.244%		11.69%		11.69%		-0.75%		5.35%		12.18%		6.53%		7.02%		11.43%		$   - 0

				Russell 2000/S&P 600 Index				-3.331%		11.61%		11.61%		-0.61%		5.41%		11.93%		6.06%		6.49%		10.71%

				Excess				0.09%		0.09%		0.09%		-0.14%		-0.05%		0.25%		0.46%		0.53%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,027,785,131.65		1.295%		13.46%		13.46%		6.55%		12.90%		14.42%		11.51%		12.07%		11.67%		$   111,302,702.55

				MSCI Risk Premia Index				1.272%		13.36%		13.36%		6.13%		13.05%		14.44%		11.54%		12.10%		11.69%

				MSCI USA				1.850%		13.91%		13.91%		9.48%		11.73%		13.60%		10.28%		10.79%		10.63%

				Excess				-0.55%		-0.45%		-0.45%		-2.93%		1.17%		0.82%		1.23%		1.28%		1.04%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   786,358,131.67		2.259%		12.174%		12.17%		0.58%										3.18%		$   11,252,742.19

				MSCI INT'L Risk Premia Index				2.139%		12.026%		12.03%		0.25%										2.97%

				MSCI WORLD X-US				0.510%		10.454%		10.45%		-3.14%										2.41%

				Excess				1.749%		1.720%		1.720%		3.723%										0.778%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,344,232,023.87		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   137,089,849.06



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   653,001,959.80		-7.946%		-4.83%		9.69%		-5.17%		4.52%		8.69%		6.41%		7.59%		12.48%		$   14,521,578.45

				S&P 400 Index				-7.971%		-4.82%		9.60%		-5.44%		4.22%		8.37%		6.10%		7.31%		12.18%

				Excess				0.03%		-0.02%		0.09%		0.26%		0.30%		0.32%		0.31%		0.28%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,445,075,687.98		-6.362%		-0.64%		10.79%		3.89%		9.03%		11.78%		9.18%		9.72%		12.79%		$   11,026,056.72

				S&P 500 Index				-6.355%		-0.67%		10.74%		3.78%		8.95%		11.72%		9.13%		9.66%		12.73%

				Excess				-0.01%		0.03%		0.06%		0.11%		0.07%		0.05%		0.04%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   274,989,108.65		-8.644%		-8.01%		6.19%		-11.89%		3.19%		8.84%		5.26%		6.62%		10.60%		$   22,782,689.862

				Russell 2000/S&P 600 Index				-8.728%		-8.35%		5.81%		-11.92%		3.13%		8.58%		4.75%		6.03%		9.86%

				Excess				0.08%		0.34%		0.38%		0.02%		0.06%		0.26%		0.52%		0.59%		0.74%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,925,860,814.10		-6.607%		-2.11%		9.64%		-0.14%		9.14%		12.54%		9.97%		10.64%		10.59%		$   83,407,005.76

				MSCI Risk Premia Index				-6.615%		-2.14%		9.53%		-0.32%		9.25%		12.57%		10.00%		10.67%		10.61%

				MSCI USA				-6.320%		-0.76%		10.99%		3.71%		8.96%		11.76%		8.96%		9.56%		9.76%

				Excess				-0.29%		-1.35%		-1.35%		-3.86%		0.18%		0.78%		1.01%		1.08%		0.83%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   769,819,019.32		-2.175%		0.082%		9.79%		-3.01%		1.81%								1.81%		$   9,264,078.55

				MSCI INT'L Risk Premia Index				-2.201%		-0.160%		9.50%		-3.36%		1.56%								1.56%

				MSCI WORLD X-US				-4.730%		-1.534%		8.21%		-5.45%		1.16%								1.16%

				Excess				2.555%		1.616%		1.578%		2.434%		0.654%								0.654%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   681,439,618.68		-4.204%		4.35%		14.47%		-6.27%		6.18%		8.34%		9.41%		7.50%		14.34%		$   15,913,773.21

				S&P 400 Index				-4.195%		4.35%		14.37%		-6.43%		5.96%		8.06%		9.11%		7.23%		14.04%

				Excess				-0.01%		0.00%		0.10%		0.16%		0.22%		0.29%		0.30%		0.27%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,511,137,359.38		-1.574%		6.89%		18.43%		3.03%		11.04%		12.77%		12.72%		10.17%		14.48%		$   12,373,544.50

				S&P 500 Index				-1.584%		6.87%		18.34%		2.92%		10.98%		12.70%		12.67%		10.11%		14.42%

				Excess				0.01%		0.03%		0.09%		0.11%		0.07%		0.06%		0.06%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   285,223,068.01		-4.611%		3.72%		10.14%		-14.40%		3.58%		7.34%		8.03%		6.53%		10.73%		$   24,960,666.062

				Russell 2000/S&P 600 Index				-4.508%		3.77%		9.80%		-14.49%		3.57%		7.22%		7.56%		6.01%		10.02%

				Excess				-0.10%		-0.05%		0.34%		0.09%		0.01%		0.12%		0.46%		0.52%		0.71%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,146,681,930.19		-2.095%		7.55%		17.92%		-0.02%		11.46%		13.86%		13.36%		11.19%		11.52%		$   128,098,846.52

				MSCI Risk Premia Index				-2.111%		7.56%		17.82%		-0.05%		11.38%		13.76%		13.40%		11.23%		11.54%

				MSCI USA				-1.740%		6.78%		18.52%		2.78%		10.93%		12.67%		12.49%		9.99%		10.58%

				Excess				-0.36%		0.78%		-0.60%		-2.81%		0.54%		1.20%		0.87%		1.20%		0.94%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   791,613,571.99		-1.574%		2.532%		12.57%		0.09%		1.62%								2.75%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				-1.572%		2.520%		12.26%		-0.35%		1.32%								2.51%

				MSCI WORLD X-US				-2.460%		2.084%		10.46%		-2.91%		0.68%								1.96%

				Excess				0.886%		0.448%		2.109%		2.999%		0.943%								0.788%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   181,346,830.29

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016









				OST Internally Managed Portfolios																												Primary PM						Backup PM

				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   702,779,412		3.132%		-0.05%		18.05%		-2.28%		5.78%		9.69%		11.16%		9.17%		12.87%		12.87%		$   15,913,773.21

				S&P 400 Index				3.063%		-0.09%		17.87%		-2.49%		5.53%		9.38%		10.84%		8.88%		12.56%		12.56%

				Excess (net)				0.07%		0.04%		0.18%		0.22%		0.25%		0.31%		0.32%		0.29%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,558,808,869		1.898%		1.74%		20.68%		4.38%		10.95%		13.46%		13.96%		10.90%		13.30%		13.30%		$   12,373,544.50

				S&P 500 Index				1.871%		1.70%		20.55%		4.25%		10.87%		13.39%		13.90%		10.84%		13.24%		13.24%

				Excess (net)				0.03%		0.05%		0.12%		0.13%		0.07%		0.07%		0.06%		0.06%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   295,175,064		3.489%		-0.12%		13.99%		-9.35%		2.11%		8.14%		10.30%		8.61%		N/A		11.03%		$   24,960,666.062

				Russell 2000/S&P 600 Index				3.370%		-0.17%		13.46%		-9.46%		2.15%		8.00%		9.82%		8.05%		N/A		10.31%

				Excess (net)				0.12%		0.05%		0.53%		0.11%		-0.04%		0.14%		0.48%		0.56%		N/A		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,207,141,012		1.914%		1.77%		20.17%		1.45%		10.93%		14.35%		14.43%		11.88%		N/A		11.72%		$   128,098,846.52

				MSCI Risk Premia Index				1.910%		1.76%		20.06%		1.41%		10.84%		14.36%		14.46%		11.92%		N/A		11.74%

				MSCI USA				1.780%		1.55%		20.63%		4.14%		10.79%		13.29%		13.75%		10.73%		N/A		10.76%

				Excess (net)				0.13%		0.22%		-0.46%		-2.69%		0.14%		1.06%		0.68%		1.15%		N/A		0.95%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   1,209,673,061		2.378%		-0.760%		15.24%		1.16%		2.32%		N/A		N/A		N/A		N/A		3.69%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				2.390%		-0.731%		14.94%		0.79%		2.04%		N/A		N/A		N/A		N/A		3.46%

				MSCI WORLD X-US				2.810%		-0.933%		13.57%		-0.95%		0.84%		N/A		N/A		N/A		N/A		3.11%

				Excess (net)				-0.432%		0.172%		1.674%		2.113%		1.476%		N/A		N/A		N/A		N/A		0.58%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		 

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		N/A		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		N/A		8.87%

				Excess (net)				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		N/A		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		N/A		14.46%

				Excess (net)				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016













				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   704,902,490.33		2.831%		7.23%		26.59%		26.59%		6.20%		9.60%		12.38%		9.35%		13.00%		14.95%		$   15,913,773.21

				S&P 400 Index				2.810%		7.06%		26.20%		26.20%		5.93%		9.26%		12.03%		9.03%		12.73%		14.64%

				Excess				0.02%		0.16%		0.39%		0.39%		0.27%		0.34%		0.35%		0.32%		0.28%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,574,874,262.43		3.019%		9.16%		31.73%		31.73%		12.25%		15.36%		14.51%		10.90%		13.62%		15.15%		$   12,373,544.50

				S&P 500 Index				3.018%		9.07%		31.49%		31.49%		12.13%		15.27%		14.44%		10.84%		13.56%		15.09%

				Excess				0.00%		0.09%		0.24%		0.24%		0.12%		0.09%		0.08%		0.06%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   319,541,400.98		2.991%		8.26%		23.40%		23.40%		4.64%		7.90%		11.47%		8.61%				11.64%		$   24,960,666.062

				Russell 2000/S&P 600 Index				2.989%		8.21%		22.82%		22.82%		4.54%		7.81%		11.03%		8.06%				10.93%

				Excess				0.00%		0.04%		0.57%		0.57%		0.10%		0.09%		0.43%		0.55%				0.71%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,504,194,141.43		2.960%		9.27%		31.32%		31.32%		11.41%		16.43%		15.00%		11.88%				12.85%		$   128,098,846.52

				MSCI Risk Premia Index				2.983%		9.29%		31.23%		31.23%		11.21%		16.53%		15.01%		11.92%				12.88%

				MSCI USA				2.930%		9.13%		31.64%		31.64%		12.12%		15.29%		14.36%		10.72%				11.91%

				Excess				0.03%		0.14%		-0.32%		-0.32%		-0.71%		1.14%		0.65%		1.16%				0.95%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   1,289,396,992.25		2.251%		6.497%		22.74%		22.74%		3.92%										5.87%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				2.214%		6.442%		22.35%		22.35%		3.62%										5.64%

				MSCI WORLD X-US				3.190%		7.855%		22.49%		22.49%		2.58%										5.86%

				Excess				-0.939%		-1.357%		0.250%		0.250%		1.345%										0.018%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 





sp600 vs ru2000

						Average Excess Return of the S&P 600 Versus the Russell 2000
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				October		0.30%

				November		-0.12%

				December		-0.01%



								Period Ending 9/30/18		YTD		1 year		3 years		5 years		10 Years		Inception

								S&P 600 Index		14.52%		19.05%		19.35%		13.28%		12.83%		11.18%

								Russell 2000 Index		11.51%		15.27%		17.12%		11.07%		11.10%		9.27%

								Excess		3.01%		3.78%		2.23%		2.21%		1.73%		1.91%

								Inception Date of S&P 600 is Jan 1, 1994    



Average Excess Return of the S&P 600 Versus the Russell 2000
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Annual Reconstitution Effect



Factor Box Chart 2018
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Factor Box Chart 2019

				9/30/16		9/30/19

		Size		-0.23		-0.19

		Growth		-0.04		-0.11

		Profitability		-0.02		0.05

		Momentum		0.03		0.03

		Earnings Yield		0.08		0.13

		Value		0.15		0.12

		Volatility		0.08		-0.01



9/2015

9/2015

9/2015

9/2015

9/2015

9/2015

9/2015

9/2019

9/2019

9/2019

9/2019

9/2019

9/2019

9/2019

                             Factor Exposure (z-score)



2018 Annual Review



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year

				TOTAL PUBLIC EQUITY		$   28,025,260,000.00		3.12%		19.21%																		9.79%		19.46%																																																		Portfolio		EQ				Portfolio		EQ				Portfolio		EQ				Portfolio		EQ*				Portfolio		EQ*				Portfolio		EQ*

				MSCI ACWI IMI Net				3.04%		17.11%																		8.69%		18.53%																																																		Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS

				Excess				0.08%		2.10%																		1.10%		0.93%																																																		Analysis Date		9/30/15				Analysis Date		9/30/16				Analysis Date		9/29/17				Analysis Date		9/29/17				Analysis Date		9/28/18				Analysis Date		9/28/19



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year																																																				Exposure						Exposure						Exposure						Exposure						Exposure						Exposure

				U.S. Equity		$   13,254,769,000.00		1.78%		23.68%																		14.17%		22.46%												 																																						Size		-0.25				Size		-0.25				Size		-0.34				Size		-0.20				Size		-0.14				Size		-0.19

				Russell 3000 Index				1.81%		22.61%																		14.61%		21.93%												Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Dividend Yield		-0.08				Dividend Yield		-0.07				Dividend Yield		-0.06				Dividend Yield		-0.03				Dividend Yield		0.00				Dividend Yield		0.05

				Excess				-0.03%		1.07%																		-0.44%		0.53%												OPERF Total Public Equity		$   29,203,480,930.00		24.17%		11.21%		15.68%																														Leverage		-0.06				Leverage		-0.06				Leverage		-0.06				Leverage		-0.05				Leverage		-0.07				Leverage		-0.02

																																										MSCI ACWI IMI Net				23.35%		10.37%		14.77%																														Growth		-0.04				Growth		-0.03				Growth		-0.06				Growth		-0.08				Growth		-0.10				Growth		-0.11

				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year												Excess				0.81%		0.84%		0.90%																														Liquidity		-0.03				Liquidity		-0.04				Liquidity		-0.06				Liquidity		-0.03				Liquidity		-0.02				Liquidity		-0.03

				Non-U.S. Equity		$   13,829,083,000.00		1.78%		14.53%																		6.20%		17.30%																																																		Market		-0.01				Market		0.00				Market		-0.02				Market		0.02				Market		0.03				Market		-0.02

				MSCI ACWI Ex-US IMI Net				1.81%		12.80%																		4.32%		16.16%												Active Risk (Realized)				0.98%		0.93%		0.87%																														Profitability		-0.01				Profitability		-0.01				Profitability		0.05				Profitability		0.01				Profitability		0.06				Profitability		0.05

				Excess				-0.03%		1.73%																		1.88%		1.14%												Information Ratio				0.83		0.90		1.03																														Reversal		-0.01				Reversal		0.04				Reversal		0.02				Reversal		0.04				Reversal		0.00				Reversal		0.05

																																																																																Sentiment		0.00				Sentiment		-0.01				Sentiment		0.00				Sentiment		0.01				Sentiment		0.04				Sentiment		0.05

																																										 																																						Emerging		0.01				Emerging		0.08				Emerging		0.02				Emerging		-0.01				Emerging		-0.06				Emerging		-0.02

																																										Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Momentum		0.02				Momentum		0.03				Momentum		0.09				Momentum		0.08				Momentum		0.07				Momentum		0.03

				Period Ending  9/30/14		Market Value		1 year		3 year																		5 year														OPERF Domestic Equity		$   13,437,002,272.00		24.75%		15.71%		19.38%																														Oil		0.02				Oil		0.03				Oil		0.01				Oil		0.00				Oil		0.02				Oil		-0.04

				TOTAL PUBLIC EQUITY		$   28,000,000,000.00		24.17%		11.21%																		15.68%														RUSSELL 3000				25.22%		16.46%		19.33%																														SmallCap		0.03				SmallCap		0.05				SmallCap		0.03				SmallCap		0.01				SmallCap		0.01				SmallCap		0.02

				MSCI ACWI IMI Net				23.35%		10.37%																		14.77%														Excess				-0.47%		-0.75%		0.05%																														Earnings Yield		0.05				Earnings Yield		0.08				Earnings Yield		0.15				Earnings Yield		0.13				Earnings Yield		0.10				Earnings Yield		0.13

				Excess				0.82%		0.84%																		0.91%																																																				Volatility		0.07				Volatility		0.08				Volatility		0.07				Volatility		0.08				Volatility		0.01				Volatility		-0.01

																																										 																																						Value		0.10				Value		0.14				Value		0.17				Value		0.17				Value		0.12				Value		0.14

				Active Risk (Realized)				1.01%		0.94%																		0.88%														Period Ending  6/30/14		Market Value		1 year		3 year		5 year

				Information Ratio				0.81		0.89																		1.03														OPERF International Equity		$   14,781,996,732.00		23.18%		7.49%		12.83%

																																										MSCI ACWI IMI X-US Net				22.28%		5.88%		11.50%

																																										Excess				0.90%		1.61%		1.33%





				Callan Historical Active Management Premiums by Asset Class and Style

				Second Quarter 2014																																																																														9/30/15		9/30/16		9/29/17		9/28/18

				Category		Avg Annualized Excess Return of Median Manager		Callan 2014 Survey Median Fee (> $200MM)		Median Net of Fee Excess Return*																		Benchmark																																																				Size		-0.17		-0.25		-0.20		-0.14

				SC Broad		Jan-00		Jan-70		Jan-00																		Russell 2000																																																				Growth		-0.05		-0.03		-0.08		-0.10

				Micro Cap		Jan-00				Jan-00																		Russell Microcap																																																				Liquidity		-0.03		-0.04		-0.06		-0.05

				Global Broad		Jan-00		Jan-70		Dec-99																		MSCI ACWI																																																				Market		-0.01		0.00		0.02		0.03

				Int'l Core Plus Broad		Jan-00		Jan-70		Jan-00																		MSCI ACWI exUSA																																																				Profitability		-0.02		-0.01		0.01		0.06

				Int' Equity Core Broad		Jan-00				Jan-00																		MSCI EAFE																																																				Reversal		-0.01		0.04		0.02		0.00

				* Median Net of Fee Excess Return derived by OST Staff																																																																												Momentum		0.02		0.03		0.08		0.07

																																																																																Earnings Yield		0.04		0.08		0.13		0.10

				Section		Pages																																																																										Volatility		0.07		0.08		0.08		0.01

				Agenda		Jan-00																																																																										Value		0.09		0.14		0.17		0.12

				Total Equity Peformance		Jan-00

				Total Equity Active Risk		Jan-00

				Domestic Equity Relative Performance		Jan-00





																																																																																																								Size		Growth		Liquidity		Market		Profitability		Reversal		Momentum		Earnings Yield		Volatility		Value

																																																																																																						9/30/15		-0.25		-0.04		-0.03		-0.01		-0.01		-0.01		0.02		0.05		0.07		0.10

																																						 				LEGEND:   OIC INVESTMENT AND MANAGEMENT BELIEFS										OIC Investment and Management Beliefs Mapping																																																										9/30/16		-0.25		-0.03		-0.04		0.00		-0.01		0.04		0.03		0.08		0.08		0.14

																																						Jan-00				THE OIC SETS POLICY AND IS ULTIMATELY RESPONSIBLE FOR THE INVESTMENT PROGRAM				Section		Pages		1A		1B		1C		1D		1E		2A		2B		3A		4A		4B		5A		5B		6A		6B		7A		7B																														9/29/17		-0.20		-0.08		-0.06		0.02		0.01		0.02		0.08		0.13		0.08		0.17

																																								A.		The OIC is a policy-setting council that laregely delegates investment management activities to the OST and qualified external fiduciaries.				Agenda		Jan-00																																																														9/28/18		-0.14		-0.10		-0.05		0.03		0.06		0.00		0.07		0.10		0.01		0.12

																																								B.		The OIC has authority to set and monitor portfolio risk. Both short-term and long-term risks are critical.				OPERF Public Equity - Strategic Role		3

																																								C.		To exploit market inefficiencies, the OIC must be contrarian, innovative and opportunistic in its investment approach.				OPERF 2014 DE Restructure Recap		Jan-00

																																								D.		Internal incentive structures should be carefully evaluated to ensure proper alignment with specific investment objectives.				OPERF DE Restructure Update		5 - 6

																																								E.		Adequate resources are required to successfully compete in global capital markets.				International Equity Attribution		Jan-00

																																						Jan-00				ASSET ALLOCATION DRIVES RISK AND RETURN				Domestic Equity Relative Performance		Jan-00

																																						`		A.		Asset allocation is the OIC's primary policy tool for managing the investment program's long-term risk/return profile.				Domestic Equity Attribution		Jan-00

																																								B.		Portfolio construction, including diversification and correlation considerations, is essential to maximizing risk-adjusted returns.				Takeaways		Jan-00

																																						Jan-00		 		THE EQUITY RISK PREMIUM WILL BE REWARDED				Recommendation		Jan-00

																																						`		A.		Over the long-term, equity-oriented investments provide reliable return premiums relative to risk-free investments.				U.S. Equity Portfolio Scenarios		11 -12

																																						Jan-00				PRIVATE MARKET INVESTMENTS CAN ADD SIGNIFICANT VALUE AND REPRESENT A CORE OIC/OST COMPETENCY				Appendix		13 - 19

																																								A.		The OIC can capitalize on its status as a true, long-term investor by making meaningful allocations to illiquid, private market investments.																																																																																TOP 10 CONSTITUENTS (as of 9/30/17)

																																								B.		Dispersion in private market investment returns is wide; accordingly, top-quartile manager selection and vintage year diversification are paramount.																																																																																		Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector

																																						Jan-00				CAPITAL MARKETS HAVE INEFFICIENCIES THAT CAN BE EXPLOITED																																																																																APPLE		US		803.56		1.60		Info Tech

																																						`		A.		Inefficiencies that can be exploited by active management may exist in certain segments of the capital markets.																																																																																MICROSOFT CORP		US		546.35		1.09		Info Tech

																																						`		B.		Passive investment management in public markets will outperform the median active manager in those markets over time.														MSCI ACWI IMI Country Weights																																																																		FACEBOOK A		US		404.07		0.80		Info Tech

																																						Jan-00				COSTS DIRECTLY IMPACT INVESTMENT RETURNS AND SHOULD BE MONITORED AND MANAGED CAREFULLY												United States		51.7%																																																																		AMAZON.COM		US		390.58		0.78		Cons Discr

																																						`		A.		All fees, expenses, commissions, and transaction costs should be diligently monitored and managed in order to maximize net investment returns.												Japan		8.1%																																																																		JOHNSON & JOHNSON		US		350.23		0.70		Health Care

																																						`		B.		External incentive structures should be carefully evaluated to ensure proper alignment with investment program objectives.												United Kingdom		6.0%																																																																		EXXON MOBIL CORP		US		347.37		0.69		Energy

																																						Jan-00				TRANSPARENT CAPITAL MARKETS ARE ESSENTIAL FOR THE LONG-TERM SUCCESS OF OIC/OST INVESTMENT ACTIVITIES												China		3.3%																																																																		JP MORGAN CHASE & CO		US		339.33		0.68		Financials

																																						 		A.		The OIC recognizes that the quality of regulation and corporate governance can affect the long-term value of its investments.												France		3.3%																																																																		ALPHABET C		US		299.50		0.60		Info Tech

																																								B.		The OIC also recognizes that voting rights have economic value and therefore must be treated as a fund or beneficiary asset.												EM & Other		27.6%																																																																		ALPHABET A		US		289.81		0.58		Info Tech

																																																 																																																																		WELLS FARGO & CO		US		261.82		0.52		Financials

				 

				INDEX PERFORMANCE - Gross Returns

				Period Ending  8/31/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								MSCI ACWI IMI Sector Weights

				MSCI USA Min Vol Index (USD)		17.57%		14.71%		15.49%		9.33%		10.92%				2.38		25.65		19.33		3.47																						Financials		17.9%

				MSCI USA  		11.95%		12.12%		14.58%		7.60%		10.30%				2.08		23.02		17.37		2.89																						Information Tech		17.2%

				Excess		5.62%		2.59%		0.91%		1.73%		0.62%																																Consumer Discretionary		12.2%

																																														Health Care		11.0%

				INDEX RISK AND RETURN CHARACTERISTICS																																										Industrials		11.8%

				Period Ending  8/31/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						Cosumer Staples		8.3%

				MSCI USA Min Vol Index (USD)				8.84%		8.86%		12.06%						0.73		5.73		20.82		0.66																						Energy		6.0%

				MSCI USA  				10.96%		11.82%		15.31%						1.00		- 0		2.45		0.51																						Materials		5.8%																																Plan		Market Value (Millions)		5-Year Benchmark Return		5-Year Excess Return		Rank		Net/Gross

																																														Real Estate		4.1%																																Colorado Public Employees' Retirement Association (COPERA)		27,203		9.60		1.10		1		Unknown

																																														Telecom		2.9%																																North Carolina		39,512		9.30		0.90		2		Net

																																														Utilities		3.1%																																Florida SBA		89,983		9.63		0.60		3		Net

																																																100.0%																																Oregon Public Employees Retirement Fund (OPERF)		27,776		9.60		0.58		4		Net

																																																																																Indiana Public Retirement System (INPRS) 		6,446		9.14		0.56		5		Net

				INDEX PERFORMANCE - Net Returns																																																																												Mass Pension Reserves Investment Trust (PRIT)		30,064		9.50		0.54		6		Gross

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector																										Wyoming State Treasurer's Office		3,663		9.41		0.54		6		Net

				MSCI World Min Vol Index (USD)		16.68%		10.43%		11.86%		6.45%		7.92%				2.66		23.52		18.78		2.81																						APPLE		US		Sep-01		1.43		Info Tech																										Virginia Retirement System (VRS)		31,400		9.60		0.30		8		Net

				MSCI World Index (USD)		11.36%		5.85%		11.63%		4.47%		6.74%				2.57		21.50		16.09		2.16																						MICROSOFT CORP		US		Mar-01		1.00		Info Tech																										Washington State Investment Board (WSIB)		34,682		9.93		0.27		9		Net

				Excess		5.32%		4.58%		0.23%		1.98%		1.18%																																EXXON MOBIL CORP		US		Dec-00		0.84		Energy																										Maryland State Retirement and Pension System		19,484		9.62		0.17		10		Net

																																														AMAZON.COM		US		Nov-00		0.78		Cons Discr																										Texas Municipal Retirement System (TMRS)		10,820		10.30		0.12		11		Net

				INDEX RISK AND RETURN CHARACTERISTICS																																										JOHNSON & JOHNSON		US		Nov-00		0.75		Health Care																										California Public Employees' Retirement System (CalPERS)		171,826		10.15		0.04		12		Net

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						FACEBOOK A		US		Oct-00		0.69		Info Tech																										California State Teachers Retirement System (CalSTRS)		120,282		10.80		0.00		13		Net

				MSCI World Min Vol Index (USD)				8.33%		8.64%		11.89%						0.68		6.69		20.89		0.42																						GENERAL ELECTRIC		US		Sep-00		0.63		Industrials																										State of Wisconsin Investment Board (SWIB)		49,747		9.91		-0.07		14		Gross

				MSCI World Index (USD)				11.17%		12.00%		16.53%						1.00		- 0		2.49		0.27																						NESTLE		CH		Sep-00		0.58		Cons Staples																										Alaska Permanent Fund (APFC)		26,905		9.60		-0.08		15		Gross

																																														AT&T		US		Sep-00		0.58		Telecom																										Texas Teachers Retirement System (TRS)		60,590		8.70		-0.20		16		Net

																																														JPMORGAN CHASE & CO		US		Aug-00		0.56		Financials																										Arizona State Retirement System (ASRS)		18,413		10.45		-0.35		17		Unknown

																																																																																TRS of Illinois		26,749		11.30		-0.50		18		Net

				INDEX PERFORMANCE - Gross Returns																																																																												Source:  Data sourced from pension plan web sites.  Data is as of June 30, 2018.

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV

				MSCI USA Min Vol Index		17.47%		13.50%		15.97%		9.10%		10.86%				2.41		25.83		19.17		3.40

				MSCI USA Index		15.12%		10.94%		16.33%		7.34%		10.27%				2.09		23.19		17.24		2.87

				Excess		2.35%		2.56%		-0.36%		1.76%		0.59%



				INDEX RISK AND RETURN CHARACTERISTICS

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)

				MSCI USA Min Vol Index				8.87%		8.73%		12.07%						0.73		5.73		20.92		0.65

				MSCI USA Index				10.89%		11.21%		15.30%						1.00		- 0		2.46		0.51

























































































































































































































































































































































































MSCI ACWI IMI Country Weights	United States	Japan	United Kingdom	China	France	EM 	&	 Other	0.51700000000000002	8.0600000000000005E-2	6.0100000000000001E-2	3.2899999999999999E-2	3.3099999999999997E-2	0.27639999999999998	MSCI ACWI IMI Sector Weights	Financials	Information Tech	Consumer Discretionary	Health Care	Industrials	Cosumer Staples	Energy	Materials	Real Estate	Telecom	Utilities	0.17899999999999999	0.17199999999999999	0.12180000000000001	0.10970000000000001	0.1176	8.2500000000000004E-2	5.9799999999999999E-2	5.7700000000000001E-2	4.0899999999999999E-2	2.8500000000000001E-2	3.0800000000000001E-2	

9/30/2015	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.17	-0.05	-0.01	-0.02	0.02	0.04	7.0000000000000007E-2	0.09	9/30/2016	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.25	-0.03	0	-0.01	0.03	0.08	0.08	0.14000000000000001	9/29/2017	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.2	-0.08	0.02	0.01	0.08	0.13	0.08	0.17	9/28/2018	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.14000000000000001	-0.1	0.03	0.06	7.0000000000000007E-2	0.1	0.01	0.12	









Updated Fee Reduction 2018

												Jun-13								Jun-14								Jun-15								Jun-16								Jun-17								Jun-18

		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont												Weight

		597D		HAMILTON LANE (Shott Capital)				Brokerage		3.0		$   66,289,000		0.6%		$   220,534.00		0.2		223,591				$   1,008,152.65								$   4,061,834				$   15,461,000.00				$   1,568,100.58								$   357,875.00				$   36,086,000.00				$   585,913.12		0.0

		596M		PERS-BLACKROCK R1000G-USLCGR		RUSSELL 1000 GROWTH		Passive		0.8		1,002,882,000		8.9%		$   80,230.56		0.1		1,272,629,000		9.5%		$   93,321.52		0.1		1,408,098,000		10.0%		$   108,807		0.1		$   898,773,000.00		6.7%		$   83,947.76		0.1				0.0%		$   40,978.71		0.0				0.0%		$   - 0		0.0												2013-06                     37 Mandates		2014-06                            36 Mandates		2015-06                                   19 Mandates		2016-06                                            16 Mandates		2017-06                                            12 Mandates		2018-06                                            12 Mandates

		596N		PERS-BLACKROCK R1000V-USLCVA		RUSSELL 1000 VALUE		Passive		0.8		682,630,000		6.1%		$   54,610.40		0.0		845,605,000		6.3%		$   61,536.62		0.1		882,066,000		6.3%		$   69,755		0.1		$   697,523,000.00		5.2%		$   56,707.55		0.0				0.0%		$   33,251.78		0.0				0.0%		$   - 0		0.0										Passive		31.1%		34.5%		35.5%		34.4%		24.8%		28.8%

		59DZ		PERS-OST R2000 SYNTH-USSCCO		RUSSELL 2000 (DAILY)		Passive		0.0		182,174,000		1.6%		$   - 0		0.0		341,773,000		2.6%		$   - 0		0.0		366,684,000		2.6%		$   - 0		0.0		$   351,054,000.00		2.6%		$   - 0		0.0		$   446,540,000.00		3.4%				0.0		$   525,377,000.00		4.0%				0.0										Systematic		9.5%		17.3%		36.4%		45.1%		56.5%		55.9%

		59DX		PERS-OST S&P 400 INDEX-USMDCO		S&P 400 MIDCAP INDEX (DAILY)		Passive		0.0		287,656,000		2.6%		$   - 0		0.0		471,780,000		3.5%		$   - 0		0.0		502,707,000		3.6%		$   - 0		0.0		$   748,399,000.00		5.6%		$   - 0		0.0		$   608,054,000.00		4.6%				0.0		$   692,208,000.00		5.3%				0.0										Traditional		58.8%		48.2%		28.1%		20.6%		18.7%		15.0%

		59DY		PERS-OST S&P 500 INDEX-USLCCO		S&P 500 INDEX (DAILY)		Passive		0.0		1,350,974,000		12.0%		$   - 0		0.0		1,682,313,000		12.6%		$   - 0		0.0		1,808,747,000		12.9%		$   - 0		0.0		$   1,880,912,000.00		14.1%		$   - 0		0.0		$   2,213,146,000.00		16.8%				0.0		$   2,530,547,000.00		19.4%				0.0										Fees		31.6		27.5		17.6		12.0		11.0		11.0

		59GR		PERS-DFA US MCV-USMCCO		RUSSELL MICROCAP VALUE		Systematic		70.0		157,417,000		1.4%		$   1,101,919.00		1.0		196,673,000		1.5%		$   1,289,157.53		1.0		198,087,000		1.4%		$   1,332,176		1.0		$   187,747,000.00		1.4%		$   1,278,062.57		1.0		$   238,463,000.00		1.8%		$   1,571,703.83		1.3		$   254,520,000.00		2.0%		$   1,774,962.28		1.4

		59GA		PERS-OST RAFI-USLCCO		RUSSELL 1000 (DAILY)		Systematic		5.5		712,117,000		6.3%		$   391,664.35		0.3		1,216,507,000		9.1%		$   561,645.57		0.5		1,271,921,000		9.1%				0.5		$   1,334,600,000.00		10.0%		$   692,144.00		0.6				0.0%		$   188,574.00		0.0				0.0%		$   - 0		0.0

		59GX		PERS-OST RISK PREMIA-USLCCO		RISK PREMIA CUSTOM INDEX		Systematic		1.5				0.0%		$   - 0		0.0		628,940,000		4.7%		$   45,462.71		0.1		707,525,000		5.0%		$   112,251		0.1		$   780,650,101.28		5.9%		$   108,197.69		0.1		$   2,457,779,000.00		18.7%		$   297,037.00		0.3		$   2,925,432,000.00		22.5%		$   417,957.84		0.3												Weight

		59HQ		PERS-DFA LCC-USLCCO		RUSSELL 1000		Systematic		7.0				0.0%		$   - 0		0.0		0		0.0%		$   - 0		0.0		2,721,093,000		19.4%		$   1,031,670		1.4		$   3,493,633,000.00		26.2%		$   2,309,109.77		1.8		$   4,484,374,000.00		34.1%		$   2,911,233.86		2.4		$   3,834,392,000.00		29.5%		$   3,112,392.20		2.1												2013-09                              34 Mandates		2014-09                                   21 Mandates		2015-09                                         17 Mandates		2016-09                                               15 Mandates

		598U		MFS INSTITUTIONAL		RUSSELL 1000 VALUE		Traditional		28.9		909,121,000		8.1%		$   2,631,159.08		2.3		1,113,397,000		8.3%		$   3,009,320.01		2.4				0.0%		$   925,748		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Core		29.3%		24.8%		21.5%		25.6%

		59ACA14		NORTHERN TRUST DOMESTIC EQUITY		RUSSELL 3000		Traditional		50.0		678,094,000		6.0%		$   3,390,470.00		3.0		7,352		0.0%		$   1,669,871.34		0.0				0.0%		$   284,223		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Value		28.5%		32.3%		43.5%		50.0%

		598W		PERS-AJO-USLCVA		RUSSELL 1000 VALUE		Traditional		19.2		910,681,000		8.1%		$   1,746,969.98		1.5		1,143,135,000		8.6%		$   2,059,808.32		1.6		1,221,517,000		8.7%		$   2,238,967		1.7		$   1,139,979,000.00		8.6%		$   2,199,657.38		1.6		$   1,341,432,000.00		10.2%		$   2,250,366.10		2.0		$   816,381,000.00		6.3%		$   2,068,325.91		1.2										Large/Mid Growth		27.0%		28.8%		21.5%		12.3%

		59AS		PERS-AQR US SC-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0		206,367,000		1.8%		$   1,485,188.80		1.3		262,088,000		2.0%		$   1,729,511.55		1.4		208,113,000		1.5%		$   1,242,221		1.1				0.0%				0.0				0.0%				0.0				0.0%				0.0										Small Core		4.8%		5.9%		5.5%		5.5%

		59GB		PERS-AQR RELAXED CONSTR-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0		$   211,276,000.00		1.6%				1.1		$   249,975,000.00		1.9%		$   1,683,981.90		1.4		$   268,255,000.00		2.1%		$   1,808,186.00		1.5										Small Value		6.23%		6.55%		5.56%		5.74%

		59AR		PERS-BOSTON CO.-USSCVA		RUSSELL 2000 VALUE		Traditional		80.0		236,682,000		2.1%		$   1,893,456.00		1.7		291,261,000		2.2%		$   2,185,035.00		1.7		245,202,000		1.7%		$   1,889,764		1.4		$   241,313,000.00		1.8%		$   1,843,877.87		1.4		$   292,951,000.00		2.2%		$   2,215,481.00		1.8		$   312,125,000.00		2.4%		$   2,474,339.52		1.9										Small Growth		3.56%		1.67%		2.46%		0.89%

		59GS		PERS-CALLAN US MCV-USMCCO		RUSSELL MICROCAP VALUE		Traditional		70.0		102,579,000		0.9%		$   718,053.00		0.6		124,564,000		0.9%		$   871,948.00		0.7		127,489,000		0.9%		$   803,187		0.6		$   124,286,000.00		0.9%		$   767,828.57		0.7		$   167,201,000.00		1.3%		$   978,594.00		0.9		$   196,394,000.00		1.5%		$   1,174,669.51		1.1												99.4%		100.0%		100.0%		100.0%

		592F		PERS-COLUMBIA WANGER-USSCCO		RUSSELL 2500 INDEX		Traditional		35.3		731,100,000		6.5%		$   2,581,647.69		2.3		883,759,000		6.6%		$   2,943,062.00		2.3		793,655,000		5.7%		$   2,597,317		2.0		$   737,255,000.00		5.5%		$   2,547,247.00		2.0				0.0%		$   41,466.00		0.0				0.0%		$   - 0		0.0												14.57%		14.11%		13.47%		12.09%

		59E6		PERS-EAM US MCG-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		50.0		127,694,000		1.1%		$   638,470.00		0.6		126,555,000		0.9%		$   759,811.00		0.5		148,600,000		1.1%		$   667,454		0.5		$   119,182,000.00		0.9%		$   620,273.00		0.4		$   151,396,000.00		1.2%		$   686,752.00		0.6		$   190,897,000.00		1.5%		$   836,976.02		0.7

		59B9		PERS-JACKSON SQUARE-USLCGR		RUSSELL 1000 GROWTH		Traditional		41.4		558,559,000		5.0%		$   2,313,925.28		2.1		720,044,000		5.4%		$   2,736,813.97		2.2		808,249,000		5.8%		$   3,181,017		2.4				0.0%		$   293,315.08		0.0				0.0%				0.0				0.0%				0.0

		59B5		PERS-NEXT CENTURY MC-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		86.8		145,019,000		1.3%		$   1,259,137.42		1.1		96,536,000		0.7%		$   1,259,749.00		0.6		84,454,000		0.6%		$   657,537		0.5				0.0%		$   91,047.00		0.0				0.0%				0.0				0.0%				0.0

		59E5		PERS-NEXT CENTURY SC-USSCGR		RUSSELL 2000 GROWTH		Traditional		86.8		128,599,000		1.1%		$   1,116,569.64		1.0		0		0.0%		$   1,038,873.50		0.0		111,904,000		0.8%		$   872,861		0.7				0.0%		$   421,105.92		0.0				0.0%				0.0				0.0%				0.0

		598X		PERS-PIMCO-USLCCO		RUSSELL 1000		Traditional		14.8		622,125,000		5.5%		$   922,968.16		0.8		529,703,000		4.0%		$   795,384.00		0.6				0.0%		$   1,723,037		0.0				0.0%		$   - 0		0.0				0.0%		 		0.0				0.0%		 		0.0

		592G		PERS-WELLINGTON-USSCCO		RUSSELL 2000		Traditional		59.2		356,003,000		3.2%		$   2,108,112.23		1.9		444,836,000		3.3%		$   2,508,994.96		2.0		397,695,000		2.8%		$   2,289,934		1.7		$   376,162,000.00		2.8%		$   2,234,912.19		1.7		$   505,178,000.00		3.8%		$   2,653,583.21		2.3		$   436,470,000.00		3.4%		$   2,905,120.48		2.0

		59AE		PERS-WELLS CAPITAL-USLCGR		RUSSELL 1000 GROWTH		Traditional		26.0		754,029,000		6.7%		$   1,960,475.40		1.7		965,603,000		7.2%		$   2,317,026.06		1.9				0.0%		$   713,080		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0

		59BY		PYRAMIS LARGE CAP CORE		RUSSELL 1000		Traditional		28.0		368,383,000		3.3%		$   1,031,472.40		0.9				0.0%		$   486,584.07		0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0

				Total								11,277,174,000		100%		$   27,647,033.39		24.5		13,357,708,352		100%		$   29,431,069.38		19.7		$   14,013,806,000.00		100%		$   26,802,839		15.6		$   13,322,744,101.28		100%		$   17,115,533.93		12.5		$   13,156,489,000.00		100%		$   15,910,878.39		12.8		$   13,019,084,000.00		100%		$   17,158,842.88		12.1

																		0.00245								0.00220								0.00191								0.0013						 		0.0012						 		0.0013										1.605%

																		0.00316								0.00275								0.00176								0.0012								0.0011								0.0011

												Passive		31.1%				0.1				34.5%				0.1				35.5%				0.1				34.4%				0.1				24.8%				0.0				28.8%				0.0										1.303%

												Systematic		9.5%				2.6				17.3%				3.0				36.4%				4.0				45.1%				4.6				56.5%				5.3				55.9%				5.3										0.302%

												Traditional		58.8%				21.6				48.2%				16.6				28.1%				11.5				20.6%				7.8				18.7%				7.5				15.0%				6.9										0.110%

																		1.54912														21 managers

																		1.31699

																		 

												Jun-13								Jun-14								Jun-15								Jun-16								Jun-17								Jun-18

		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight				Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont												Weight

		592Q		GENESIS				Traditional				$   598,634,000		5.0%		$   3,618,936.12		3.0		$   704,276,000		4.5%		$   3,723,862.00		2.38		$   647,263,000		4.3%		$   3,822,084		2.53		$   602,321,000.00		4.7%		$   3,359,407.52		2.61		$   623,393,000		3.9%		$   3,415,839.43		2.16		$   435,101,000		3.0%		$   3,415,839.43		2.32

		592S		ACADIAN		ACWI IMI X-US		Systematic				$   769,356,000		6.5%		$   2,622,097.53		2.2		$   994,778,000		6.4%		$   2,999,209.00		1.92		$   890,090,000		5.9%		$   3,021,364		2.00		$   837,144,000.00		6.5%		$   2,801,282.81		2.18		$   1,068,717,000		6.8%		$   3,124,291.86		1.97		$   811,327,000		5.5%		$   3,124,291.86		2.12												2013-06                     28 Mandates		2014-06                            28 Mandates		2015-06                                   32 Mandates		2016-06                                            24 Mandates		2017-06                                            24 Mandates		2018-06                                            24 Mandates

		596B		BRANDES		ACWI IMI X-US		Traditional				$   732,972,000		6.2%		$   2,670,335.00		2.2		$   935,233,000		6.0%		$   3,276,735.00		2.09		$   908,539,000		6.0%		$   3,359,306		2.22		$   805,705,000.00		6.3%		$   3,144,586.00		2.44		$   958,111,000		6.1%		$   3,391,259.00		2.14		$   860,045,000		5.8%		$   3,391,259.00		2.30										Passive		13.8%		13.0%		12.2%		9.3%		0.0%		0.0%

		596F		TT INTERNATIONAL		WORLD X-US Growth		Traditional				$   575,985,000		4.8%		$   1,791,339.19		1.5		$   706,927,000		4.5%		$   2,062,861.15		1.32		$   712,559,000		4.7%		$   2,116,132		1.40		$   632,551,000.00		4.9%		$   2,045,439.00		1.59		$   - 0		0.0%		$   1,312,456.99		- 0		$   - 0		0.0%		$   1,312,456.99		- 0										Systematic		24.2%		24.1%		22.4%		22.9%		48.6%		53.0%

		597N		LAZARD		ACWI IMI X-US		Traditional				$   815,710,000		6.9%		$   957,997.64		0.8		$   1,014,447,000		6.5%		$   1,258,676.34		0.80		$   995,503,000		6.6%		$   1,266,660		0.84		$   923,327,000.00		7.2%		$   1,316,644.38		1.02		$   930,092,000		5.9%		$   1,024,602.63		0.65		$   906,698,000		6.2%		$   1,024,602.63		0.70										Traditional		65.5%		62.9%		65.3%		67.7%		51.4%		47.0%

		598V		ARROWSTREET		ACWI IMI X-US		Systematic				$   1,134,441,000		9.5%		$   3,572,697.46		3.0		$   1,464,874,000		9.4%		$   4,235,741.44		2.71		$   1,262,125,000		8.3%		$   3,767,912		2.49		$   1,199,111,000.00		9.3%		$   6,010,794.18		4.67		$   1,448,386,000		9.2%		$   6,553,690.54		4.14		$   1,536,634,000		10.4%		$   6,553,690.54		4.45										Fees		40.5		43.0		37.0		36.0		34.0		36.0

		599X		PYRAMIS   		ACWI IMI X-US		Traditional				$   1,015,264,000		8.5%		$   3,820,887.86		3.2		$   1,238,288,000		7.9%		$   4,350,941.00		2.78		$   1,119,070,000		7.4%		$   4,180,839		2.76		$   841,179,000.00		6.5%		$   3,577,104.80		2.78		$   - 0		0.0%		$   1,910,431.07		- 0		$   - 0		0.0%		$   1,910,431.07		- 0

		599Y		WALTER SCOTT		MSCI WORLD X -US		Traditional				$   664,845,000		5.6%		$   2,338,975.33		2.0		$   758,950,000		4.8%		$   2,543,509.00		1.63		$   754,237,000		5.0%		$   2,614,413		1.73		$   759,242,000.00		5.9%		$   2,548,755.53		1.98		$   774,956,000		4.9%		$   2,522,717.97		1.59		$   782,557,000		5.3%		$   2,522,717.97		1.71

		59A4		ALLIANCE BERNSTEIN		ACWI Value		Traditional				$   752,862,000		6.3%		$   2,725,259.39		2.3		$   984,482,000		6.3%		$   3,479,558.00		2.22		$   1,035,415,000		6.8%		$   3,736,983		2.47		$   781,901,000.00		6.1%		$   3,357,037.29		2.61		$   962,708,000		6.1%		$   3,430,359.07		2.17		$   748,478,000		5.1%		$   3,430,359.07		2.33

		59AX		ARROWSTREET EM		EM		Systematic				$   421,550,000		3.5%		$   2,860,600.89		2.4		$   472,763,000		3.0%		$   2,892,293.00		1.85		$   467,963,000		3.1%		$   3,063,657		2.02		$   401,305,000.00		3.1%		$   2,535,508.76		1.97		$   508,989,000		3.2%		$   2,987,775.98		1.89		$   468,403,000		3.2%		$   2,987,775.98		2.03

		59AY		AQR 		MSCI WORLD X -US		Traditional				$   907,714,000		7.6%		$   3,528,792.89		3.0		$   1,120,791,000		7.2%		$   4,100,175.00		2.62		$   1,076,968,000		7.1%		$   4,159,541		2.75		$   904,490,000.00		7.0%		$   3,775,778.08		2.93		$   1,085,946,000		6.9%		$   3,236,234.00		2.05		$   780,163,000		5.3%		$   3,236,234.00		2.20

		59ACA14		NORTHERN TRUST INT'L EQUITY		MSCI WORLD X -US IMI		Traditional				$   243,685,000		2.1%		$   959,863.00		0.8		$   304,506,000		1.9%		$   1,162,919.00		0.74		$   1		0.0%		$   791,112		0.52		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DP		UBS 		MSCI ACWI Growth Net		Traditional				$   422,349,000		3.6%		$   969,220.98		0.8		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		 		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DQ		VICTORY				Traditional				$   195,603,000		1.6%		$   1,486,817.54		1.3		$   235,419,000		1.5%		$   1,766,142.00		1.13		$   235,787,000		1.6%		$   1,791,246		1.18		$   233,064,000.00		1.8%		$   1,834,579.00		1.43		$   - 0		0.0%		$   1,183,045.00		- 0		$   - 0		0.0%		$   1,183,045.00		- 0

		59DR		DIMENSIONAL SMALL CAP VALUE				Systematic				$   226,810,000		1.9%		$   1,323,940.00		1.1		$   305,494,000		2.0%		$   1,878,718.00		1.20		$   288,032,000		1.9%		$   1,871,624		1.24		$   261,231,000.00		2.0%		$   1,800,937.07		1.40		$   339,734,000		2.1%		$   2,042,962.15		1.29		$   281,941,000		1.9%		$   2,042,962.15		1.39

		59DS		HARRIS				Traditional				$   233,301,000		2.0%		$   1,986,958.00		1.7		$   295,754,000		1.9%		$   2,518,325.00		1.61		$   291,553,000		1.9%		$   2,526,636		1.67		$   255,142,000.00		2.0%		$   2,390,841.00		1.86		$   339,097,000		2.1%		$   2,673,020.00		1.69		$   269,413,000		1.8%		$   2,673,020.00		1.81

		59DU		PYRAMIS				Traditional				$   295,875,000		2.5%		$   2,164,735.61		1.8		$   373,711,000		2.4%		$   2,610,129.00		1.67		$   365,109,000		2.4%		$   2,623,228		1.73		$   300,427,000.00		2.3%		$   2,440,491.52		1.90		$   358,116,000		2.3%		$   2,443,442.00		1.54		$   1		0.0%		$   2,443,442.00		1.66

		59DW		TEMS				Systematic				$   212,237,000		1.8%		$   387,186.74		0.3		$   240,909,000		1.5%		$   391,596.53		0.25		$   216,068,000		1.4%		$   390,736		0.26		$   - 0		0.0%		$   77,922.56		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59E'8		SSGA				Passive				$   1,644,111,000		13.8%		$   482,885.35		0.4		$   2,042,349,000		13.0%		$   569,943.90		0.36		$   1,849,001,000		12.2%		$   574,346		0.38		$   1,201,926,000.00		9.3%		$   418,026.00		0.32		$   - 0		0.0%		$   218,404.00		- 0		$   - 0		0.0%		$   218,404.00		- 0

		59FZ		DFA EM Small Cap EM				Systematic				$   114,188,000		1.0%		$   762,356.26		0.6		$   132,330,000		0.8%		$   782,341.00		0.50		$   130,042,000		0.9%		$   862,300		0.57		$   122,709,000.00		1.0%		$   766,897.00		0.60		$   146,667,000		0.9%		$   904,198.00		0.57		$   154,694,000		1.1%		$   904,198.00		0.61

		59G7		WILLIAM BLAIR				Traditional				$   186,549,000		1.6%		$   1,383,242.00		1.2		$   218,904,000		1.4%		$   1,408,269.00		0.90		$   216,857,000		1.4%		$   1,343,583		0.89		$   192,994,000.00		1.5%		$   1,328,477.33		1.03		$   232,599,000		1.5%		$   1,438,059.00		0.91		$   236,439,000		1.6%		$   1,438,059.00		0.98

				WESTWOOD				Traditional				$   137,291,000		1.2%		$   960,604.00		0.8		$   172,839,000		1.1%		$   - 0		- 0		$   166,038,000		1.1%		$   1,067,655		0.71		$   260,546,000.00		2.0%		$   1,476,514.00		1.15		$   327,998,000		2.1%		$   2,001,614.00		1.26		$   323,149,000		2.2%		$   2,001,614.00		1.36

		59HL		EAM GLOBAL MICRO				Traditional						0.0%						$   103,078,000		0.7%		$   - 0		- 0		$   114,735,000		0.8%		$   516,448		0.34		$   122,016,000.00		0.9%		$   565,666.00		0.44		$   143,052,000		0.9%		$   652,919.00		0.41		$   153,529,000		1.0%		$   652,919.00		0.44

		59HM		DFA GLOBAL MICRO				Systematic				$   - 0		0.0%						$   153,933,000		1.0%		$   101,992.00		0.07		$   139,919,000		0.9%		$   1,044,112		0.69		$   129,241,000.00		1.0%		$   963,527.77		0.75		$   167,720,000		1.1%		$   - 0		- 0		$   166,825,000		1.1%		$   - 0		- 0																						OPERF Public Equity (net)		MSCI ACWI IMI (Net)				Date		1-Year Excess Return (net)		3 -year Rolling Excess Return (net)		5 -year Rolling Excess Return (net)

		59HF		WILLIAM BLAIR II				Traditional		86.8		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   150,830,000		1.0%		$   1,242,324		0.82		$   134,841,000.00		1.0%		$   1,293,352.77		1.00		$   152,010,000		1.0%		$   - 0		- 0		$   148,873,000		1.0%		$   - 0		- 0																				2008		-42.57%		-42.34%				CY 2008		-0.23%

		59GW		LAZARD CEF				Traditional		14.8		$   - 0		0.0%						$   336,801,000		2.2%		$   701,852.00		0.45		$   654,311,000		4.3%		$   1,927,748		1.27		$   581,748,000.00		4.5%		$   2,644,018.37		2.05		$   1,245,591,000		7.9%		$   3,248,737.00		2.05		$   1,271,425,000		8.6%		$   3,248,737.00		2.21																				2009		36.91%		36.41%				CY 2009		0.50%

		59GV		WELLS CAP CEF				Traditional		59.2		$   - 0		0.0%						$   339,272,000		2.2%		$   1,223,537.44		0.78		$   441,730,000		2.9%		$   1,824,323		1.21		$   387,587,000.00		3.0%		$   1,998,544.10		1.55		$   - 0		0.0%		$   1,012,299.00		- 0		$   - 0		0.0%		$   1,012,299.00		- 0																				2010		15.69%		14.35%				CY 2010		1.34%

		 		LACM LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		 				$   - 0		0.0%		$   - 0		- 0		$   889,565,000		5.6%		$   1,078,941.00		0.68		$   985,113,000		6.7%		$   1,078,941.00		0.73																				2011		-8.23%		-7.89%				CY 2011		-0.34%		0.44%

		 		AQR LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   832,327,000		5.3%		$   423,135.00		0.27		$   900,833,000		6.1%		$   423,135.00		0.29																				2012		17.47%		16.38%				CY 2012		1.09%		0.62%

		 		ARROWSTREET LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   817,651,000		5.2%		$   533,191.00		0.34		$   933,701,000		6.3%		$   533,191.00		0.36																				2013		26.68%		23.55%				CY 2013		3.13%		1.13%		1.07%

		 		ACADIAN LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   858,524,000		5.4%		$   646,296.00		0.41		$   907,151,000		6.2%		$   646,296.00		0.44																				2014		3.31%		3.84%				CY 2014		-0.53%		1.12%		0.82%

		59GY		OST INT'L RiSK PREMIA				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   611,724,000		3.9%		$   - 0		- 0		$   667,527,000		4.5%		$   - 0		- 0																				2015		-1.75%		-2.19%				CY 2015		0.44%		0.88%		0.64%

		 		 				 		28.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0																				2016		9.80%		8.36%				CY 2016		1.44%		0.43%		1.04%

				Total								$   11,878,983,000		104%		$   43,375,728.78		36.5		$   15,651,108,000		100%		$   50,039,325.80		29.6		$   15,129,744,001.00		100%		$   55,506,311		34.2		$   12,871,748,000.00		100%		$   54,472,132.84		39.6		$   15,823,673,000		100%		$   53,409,920.69		28.0		$   14,730,019,001		100%		$   53,409,920.69		30.1																				2017								YTD 2017		1.29%		0.86%		0.98%

																		0.00365								0.0032								0.0037								0.0042								0.0034								0.0036

																		0.00405								0.0043								0.0037								0.0036								0.0052								0.0052

												Passive		13.8%				0.1				13.0%				0.1		 		12.2%				0.1				9.3%				0.1		 		0.0%				0.0		 		0.0%				0.0

												Systematic		24.2%				2.6				24.1%				3.0		 		22.4%				4.0				22.9%				4.6				48.6%				5.3				53.0%				5.3

												Traditional		65.5%				21.6				62.9%				16.6				65.3%				11.5				67.7%				7.8				51.4%				7.5				47.0%				6.9



																28 managers								28 managers								28 managers																23 managers								23 managers



																																																																										Period ending 9/30/17		Market Value		1 month		3 month		YTD

																																																																										Los Angeles Capital Management		$   927,844,000		1.15%		4.30%		15.68%

																																																																										Acadian		$   879,245,000		0.19%		2.41%		N/A

																																																																										AQR		$   857,080,000		-0.26%		2.96%		N/A

																																																																										Arrowstreet		$   857,228,000		1.29%		4.84%		N/A

																																																																										OPERF Global Low Volatiltiy		$   3,521,397,000		0.60%		3.63%		15.82%

																																																																										MSCI ACWI IMI Minimum Volatility (net)				0.29%		2.84%		13.34%

																																																																										MSCI ACWI IMI (net)				2.14%		5.32%		17.24%

																																																																										 

																																																																										Source: State Street















OPERF Domestic Equity

Passive	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.3109215127832558	0.3454260175718124	0.35452909794812348	0.34352239787911409	0.24837477536750116	0.28789521597679224	Systematic	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	9.5405196372779194E-2	0.17250024773999498	0.36440771336494882	0.45095109953364176	0.56478525539754565	0.55937875506448842	Traditional	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.5877951337808569	0.48207373468819265	0.28106318868692776	0.20552650258724406	0.18683996923495322	0.14995425177378072	Fees	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	31.6	27.5	17.600000000000001	12	11	11	% Allocation by Strategy Type

Fee (bps)

OPERF Domestic Equity

Large/Mid Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.29326779918444107	0.24800237173051282	0.21542891345862789	0.25595035642462521	Large/Mid Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.28504916213937992	0.32330725346880268	0.43504220052710879	0.50032748128531623	Large/Mid Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.27015367502532106	0.28762680683589831	0.21478833087884905	0.12279962653064566	Small Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	4.7722683005511843E-2	5.8888020254469084E-2	5.4544711122731397E-2	5.458455063550869E-2	Small Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	6.2342303133746099E-2	6.5474254785128444E-2	5.5580261350842167E-2	5.7392230473509824E-2	Small Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	3.5586220448491794E-2	1.6701292925188706E-2	2.461558266184076E-2	8.9457546503943757E-3	% Allocation by Strategy Type

OPERF Global/International Equity

Passive	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.1384050301275791	0.13049229485861322	0.12220966857587216	9.3377061141967671E-2	0	0	Systematic	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.24232562669716762	0.24056322402222258	0.22434213029484559	0.22924166942982413	0.48598097293845743	0.53049144060639086	Traditional	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.654823649465615	0.62894448111916412	0.65344820112928226	0.6773812694282082	0.51401902706154257	0.46950855939360925	Fees	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	40.5	43	37	36	34	36	% Allocation by Strategy Type

Fee (bps)

OPERF Public Equity Excess Return



1-Year Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	-2.3000000000000242E-3	5.0000000000000044E-3	1.3400000000000023E-2	-3.4000000000000002E-3	1.0899999999999993E-2	3.1299999999999994E-2	-5.2999999999999992E-3	4.3999999999999977E-3	1.440000000000001E-2	1.2899999999999995E-2	3 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	4.4000000000000003E-3	6.1999999999999998E-3	1.1299999999999999E-2	1.1200000000000015E-2	8.8000000000000023E-3	4.2999999999999983E-3	8.5999999999999965E-3	5 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	1.0699999999999999E-2	8.199999999999999E-3	6.4000000000000029E-3	1.0399999999999993E-2	9.8000000000000032E-3	









Fee Reduction

								2013-11								2015-06								2016-09

				Strategy Type		Fees		Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont

		DEF 59DX SP 400		Passive		0.0		325,094,000		2.2%		0.0				502,706,505		3.6%		0.0				535,819,000		4.1%		0.0														Fee Cont		2013-11		2015-06		2016-09

		DEF 59DY SP 500		Passive		0.0		1,532,058,000		10.5%		0.0				1,808,746,776		12.9%		0.0				1,953,376,000		14.9%		0.0														Passive		0.1		0.1		0.1

		DEF NORTHERN TRUST		Traditional		50.0		781,425,000		5.3%		2.7						0.0%		0.0						0.0%		0.0														Traditional		23.3		12.6		7.6

		DEF PYRAMIS LCC		Traditional		28.0		424,423,000		2.9%		0.8						0.0%		0.0						0.0%		0.0														Systematic		1.3		2.9		3.4

		DEF WELLS CAP LCC		Traditional		38.0		900,997,000		6.2%		2.3						0.0%		0.0						0.0%		0.0														Total		24.6		15.6		11.1

		DEF 598W AJO		Traditional		19.2		1,139,200,844		7.8%		1.5				1,221,516,561		8.7%		1.7				1,186,633,000		9.0%		1.7

		DEF 59AS AQR SCV		Traditional		72.0		242,776,000		1.7%		1.2						0.0%		0.0				0		0.0%		0.0														Asset		2013-11				2016-09

		DEF 59GS Callan Monthly		Traditional		70.0		117,465,000		0.8%		0.6				127,488,733		0.9%		0.6				134,149,000		1.0%		0.7														Passive		27%		35%		34%

		DEF 59B9 Delaware		Traditional		41.4		663,620,000		4.5%		1.9				808,248,725		5.8%		2.4				0		0.0%		0.0														Traditional		62%		30%		18%

		DEF 59GR DFA Microcap Value		Systematic		70.0		189,119,000		1.3%		0.9				198,087,112		1.4%		1.0				202,624,000		1.5%		1.1														Systematic		11%		35%		48%

		DEF 59E6 EAM		Traditional		50.0		156,177,000		1.1%		0.5				148,600,332		1.1%		0.5				128,718,000		1.0%		0.5

		DEF 598U MFS		Traditional		28.9		1,032,195,000		7.1%		2.0						0.0%		0.0						0.0%		0.0

		DEF 59GX MSCI Risk Premia		Systematic		1.5		628,510,083		4.3%		0.1				707,525,393		5.0%		0.1				2,147,519,000		16.4%		0.2

		DEF 59B5 Next Century Micro		Traditional		86.8		185,832,000		1.3%		1.1				84,454,234		0.6%		0.5				0		0.0%		0.0

		DEF 59E5 Next Century Small		Traditional		86.8		151,266,000		1.0%		0.9				111,903,716		0.8%		0.7				0		0.0%		0.0

		DEF R1000 PIMCO		Traditional		14.8		706,763,000		4.8%		0.7						0.0%		0.0				Dec-99		0.0%		0.0

		DEF 596M BR R1000G		Passive		0.8		1,163,856,000		8.0%		0.1				1,408,097,579		10.0%		0.1				936,756,000		7.1%		0.1

		DEF 596N BR R1000V		Passive		0.8		761,649,000		5.2%		0.0				882,065,941		6.3%		0.1				723,423,000		5.5%		0.0

		DEF 59DZ R2000		Passive		0.0		214,550,000		1.5%		0.0				366,684,180		2.6%		0.0				379,644,000		2.9%		0.0

		DEF 59GA Russell Fundamental		Systematic		5.5		805,020,000		5.5%		0.3				1,271,921,041		9.1%		0.5				0		0.0%		0.0

		DEF 59AR Boston Company		Traditional		80.0		278,403,000		1.9%		1.5				245,202,253		1.7%		1.4				255,812,000		1.9%		1.6

		DEF 592F Columbia Wanger		Traditional		35.3		837,809,000		5.7%		2.0				793,655,055		5.7%		2.0				0		0.0%		0.0

		DEF 592G Wellington Monthly		Traditional		59.2		434,012,000		3.0%		1.8				397,694,934		2.8%		1.7				410,971,000		3.1%		1.9

		DEF 59AE Wells Cap		Traditional		26.0		965,494,417		6.6%		1.7						0.0%		0.0				0		0.0%		0.0

		59HQ DFA US LARGE CORE		Systematic		7.0		0		0.0%		0.0				2,721,092,892		19.4%		1.4				3,911,056,000		29.8%		2.1

		59GB AQR 130-30		Traditional		72.0		0		0.0%		0.0				208,113,252		1.5%		1.1				223,410,000		1.7%		1.2

		Total						14,637,714,345		100.0%		24.6				14,013,805,214		100.0%		15.6				13,129,910,000		100.0%		11.1





















Passive	2013-11	2015-06	2016-09	0.10523528221092242	0.13073756827173366	0.10115402161934089	Traditional	2013-11	2015-06	2016-09	23.250175685869326	12.593854204853461	7.5757692426893897	Systematic	2013-11	2015-06	2016-09	1.2712848936688845	2.9689696527978997	3.410712678152402	Fee Contribution (bps) by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	% Allocation by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	Fees (RHS)	24.626695861749134	15.693561425923093	11.087635942461134	% Allocation by Strategy Type

Fee  (bps)



Synthetic exchange flows

																Equitizing/Bondizing Cash using Exchange Traded Futures

																		 

														$100 MM

														Synthetic Portfolio				 

														OST Initial Margin ($5 mm)																								Chicago Mercantile Exchange (CME)

																		VARIATION MARGIN						Citigroup														 

																		Futures drop in Price						Futures Commission Merchant (FCM)						Futures drop in Price								Futures Exchange

																		T+1 Cash Outflow from OST						 						T+1 Cash Outflow from OST

																		 						 						 

														Cash Investment																 

														($95 mm)				Futures increase in Price						OST Initial Margin ($5 mm)						Futures increase in Price

								100% Equitized or						 				T+1 Cash Inflow to OST						held at FCM						T+1 Cash Inflow to OST

								100% Bond-ized 						 

								with Futures

						 























Bloomberg Work Order Flow



				STOCKS



		 		Jan-00		OM <GO>										Jan-00		EMSX <GO>				TRITON SHOULD BE LAUNCHED

								Import Orders		Top tool bar										Trades should appear in New Orders Tab

								Drag and Drop Excel positions												Click on green RTE button

								Import   		Bottom tool bar										Pop Up Box Appears

								Left Click on Order row (bottom after buys and sells)												Select ITG (#113) From broker drop down button

								 and    Send to Desk/basket												Under Instructions Field write either 59DX, 59DY, or 59GA

																				Click on green Route button

						 														TRADES SHOULD NOW APPEAR IN TRITON



		 		Jan-00		EMSX <GO>

								Trades should appear in Completed Orders Tab								If Status show Working then 										Go to Working tab in EMSX

								Highlight trades 								 Highlight Trades in Routes tab		2) Actions								Highlight order and right click

								2) Actions		Top tool bar										Routing								2) Actions		Top tool bar

										Order Management												Cancel Route(s)								Order Management

												Auto Allocate																				Auto Allocate





		 		Jan-00		MOM <GO>

								Settlement tab

								"400" or "500"

								Highlight trades 

								2) Actions

										Send

												Selected

								3) View

										Released







				FUTURES



				Jan-00		OI <GO>												 

								Drag and Drop Excel positions										 

								1) Send To Desk

								Compliance Pop Up Box Flashes





						EMSX <GO>

								Trades should appear in New Orders Tab												If you want to Cancel Trades:		 

								Click on green RTE button												If Status Shows Working then

								Pop Up Box Appears												 Highlight Trades in Routes tab		2) Actions

								Select CITF from broker drop down button																Routing

								Under Instructions Field write either CRP 910, CRP 911, CRP 912, CRP 913																		Cancel Route(s)

								Click on green Route button, Pop-Up appears and re-affirm trade												OM <GO>

								TRADES SHOULD NOW APPEAR IN TRITON												Left Click and Cancel Order







						EMSX <GO>

								Trades should appear in New Orders Tab

								Click on green RTE button

								Pop Up Box Appears

								Select ITG (#113) From broker drop down button

								Under Instructions Field write either 59DX or 59DY

								Click on green Route button



								TRADES SHOULD NOW APPEAR IN TRITON





						FUTURES ROLL

						MAV <GO>

						BUY		Jan-00		Top tool bar

								"400" or "500"

								"400" or "500"		Bottom tool bar

								"400" or "500"

								"400" or "500"







OITP

		Return Details ( OREGON INTERMEDIATE TERM POOL - Since Incept )

		RETURN TYPE: Total

		OREGON INTERMEDIATE TERM POOL - 59C4 As of 28-Feb-13

		Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		ROR				ROR (Benchmark)				ROR (Excess)

		    2010-08-31		0.00		10,019,146.38		9,999,565.00		19,581.38		0.530		1.00530		0.514		1.00514		0.016

		    2010-09-30		10,019,146.38		25,113,770.46		14,997,388.34		97,235.74		0.710		1.00710		0.339		1.00339		0.371

		    2010-10-31		25,113,770.46		35,173,890.88		9,996,945.10		63,175.32		0.164		1.00164		0.424		1.00424		(0.260)

		    2010-11-30		35,173,890.88		45,059,609.73		9,996,069.88		(110,351.03)		(0.272)		0.99728		(0.427)		0.99573		0.155

		    2010-12-31		45,059,609.73		59,672,801.07		14,994,774.82		(381,583.48)		(0.654)		0.99346		(0.588)		0.99412		(0.066)

		    2011-01-31		59,672,801.07		70,062,532.69		9,993,938.46		395,793.16		0.562		1.00562		0.350		1.00350		0.212

		    2011-02-28		70,062,532.69		70,301,455.56		(6,095.44)		245,018.31		0.347		1.00347		(0.119)		0.99881		0.466

		    2011-03-31		70,301,455.56		70,430,029.83		10,648.81		117,925.46		0.169		1.00169		(0.008)		0.99992		0.177

		    2011-04-30		70,430,029.83		91,185,385.38		19,996,066.29		759,289.26		1.006		1.01006		0.788		1.00788		0.218

		    2011-05-31		91,185,385.38		91,747,852.00		(3,966.56)		566,433.18		0.601		1.00601		0.683		1.00683		(0.082)

		    2011-06-30		91,747,852.00		91,568,894.78		(3,991.03)		(174,966.19)		(0.188)		0.99812		(0.015)		0.99985		(0.173)

		    2011-07-31		91,568,894.78		102,704,601.22		9,995,581.75		1,140,124.69		1.174		1.01174		0.732		1.00732		0.442

		    2011-08-31		102,704,601.22		102,460,467.56		(4,467.65)		(239,666.01)		(0.236)		0.99764		0.508		1.00508		(0.744)

		    2011-09-30		102,460,467.56		101,777,600.78		(4,457.03)		(678,409.75)		(0.653)		0.99347		(0.287)		0.99713		(0.366)

		    2011-10-31		101,777,600.78		102,359,930.05		(4,427.33)		586,756.60		0.577		1.00577		0.266		1.00266		0.311

		    2011-11-30		102,359,930.05		102,262,120.34		(4,452.66)		(93,357.05)		(0.094)		0.99906		(0.130)		0.99870		0.036

		    2011-12-31		102,262,120.34		102,635,218.79		(4,448.40)		377,546.85		0.352		1.00352		0.249		1.00249		0.103

		    2012-01-31		102,635,218.79		103,837,564.66		(4,464.63)		1,206,810.50		1.222		1.01222		0.562		1.00562		0.660

		    2012-02-29		103,837,564.66		104,318,565.69		(4,516.93)		485,517.96		0.438		1.00438		(0.071)		0.99929		0.509

		    2012-03-31		104,318,565.69		104,688,616.40		(4,537.86)		374,588.57		0.354		1.00354		(0.077)		0.99923		0.431

		    2012-04-30		104,688,616.40		105,417,541.42		(4,553.95)		733,478.97		0.714		1.00714		0.433		1.00433		0.281

		    2012-05-31		105,417,541.42		105,576,179.88		(4,585.66)		163,224.12		0.155		1.00155		0.111		1.00111		0.044

		    2012-06-30		105,576,179.88		102,717,578.87		(3,097,817.78)		239,216.77		0.233		1.00233		0.052		1.00052		0.181

		    2012-07-31		102,717,578.87		103,696,840.76		(4,294.22)		983,556.11		0.958		1.00958		0.529		1.00529		0.429

		    2012-08-31		103,696,840.76		120,563,780.20		16,264,467.13		602,472.31		0.473		1.00473		0.149		1.00149		0.324

		    2012-09-30		120,563,780.20		151,359,226.62		30,045,167.72		750,278.70		0.508		1.00508		0.113		1.00113		0.395

		    2012-10-31		151,359,226.62		151,770,466.46		22,324.85		388,914.99		0.257		1.00257		(0.030)		0.99970		0.287

		    2012-11-30		151,770,466.46		152,326,401.10		27,287.60		528,647.04		0.348		1.00348		0.202		1.00202		0.146

		    2012-12-31		152,326,401.10		152,342,533.41		71,588.17		(55,455.86)		(0.037)		0.99963		(0.018)		0.99982		(0.019)

		    2013-01-31		152,342,533.41		162,720,899.54		10,243,662.24		134,703.89		0.082		1.00082		(0.080)		0.99920		0.162

		    2013-02-28		162,720,899.54		165,523,464.05		2,002,262.29		800,302.22		0.482		1.00482		0.824		1.00824		(0.342)

												 		4.62%				2.33%

		11:12

		11-Mar-13





Contacts

		FIRM		NAME		Tel. #		E-mail

		Able Noser		Carol Degannes		(646) 432-4124		cdegannes@abelnoser.com

		Able Noser		William Hines		(646) 432-4103		whines@ablenoser.com

		ITG		Michael Holstein		(415) 645-5900		michael.holstein@itg.com

		ITG		Chris Antipa		(415) 645-5901		chris.antipa@itg.com

		ITG		Eric Walcott		(212) 444-6171		eric.walcott@itg.com

		ITG		Operations (Maria Lagonigro)		(212) 444-6450		itg_ops@itg.com

		CitiGroup		Bob Parks (trader)		(312) 516-6167		robert.s.parks@citi.com

		CitiGroup		Dino Sanfelipo (trader)		(312) 516-6167

		CitiGroup		Paul Thiese (trader)		(312) 516-6167

		CitiGroup		Earl Morales (trader)		(312) 516-6167

		CitiGroup		Mary Baumgartner (Collateral)		(312) 516-6033		mary.baumgartner@citi.com		chicago.clientsrvcgrp@citi.com

		CitiGroup		Donna Delk(Collateral)		(312) 516-6250		donna.delk@citi.com

		CitiGroup		Jim Collins		(312) 516-6185

		Bloomberg		Jess Kletz		(415) 617-7081		AIM

		Bloomberg		Jenny Sassouni		(415) 617-7079		Core Terminal Report		Not Enterprise PORT

		Bloomberg		James Feliz		(415) 617-7009		Core

		Bloomberg		Scott Sorensen		(415) 617-7278		ssorensen7@bloomberg.net		West Coast Account Manager

		State Street		Jeff Shaw		(510) 337-5716		jdshaw@statestreet.com

		State Street		Marco Jiminez		(617) 664-9389		mvjimenez@statestreet.com								 

		SSB  		Allan Adraneda		(617) 664-9692		aladraneda@statestreet.com

		SSB STOCKS		Jean Souther		(617) 664-9693		JTSouther@statestreet.com

		SSB		Andy DeManbro		(617) 664-9689		ardemambro@statestreet.com

		SSB FUTURES				(617) 774-0167		TSY Purchase " P.A. ONLY"

		Barclays		Stephen Rosenblatt		(212) 526-3588		stephen.rosenblatt@barcap.com

		Barclays		Melanie Lambert		(212) 526-3588		melanie.lambert@barcap.com

		Frank Russell		Alex Frink		(206) 505-2076		Afrink@russell.com

		Frank Russell		Steve Tripp		(206) 505-2074		Stripp@russell.com

		 		 		 		 

		SSB Futures

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail

		SSB Futures		9-1-617-774-0167		Fax

		SSB Stocks

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail



mailto:cdegannes@abelnoser.commailto:stephen.rosenblatt@barcap.commailto:Afrink@russell.commailto:Stripp@russell.commailto:aladraneda@statestreet.commailto:ardemambro@statestreet.commailto:DeWitt.Miller@mscibarra.commailto:itg_ops@itg.commailto:michael.holstein@itg.commailto:whines@ablenoser.commailto:chris.antipa@itg.commailto:robert.s.parks@citi.commailto:ssorensen7@bloomberg.netmailto:eric.walcott@itg.commailto:mary.baumgartner@citi.commailto:chicago.clientsrvcgrp@citi.commailto:donna.delk@citi.commailto:JTSouther@statestreet.commailto:jdshaw@statestreet.commailto:mvjimenez@statestreet.commailto:melanie.lambert@barcap.com

Trading Instructions

		59DX Account is the S&P 400 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DX

		Account Name		Oregon State Treasury - 59DX

		59DY Account is the S&P 500 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DY

		Account Name		Oregon State Treasury - 59DY

		59DZ Account is the Russell 2000 Synthetic Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DZ

		Account Name		Oregon State Treasury - 59DZ

		59GA Account is the Russell Large Compay Fundamental Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GA

		Account Name		Oregon State Treasury - 59GA

		59GX Account is the MSCI Risk Premia Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GX

		Account Name		Oregon State Treasury - 59GX
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BlackRock Index funds

		R1 Growth (546761)

																												Fund		S&P 500		Difference				Sec Lending		Security Litigation Payments		Other		Total

												ATTRIBUTIONS														Jun-05		4.97%		4.91%		0.05%				0.01%		0.01%		0.03%		0.05%		0.03%

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY										Jun-05		15.85%		15.79%		0.06%				0.01%		0.03%		0.02%		0.06%		0.02%

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL						Jun-05		5.54%		5.49%		0.04%				0.02%		0.02%		0.01%		0.05%		0.01%

		1998		11.04%		11.04%		0.00%				0.01%		0.00%		-0.01%		0.00%		0.00%						Jun-05		-36.90%		-37.00%		0.10%				0.03%		0.08%		-0.01%		0.10%		-0.01%

		1999		33.19%		33.16%		0.03%				0.01%		-0.03%		0.06%		-0.01%		0.03%						Jul-05		26.80%		26.46%		0.33%				0.09%		0.22%		0.02%		0.33%		0.02%

		2000		-22.40%		-22.43%		0.03%				0.02%		0.01%		0.03%		-0.03%		0.03%						Jul-05		15.20%		15.06%		0.14%				0.02%		0.09%		0.04%		0.15%		0.04%

		2001		-20.37%		-20.42%		0.06%				0.02%		0.02%		-0.02%		0.03%		0.06%																								 

		2002		-27.84%		-27.88%		0.05%				0.02%		0.02%		0.02%		-0.01%		0.05%

		2003		29.78%		29.75%		0.03%				0.01%		0.01%		0.01%		0.00%		0.03%

		2004		6.39%		6.30%		0.09%				0.01%		0.02%		0.00%		0.06%		0.09%						Notes:

		2005		5.32%		5.26%		0.05%				0.01%		0.01%		0.00%		0.03%		0.05%						2005: Other includes +3 bps of trade variance

		2006		9.17%		9.07%		0.09%				0.02%		0.03%		0.03%		0.02%		0.09%						2006: Other includes +2 bps of trade variance

		2007		11.91%		11.81%		0.10%				0.02%		-0.03%		0.03%		0.08%		0.10%						2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2008		-38.19%		-38.44%		0.25%				0.03%		-0.11%		0.01%		0.32%		0.25%						2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2009		37.57%		37.21%		0.36%				0.03%		-0.02%		0.02%		0.33%		0.36%

		2010		16.84%		16.71%		0.13%				0.03%		-0.02%		0.02%		0.10%		0.13%

		2011		2.80%		2.64%		0.16%				0.03%		0.01%		0.01%		0.10%		0.16%

		2012		15.38%		15.26%		0.12%				0.04%		0.03%		-0.01%		0.06%		0.12%



		R1 Value (511153)

												ATTRIBUTIONS

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL

		1998		15.54%		15.44%		0.10%				0.01%		0.03%		0.00%		0.07%		0.10%

		1999		7.45%		7.35%		0.11%				0.01%		0.03%		-0.08%		0.14%		0.11%

		2000		7.23%		7.01%		0.22%				0.01%		-0.02%		0.07%		0.15%		0.22%

		2001		-5.59%		-5.59%		-0.00%				0.02%		-0.01%		0.01%		-0.02%		-0.00%

		2002		-15.52%		-15.52%		-0.00%				0.02%		-0.01%		0.00%		-0.01%		-0.00%

		2003		30.04%		30.03%		0.00%				0.01%		0.00%		0.02%		-0.03%		0.00%

		2004		16.51%		16.49%		0.02%				0.01%		-0.01%		0.01%		0.01%		0.02%

		2005		7.14%		7.05%		0.08%				0.02%		-0.01%		0.03%		0.03%		0.08%

		2006		22.27%		22.25%		0.02%				0.02%		-0.01%		0.00%		0.02%		0.02%

		2007		-0.01%		-0.17%		0.17%				0.03%		0.03%		0.04%		0.07%		0.17%

		2008		-36.74%		-36.85%		0.11%				0.05%		-0.06%		0.01%		0.11%		0.11%

		2009		20.16%		19.69%		0.46%				0.16%		0.10%		0.03%		0.17%		0.46%

		2010		15.73%		15.51%		0.23%				0.03%		-0.01%		0.02%		0.19%		0.23%

		2011		0.48%		0.39%		0.09%				0.03%		0.01%		0.01%		0.04%		0.09%

		2012		17.60%		17.51%		0.09%				0.04%		-0.02%		0.00%		0.07%		0.09%



		** Other includes: (1) Security litigation payments (2) Composite versus Primary Exchange pricing prior to 1/1/2002; and (3) Fees.

		Notes:

		2005: Other includes +3 bps of trade variance

		2006: Other includes +2 bps of trade variance

		2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2011: + 6 bps Sec Lit includes Enron in Jan and Marsh & McLennan in November
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Acknowledge 7 Acknowledge All

¥ DoNE_mosAIC oRD os Us[auv o o 2432 2424 24.59 300 2431 243743 243074 0% 1,107,471 0% o
' DoNE_TRANSOCEAN ORD Ric us Jauv o o 045 1045 10,54 5,500 1052 104693 104982 0% 1.612.770 o o
'/ DONE hUNIPER NETWORKS ORD [1pR us Jauv o o 2309 s.e7% 300 22.66 23.9 100 233 22.9387 23.1093 0% 1.647.394 0 o
/ DONE KINDER MORGAN ORD [kt us Jauv o o 71095 -0.89% 500 2100 2118 600 21.00 20,8521 211147 0% 4,593,821 o o
 DoNe L BRANDS ORD s us Jauv o o 7253 o0awW 100 esa0 7455 a0o 7250 72,2875 725377 0% 244,151 0 o
/ DONE  APARTMENT INVESTMEN... A1V us Jauv o o 4336 0.09% 4000 4338 43.05 2200 4338 43.004 433768 0% 278.530 o o
v Done aLLEGIon ORD e us Jauv o o 6708 -0.14% 100 54.63 74.00 200 67.18 66,7128 _67.1741 0% 196,551 0 o
'/ DONE [BED BATH AND BEVOND . sgBY us Jauv o o 40.52 -0.74% 200 4021 40.50 500 40.00 40,4745 _40.4501 o% as7.432 o o
v DoNe_prieY Bowes orD us Jauv o o 1759 -023% 200 1670 17.60 300 1715 17,1761 171597 0% 46,954 0 o
¥ Done_nucor orp us Jauv o o 47813 -rotw 00 47.31 49.29 00 47.87 47,8325 47,8721 0% se7.s85 o o
¥ DONE_[500DYEAR TIRE AND k. us Jauv o o 31585 -0.44% 100 3156 3239 200 31.60 313868 316077 0% 342,000 0 o
¥/ DONE [BOSTON PROPERTIES R...[3xP us Jauv o o 125,78 -0.7% 100 119,07 12671 100 125.88125.5523 125.8285 0% 166,32 o o
 Done_sTeRICYCLE ORD ReL us Jauv o o 7477 0.0 2,000 7290 77.80 200 74.649 74,4835 747774 0% 20,981 0 o
' DoNE |cABOT oI 8 GAS ORD _|coa us Jauv o o 21385 -a.a2% 1000 2133 2173 00 2137 216116 213709 0% 2,480,767 o o
¥/ DONE T ROWE PRICE GROUP ... TROW. us Jauv o o 5590 0.12% 100 65.77 66.84 100 65.96 65.7694 63.9604 0% 345,053 0 o
¥ DoNe_icws EnEraY oRD s us Jauv o o 183 045w 200 a7.07 428 200 416 41,1373 as.667 0% 316,468 o o
 Done_unum oro o us Jauv o o 3597 131w o0 a2.70 3777 200 33.97 33,9534 359823 0% 260,625 0 o
' DONE  HONEYWELL INTERNATL... HON us Jauv o o 105.0573  0.75% 400 108.70 109.29 400 108961087509 109.005 0% 709,183 o o
¥ DONE_[IRON MOUNTAIN ORD__[1RM us Jauv o o 35015 -023% 200 32.92 33.40 1000  33.97 339755 33.974 0% 409,004 0 o
'/ DONE _loweis ILLINoIS ORD ot us Jauv o o 17225 0.00% 3200 1651 1849 200 17,24 17,1606 17,244 0% 22835 o o
v Done sEsT BUY ORD. ey us Jauv o o 3941 -0.07% 200 39.01 39.55 1,000 39,449 39.4213 39,4487 0% 509,51 0 o
¥/ DONE_|GENERAL MOTORS GRD M us Jauv o o 319676 01 1100 3204 2,07 00 32.04 31,9643 320283 0% 5,046,513 o o
' DONE_|LEVEL 3 COMMUMICATL... [LviT us Jauv o o 47.155 -0.79% 100 43.91 4898 00 47.14 47,2397 47.1483 0% 673,104 0 o
 DONE [iLLUMINA ORD. us Jauv o o 14178 -072% 800l 140.80 141.80 00 141.80140.4796 1417368 0% 423,330 o o
' DONE_KIMBERLY CLARK ORD. us Jauv o o 11946 034% 100 118.11 118.99 400 119.59 119,643 119.5327 0% 567,619 0 o
¥/ DONE_|FRONTIER CoMMUNICA: us Jauv o o 4065 “0.24% 300 408 410 18600 408 40895 40867 0% 2471975 o o
v DoNe_aLLERGAN ORD us Jauv o o 230.66 -1.23% 100 230.30 232.20 2,000 230.20230.6633 2304878 0% asz819 0 o
¥/ DONE_VARIAN MEDICAL SYSTE.. VAR us Jauv o o 57.20 -0.03%) 100,259 97,5363 97.2393 0% 278,900 o o
' DONE_PHILIP MORRIS INTER... ] us Jauv o o 563455 07% 300 96.01 9660 300 9631 95,4961 96.3207] 0% 1,218,070 0 o
¥ DONE |CHESAPEAKE ENERGY ORD CHIC us Jauv o o 675 274w 2500 670 674 10000 672 683 66913 0% 5,982.47 o o
¥ DONE_[UNITED CONTINENTAL H...[UAL us Jauv o o 5547 1719 100 55.40 56.03 00 55.60 55683 55.5908 051,142,411 0 o
¥ Done_|coacr orD. ort us Jauv o o 3568 -1.00% 1,000 35.50 35.8 200 3355 357532 355748 0% 1,203,245 o o
' DONE_ALLSTATE ORD. w us Jauv o o 67425 -0.99% 100 63.02 748 100 67.55 67,3021 67,5178 0% 712,463 0 o
¥/ DONE [ELECTRONIC ARTS ORD oA us Jauv o o 8283 058w 200 s2.e8 83.00 200 83.00 82,6842 828612 0% 706,271 o o
' DONE_HENRY ScHEIN ORD_|usic us Jauv o o i52.65 -0.20% 100 35143 169.70 00 152.34152.2058 152,612 0% 268,659 0 o
¥/ DONE_[GOLDMAN SACHS GROU..6S us Jauv o o 74,5703 o.00% 300 174.22 174.67] 100 174.67174.1263 1746235 0% a18.291] o o
' DONE_MARATHON OIL ORD___ [MRO us Jauv o o 146128 0.06% 1,000 1458 1471 2,900 1471 14.6293 146284 0% 1,977.354 0 o
¥/ DONE REGIONS FINANGIAL ORD [RF us Jauv o o 10675 -0.37% 1,000 10.57 10.6¢ 200 1057 10.6285 10.6471 0% 2.651.502 o o
' DONE_METTLER ToLEDO ORD D us Jauv o o 40655 -0.02% 100 406.97] 407.0 00 407.23406.4355_407.0161] 0% avaa1 0 o
'/ DONE_ HUNTINGTON BANGSHA... [HBAN us Jauv o o 1008 -1.08%  L.000 10.01 10.03 00 1001 10,0542 10.0527 0% 2,649,689 o o
v Done _aLcoa orD us Jauv o o 2688 0.63% 500 26.88 26.93 00 2686 26.8217 26.8824 0%_1.220,08 0 o
 Done_wesTRoCK ORD Ric us Jauv o o 46.52 ~1.00% 3,000 4000 67.50 100 4644 46,5823 45663 0% as0.764 o o
' DONE_ACTIVISION BLIZZARD ... hTvI us Jauv o o 44553 .cow 400 44.55 44.59 200 4439 443874 445444 0% 1,169,635 0 o
'/ DONE HERSHEY FOODS ORD |HSY. us Jauv o o 55.24 0.25% 100 952 s6.00 400 93.36 549245 933125 0% 253,015 o o
¥ DONE_|AMERICAN ELECTRIC PO..JAEP us Jauv o o 62515 -o6e% 100 6221 6273 100 6248 625133 625011 0% 439,030 0 o
¥ DONE ASSURANT ORD. iz us Jauv o o 8291 -0.0a% 100 s2.00 8689 200 83.359 82,9044 _83.1209 0% 260,29 o o
' DONE_|AMERIPRISE FINANCE ORDAMP us Jauv o o 57.57 -0.2e% 200 9570 103.25 600 97.57] 57,4459 _97.5905 0% 169,975 0 o
¥/ DONE RANGE RESOURCES ORD _RRC us Jauv o o 37.24 -3.c0% 400 s2.00 37.87 6200 a7.20 37.43 37,209 0% 516,200 o o
¥ pome_icRoHTS TECHNOIO... Imes B s Ay o o EEWE M o — T ool e, 5e.3967 _se.ams ol minan oo o
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  (59DX) (59DY) (59DZ) (595V)


S&P 400 Mini S&P 500 Large Russell 2000 Mini TRANSITION


CASH 2,640,759.65 $          11,417,385.39 $     99,563,712.04 $       9,698,751.81 $      


Variation Margin Citigroup (P2DC) 68,970.00 $                 303,599.12 $            2,922,510.00 $            - $                       


Variation Margin Citigroup (PDC) (54,120.00) $                142,800.59 $            3,241,910.00 $            - $                       


Real Time Variation Citigroup 1,320.00 $                   (270,000.00) $           (3,002,360.00) $           - $                       


Dividend & Interest Accruals 75,462.90 $               1,150,602.07 $       2,503.77 $                143,770.45 $         


Collateral in T-Bills Citigroup 500,000.00 $               2,000,000.00 $         14,000,000.00 $          - $                       


Net Pending Trades (816,328.60) $        - $                        


Futures Contracts Citigroup 33 48 1597 0


Futures Contract Limit Citigroup 81 97 1982 0


Contract Notional Value 86,410.00 $                 306,150.00 $            71,240.00 $                306,150.00 $           


Current Equitized Amount 2,851,530.00 $            14,695,200.00 $       113,770,280.00 $        - $                       


Intraday SELLS/CACS


- $                         - $                      - $                          - $                       


Intrady BUYS - $                         - $                      - $                          - $                       


Non Equitized Amount 311,892.55 $               (1,070,740.55) $        35,485.81 $                9,842,522.26 $         


Contracts to Equitize 3.61 -3.50 0.50 32.15


PERCENTAGE CASH EQUITIZED 90% 108% 100% 0%


Market Value of Portfolio 158,917,624.25 806,101,529.17        128,562,055.84 205,503,263.93


Percentage Cash 1.99% 1.69% 86.40% 4.79%


Bps effect of margin calls -0.00034 0.00018 0.02522 0.00000
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Common School Fund Performance
(Periods ending December 31, 2019, and March 31, 2020)

Real Estate

The real estate portfolio has performed in line with expectations.

Market Value

3 Months 1 Year 3 Years 5Years 10 Years

Period Ending 12/31/19

Common School Fund Real Estate Returns S 128,802,076 | 1.48% 6.66% N/A N/A N/A
NCREIF ODCE (Custom Adj) 1.08% 4.64% N/A N/A N/A
Excess Return 0.40% | 2.02% | N/A N/A N/A

Market Value

3 Months 1 Year

3 Years 5 Years 10 Years

Period Ending 3/31/2020

Common School Fund Real Estate Returns S 131,710,208 | 0.78% 6.36% | N/A N/A N/A
NCREIF ODCE (Custom Adj) 1.27% | 4.39% | N/A | N/A N/A
Excess Return -0.49% | 1.97% | N/A N/A N/A




Real-Time Futures

		6/2/20 14:37		CRP 910		CRP 911		CRP 912		94M		ORG41N

		SSB ACCOUNT		(59DX)

viterim: viterim:
CITIGROUP
276-05910-8-7-146
Short Code: CRP910		(59DY)

viterim: viterim:
CITIGROUP:
276-05911-8-6-146
Short Code: CRP911		(59DZ)

viterim: viterim:
CITIGROUP
276-05912-8-5-146
Short Code: CRP912		(59GX)

viterim: 
CITIGROUP
276-9124M
Short Code: CRP-94M		(59GY)

viterim: 
CITIGROUP
276-9241-N
Short Code: ORG41N												Contract		Side		Qty				Account

		FUTURES CONTRACT		S&P 400 Mini		S&P 500 Mini		Russell 2000 Mini		S&P 500 Mini		World X-US												FAZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Feb-01

		CASH		$   3,918,712.07		$   11,185,455.05		$   8,383,238.70

Karl CHENG: Karl CHENG:
Only fund need to add UST & SST cash		$   3,795,634.67		$   8,901,859.91												ESZ3 Index		ERROR:#NAME?		ERROR:#NAME?				May-01

		Variation Margin Citigroup (P2DC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												RTAZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Jun-05

		Variation Margin Citigroup (PDC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												ESZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Sep-02

		Real Time Variation Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Dividend & Interest Accruals		$   460,208.33		$   2,468,820.36

Michael Viteri: T+3 CASH = $676,351.99
		$   164,897.94		$   4,620,221.60		$   516,116.94

		Collateral in T-Bills Citigroup		$   750,000.00

VITERI Michael: 7/31/20 $250,000
7/31/21 $500,000
		$   3,000,000.00

VITERI Michael: 10/31/20 $2,000,000
7/31/21  $1,000,000		$   500,000.00

VITERI Michael: 7/31/20 $500,000		$   1,000,000.00

VITERI Michael: 7/31/21  $1,000,000 		$   1,200,000.00

VITERI Michael: 7/31/20 $200,000
4/30/21 $1,000,000				 		 						 

		Net Pending Trades		$   - 0

Michael Viteri: 
Settle 6/22/18




				

VITERI Michael: 7/31/20 $500,000		$   - 0

Michael Viteri: 
 Settle 6/22/18



				

VITERI Michael: 7/31/21  $1,000,000 		$   - 0		- 0

Paola NEALON : BUY  -$620,739  Settle 3/24/16
BUY  -$1,882,392.22  Settle 3/29/16
SELL  $1,558,151.79  Settle 3/29/16

		$   - 0

		Futures Contracts Citigroup		27		94

Ben MAHON : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap
						

VITERI Michael: 7/31/20 $200,000
4/30/21 $1,000,000		

Paola NEALON : BUY  -$620,739  Settle 3/24/16
BUY  -$1,882,392.22  Settle 3/29/16
SELL  $1,558,151.79  Settle 3/29/16

		106		42

Michael VITERI : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap		122

Michael VITERI : Viteri:
Rolled 																								 

		Futures Contract Limit Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contract Notional Value		ERROR:#NAME?

viterim: S&P 400 Mini Futures Notional Value						

Michael VITERI : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap		ERROR:#NAME?

viterim: S&P 500 Futures Notional Value						

Michael VITERI : Viteri:
Rolled 		ERROR:#NAME?

viterim: Russell 2000 Mini Futures Notional Value		ERROR:#NAME?

viterim: S&P 500 Mini Futures Notional Value		ERROR:#NAME?

viterim: S&P 500 Mini Futures Notional Value

		Current Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Pending Corporate Actions		$   - 0

Paola NEALON : Selling 12,866 Shares of SPW
						

viterim: S&P 500 Mini Futures Notional Value		

viterim: S&P 500 Mini Futures Notional Value		$   - 0		$   - 0		$   - 0		$   - 0

Paola NEALON : Paola NEALON :
DRC $374,880

		Intrady BUYS/SELLS		$   - 0		$   - 0		$   - 0		$   - 0						 				 

		Non Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contracts to Equitize		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		PERCENTAGE CASH EQUITIZED		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																												 

		MV of Port (Cash + STIF + SECU)		686,383,778.95		2,603,948,832.50		314,298,353.14		3,606,327,981.66		1,298,507,618.70				 						 		 

		Percentage Portfolio Equitized 		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Bps effect of margin calls		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?										 

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

		OPERF NAV (Cash + Stif + Secu + VM + Acc)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

																						 

								 														 

								 



		CSF Cash Overlay		S&P 500 mini		MSCI EAFE mini		10 Yr TSY Future		TOTAL

		CASH IN STIF		$   52,395,406.00		$   52,395,406.00		$   52,395,406.00		$   52,395,406.00

		Variation Margin Citigroup (P2DC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Variation Margin Citigroup (PDC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Real Time Variation Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Accruals								$   164,897.94

		Collateral in T-Bills Citigroup		$   1,000,000.00		$   1,000,000.00		$   1,000,000.00		$   3,000,000.00

		Outstanding Contracts Citigroup		100		100		270

		Contract Purchase Limit		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contract Notional Value		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Current Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Non Equitized Amount								ERROR:#NAME?

		Contracts to Equitize		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		 

		NOTIONAL EXPOSURE				>100% IMPLIES LEVERAGE------>				ERROR:#NAME?



				 				 																												 

						 















																						 





												ERROR:#NAME?
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Data

		 		Last_price		PX_CLOSE_1D		PX_CLOSE_2D		C-D		PX_CLOSE_3D		C-F		Contract_Value		FUT_SEC_HEDGE_ML		NAME

		SML Index		ERROR:#NAME?		M		ERROR:#NAME?		ERROR:#VALUE!		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		ijk equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MID INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		SPX INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RUY INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RIY INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?

		SML Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		FA1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		 

		midv index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EFA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJK Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJKIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RLZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TUZ9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		 

		FVZ9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TYH0 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		VNQ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EDH7 Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		SP2 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		ESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAZ8  Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTAZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RMZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		PTH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FA4 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		GNZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ED1 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 		ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWM Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWMIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MINT Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFIHX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFGFX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USMMT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index M1US000$ Index M1USQU Index comp



		CORPORATE ACTION WORK AREA

		XNCR Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MLAB Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		AAXN Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		USNA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

						ERROR:#NAME?





MSCI Rebalance Bids

				05/27/19		59GX		59GY

				Barclays		20 mils		1 bps

				ITG		20 mils		1.5 bps

				Russell		25 mils		1.5 bps

				08/27/19				59GY

				Barclays				1 bps

				ITG				1.5 bps

				Russell				1.5 bps

				11/27/19		59GX		59GY

				Barclays		25 mils		1 bp

				ITG		30 mils		1.25 bps

				Russell		15 mils		1 bps

				Instinet		50 mils		2 bps

				02/28/19				59GY

				Barclays				1 bps				$   200,000,000.00		BUY

				ITG				1.5 bps				$   200,000,000.00		SELL

				Russell				3 bps				19,347,989		Shares				 

												0.0001		Commission

												$   40,000.00		Commission $$

												$   0.0021		$/share





Risk Premia Perf

		 		PX_Last		PX_CLOSE_1D		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		M2CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPXT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RIY Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RUFUSLTU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?







				 		 		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1WOUEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUMO Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUNQ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXVRSD Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		MXCXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MXCXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WDUIM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GSIE Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		 



		 										MTD		QTD		YTD		1 Month		3 Months		6 Months		1 year						3 Months		6 Months		1 year

										33/33/33 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										Orig US Risk Premia 33/33/33 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										40/30/30 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										New US Risk Premia  40/30/30 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										MSCI Int'l Risk Premia Top/Down Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?



		 								9/30/16																				3 Months		6 Months		1 year

										Orig 33/33/33 Gross																				Jan-00		Jan-00		Jan-00

										New 40/30/30 Gross																				Jan-00		Jan-00		Jan-00

		 





										 





Citi CSFV

		 		LAST_PRICE		FUT_DVD_TO_EXP		FUT_ACT_DAYS_EXP		FUT_THEOR_PX		FUT_FAIR_VAL		Rich/Cheap		NAME		 		 

		spx index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				 Citigroup Calendar Spread Fair Value

		RIY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				Implied financing rate from nearby futures price, estimated dividends.  Compared as spread to LIBOR. Use this for quick measure of fair value

		mid Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				S&P 500		MSCI Eafe		S&P 400		S&P 600		Russell 2000

		SML Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp) (OFFER SIDE)

		RTY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Far Future minus Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Future minus Near Future (a.k.a. Spread, deferred less nearby)

		SPH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Futures Price

		SPM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Future Divs minus Near Divs		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Future Divs minus Near Divs (a.k.a. Nearby to deferred)

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Eurodollar futures or screens for LIBOR, after ED expiration

		ESM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Can get from Bbg's FVD screen								 

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread Implied Financing Rate								 

		MFSM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Nearby less divs (Can get from Bbg's FVD screen)

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Deferred over Div-adj Nearby (Can get from Bbg's FVD screen)

		FAM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												 

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Fair Value

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness Index Points

		RTYM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness BPS

		EDH0 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		EDM0 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		esH0esM0 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		mfsH0mfsM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		faH0faM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		GNH0GNM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		rtyH0rtyM0 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		EDH0 Index		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		ED1 Comdty		ERROR:#NAME?						 						ERROR:#NAME?

		ED1 Comdty																		Bloomberg Implied Fair Value

		TUH8 Index																		Tie in with Bloomberg's FVD screen. Calculate the spread implied rate from the individual implied rates.

		TUH8 Index																		S&P 500		Russell 1000		S&P 400		S&P 600		Russell 2000

		TUH8TUM8 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp)

		RIY Index																		1.37%

viterim: viterim:
Implied Rate: Near
				-0.37%		0.28%		-0.19%		Near Implied Rate

		mid Index																		ERROR:#NAME?

viterim: viterim:
Near Expire in Days				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Days to Expiry

		SML Index																		0.99%

viterim: viterim:
Implied Rate: Far
				1.85%		0.15%		-0.29%		Far Implied Rate

		RTY Index																		ERROR:#NAME?

viterim: viterim:
Days to Expiry Far		

viterim: viterim:
Far Future minus Near Future		

viterim: viterim:
Near Future		

viterim: viterim:
Future Divs minus Near Divs				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Days to Expiry

		SPM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Near Future expiry

		SPU6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Far Future expiry

		ESM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread implied financing rate (c.f. above result)

		ESU6 Index																		Solve for r, from  ....   (1+ Rimplied NEAR) * (1+ Rimplied Forward) = (1+ Rimplied FAR)

		RMM6 Index

		RMU6 Index																												 

		FAM6 Index

		FAU6 Index

		GNM6 Index																						 

		GNU6 Index

		RTAM6 Index																		Fair Value

		RTAU6 Index																		S&P 500

		EDM6 Comdty																		ERROR:#NAME?

viterim: Fair Value a.k.a. Theo Future				ERROR:#NAME?				ERROR:#NAME?

		EDU6 Comdty																		ERROR:#NAME?

viterim: Spot or Cash Level

		spM6spU6 Equity																		ERROR:#NAME?

viterim: Future (far)

		esM6esU6 index																		ERROR:#NAME?

viterim: SPREAD = Future - Cash

		rmM6rmU6 index																		ERROR:#NAME?

viterim: FAIR = Theo - Cash


		faM6faU6 Index																		ERROR:#NAME?

viterim: Mispricing (bps)=
(Spread - Fair)/Spot


		GNM6GNU6 Index																		ERROR:#NAME?

		rtaM6rtaU6 index

		EDM6 Index

		US0003m Index

		ED1 Comdty

																								S&P 500		S&P 400		Russell 2000

																				Two Weeks				-3.0		-9.5		-55.0

																				Last week				4.0		0.0		-49.0
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				Date		Cash		Change in Cash		 		 

		Jan-00		        2016-12-01		45,374,857		-768,430				

		Jan-00		        2016-12-02		44,606,427		-609,171				

		Jan-00		        2016-12-05		43,997,256		-2,581,116				

		Jan-00		        2016-12-06		41,416,140		23,189				

		Jan-00		        2016-12-07		41,439,329		-27,221				

		Jan-00		        2016-12-08		41,412,108		-18,108				

		Jan-00		        2016-12-09		41,394,000		-403,540				

		Jan-00		        2016-12-12		40,990,460		60,090				

		Jan-00		        2016-12-13		41,050,550		574,939				

		Jan-00		        2016-12-14		41,625,489		715,051				

		Jan-00		        2016-12-15		42,340,540		25,477				

		Jan-00		        2016-12-16		42,366,017		96,074				

		Jan-00		        2016-12-19		42,462,091		-83,706				

		Jan-00		        2016-12-20		42,378,385		67,914				

		Jan-00		        2016-12-21		42,446,300		379,639				

		Jan-00		        2016-12-22		42,825,939		-35,116,995				

		Jan-00		        2016-12-23		7,708,944		7,959,518				

		Jan-00		        2016-12-27		15,668,462		-1,560,746				

		Jan-00		        2016-12-28		14,107,716		-40,627				

		Jan-00		        2016-12-29		14,067,089		-1,644,058				

		Jan-00		        2016-12-30		12,423,031		-782,683				

		Jan-00		        2016-12-31		11,669,108		0				

		Jan-00		        2017-01-03		11,669,108		-175,725				

		Jan-00		        2017-01-04		11,493,382		224,743				

		Jan-00		        2017-01-05		11,718,125		-248,373				

		Jan-00		        2017-01-06		11,469,752		-33,573				

		Jan-00		        2017-01-09		11,436,179		-92,636				

		Feb-00		        2017-01-10		11,343,543		-50,757				

		Feb-00		        2017-01-11		11,292,786		-243,214				

		Feb-00		        2017-01-12		11,049,572		-54,140				

		Feb-00		        2017-01-13		10,995,432		422,928				

		Feb-00		        2017-01-17		11,418,360		-86,211				

		Feb-00		        2017-01-18		11,332,149		-23,920				

		Feb-00		        2017-01-19		11,308,230		65,386				

		Feb-00		        2017-01-20		11,373,616		94,502				

		Feb-00		        2017-01-23		11,468,118		-27,681				

		Feb-00		        2017-01-24		11,440,437		311,349				

		Feb-00		        2017-01-25		11,751,785		340,622				

		Feb-00		        2017-01-26		12,092,407		-1,023,823				

		Feb-00		        2017-01-27		11,068,584		-156,781				

		Feb-00		        2017-01-30		10,911,804		238,647				

		Feb-00		        2017-01-31		11,150,450		-899,516				

		Feb-00		        2017-02-01		10,262,012		-276,752				

		Feb-00		        2017-02-02		9,985,260		-382,591				

		Feb-00		        2017-02-03		9,602,668		-130,142				

		Feb-00		        2017-02-06		9,472,526		-178,433				

		Feb-00		        2017-02-07		9,294,093		-119,993				

		Feb-00		        2017-02-08		9,174,100		-101,555				

		Feb-00		        2017-02-09		9,072,546		-344,457				

		Feb-00		        2017-02-10		8,728,088		-37,529				

		Feb-00		        2017-02-13		8,690,559		-97,941				

		Feb-00		        2017-02-14		8,592,618		-357,210				

		Feb-00		        2017-02-15		8,235,408		-5,956				

		Feb-00		        2017-02-16		8,229,452		-66,122				

		Mar-00		        2017-02-17		8,163,330		0				

		Mar-00		        2017-02-21		8,163,330		375,970				

		Mar-00		        2017-02-22		8,539,301		-12,838				

		Mar-00		        2017-02-23		8,526,463		-1,479,171				

		Mar-00		        2017-02-24		7,047,292		-33,313				

		Mar-00		        2017-02-27		7,013,979		-434,295				

		Mar-00		        2017-02-28		6,579,684		1,729,592				

		Mar-00		        2017-03-01		8,316,725		38,906				

		Mar-00		        2017-03-02		8,355,631		-197,224				

		Mar-00		        2017-03-03		8,158,407		2,030,786				

		Mar-00		        2017-03-06		10,189,193		-108,986				

		Mar-00		        2017-03-07		10,080,207		8,753,795				

		Mar-00		        2017-03-08		18,834,002		-123,251				

		Mar-00		        2017-03-09		18,710,751		2,890				

		Mar-00		        2017-03-10		18,713,641		-1,645,218				

		Mar-00		        2017-03-13		17,068,423		102,948				

		Mar-00		        2017-03-14		17,171,371		-421,748				

		Mar-00		        2017-03-15		16,749,623		240,966				

		Mar-00		        2017-03-16		16,990,589		-2,017,184				

		Mar-00		        2017-03-17		14,973,404		-119,976				

		Mar-00		        2017-03-20		14,853,428		-712,641				

		Mar-00		        2017-03-21		14,140,788		-74,057				

		Mar-00		        2017-03-22		14,066,731		942,016				

		Mar-00		        2017-03-23		15,008,747		56,803				

		Mar-00		        2017-03-24		15,065,550		0				

		Mar-00		        2017-03-27		15,065,550		439,538				

		Mar-00		        2017-03-28		15,505,088		-277,089				

		Mar-00		        2017-03-29		15,227,999		585,741				

		Mar-00		        2017-03-30		15,813,740		-1,041,711				

		Mar-00		        2017-03-31		14,772,029		821,785				

		Apr-00		        2017-04-03		15,608,967		251,616				

		Apr-00		        2017-04-04		15,860,583		-412,736				

		Apr-00		        2017-04-05		15,447,846		67,511				

		Apr-00		        2017-04-06		15,515,357		-418,008				

		Apr-00		        2017-04-07		15,097,349		-67,971				

		Apr-00		        2017-04-10		15,029,379		156,329				

		Apr-00		        2017-04-11		15,185,707		300,332				

		Apr-00		        2017-04-12		15,486,039		575,097				

		Apr-00		        2017-04-13		16,061,136		-1,716,128				

		Apr-00		        2017-04-17		14,345,008		-315,433				

		Apr-00		        2017-04-18		14,029,576		-45,393				

		Apr-00		        2017-04-19		13,984,183		-105,870				

		Apr-00		        2017-04-20		13,878,313		12,924				

		Apr-00		        2017-04-21		13,891,237		-6,117,527				

		Apr-00		        2017-04-24		7,773,710		-680,176				

		Apr-00		        2017-04-25		7,093,534		-114,738				

		Apr-00		        2017-04-26		6,978,796		296,046				

		Apr-00		        2017-04-27		7,274,843		-147,848				

		Apr-00		        2017-04-28		7,126,995		486,083				

		Apr-00		        2017-04-30		7,626,316		0				

		Apr-00		        2017-05-01		7,626,316		-78,098				

		Apr-00		        2017-05-02		7,548,218		-184,045				

		Apr-00		        2017-05-03		7,364,173		707,599				

		Apr-00		        2017-05-04		8,071,772		662,597				

		Apr-00		        2017-05-05		8,734,368		164,792				

		Apr-00		        2017-05-08		8,899,160		-41,780				

		Apr-00		        2017-05-09		8,857,379		80,876				

		Apr-00		        2017-05-10		8,938,255		1,478,104				

		Apr-00		        2017-05-11		10,416,359		-178,381				

		May-00		        2017-05-12		10,237,977		-932,618				

		May-00		        2017-05-15		9,305,360		228,067				

		May-00		        2017-05-16		9,533,427		782,830				

		May-00		        2017-05-17		10,316,256		-207,716				

		May-00		        2017-05-18		10,108,540		56,474				

		May-00		        2017-05-19		10,165,015		-34,612				

		May-00		        2017-05-22		10,130,403		12,544				

		May-00		        2017-05-23		10,142,947		6,084,082				

		May-00		        2017-05-24		16,227,029		-334,613				

		May-00		        2017-05-25		15,892,416		1,331,397				

		May-00		        2017-05-26		17,223,813		-17,418				

		May-00		        2017-05-30		17,206,394		795,489				

		May-00		        2017-05-31		18,001,883		-597,467				

		May-00		        2017-06-01		17,417,203		553,304				

		May-00		        2017-06-02		17,970,507		541,008				

		May-00		        2017-06-05		18,511,515		26,704				

		May-00		        2017-06-06		18,538,219		-210,945				

		May-00		        2017-06-07		18,327,274		-14,958				

		May-00		        2017-06-08		18,312,317		-112,852				

		May-00		        2017-06-09		18,199,465		310,318				

		May-00		        2017-06-12		18,509,783		-64,981				

		May-00		        2017-06-13		18,444,802		122,105				

		May-00		        2017-06-14		18,566,907		-50,987				

		May-00		        2017-06-15		18,515,920		78,719				

		May-00		        2017-06-16		18,594,639		-17,792				

		May-00		        2017-06-19		18,576,847		-379,822				

		May-00		        2017-06-20		18,197,026		-32,739				

		May-00		        2017-06-21		18,164,287		11,372				

		May-00		        2017-06-22		18,175,659		-106,417				

		May-00		        2017-06-23		18,069,242		16,874,428				

		Jun-00		        2017-06-26		34,943,670		8,622,036				

		Jun-00		        2017-06-27		43,565,706		5,991,248				

		Jun-00		        2017-06-28		49,556,954		-397,073				

		Jun-00		        2017-06-29		49,159,880		-38,151,136				

		Jun-00		        2017-06-30		11,008,745		633,451				

		Jun-00		        2017-07-03		11,666,271		-439,076				

		Jun-00		        2017-07-05		11,227,195		1,044				

		Jun-00		        2017-07-06		11,228,239		-49,004				

		Jun-00		        2017-07-07		11,179,236		9,117				

		Jun-00		        2017-07-10		11,188,353		1,402,694				

		Jun-00		        2017-07-11		12,591,047		-30,927				

		Jun-00		        2017-07-12		12,560,119		-293,017				

		Jun-00		        2017-07-13		12,267,103		786,075				

		Jun-00		        2017-07-14		13,053,178		-38,261				

		Jun-00		        2017-07-17		13,014,917		-139,338				

		Jun-00		        2017-07-18		12,875,579		1,513,027				

		Jun-00		        2017-07-19		14,388,606		555,715				

		Jun-00		        2017-07-20		14,944,321		-34,621				

		Jun-00		        2017-07-21		14,909,700		-43,711				

		Jun-00		        2017-07-24		14,865,990		79,043				

		Jun-00		        2017-07-25		14,945,033		-88,727				

		Jun-00		        2017-07-26		14,856,306		6,226				

		Jun-00		        2017-07-27		14,862,532		48,280				

		Jun-00		        2017-07-28		14,910,811		276,473				

		Jun-00		        2017-07-31		15,187,285		665,589				

		Jun-00		        2017-08-01		15,869,319		604,956				

		Jun-00		        2017-08-02		16,474,275		-579,865				

		Jun-00		        2017-08-03		15,894,410		-145,495				

		Jul-00		        2017-08-04		15,748,915		-245,425				

		Jul-00		        2017-08-07		15,503,490		-2,416,928				

		Jul-00		        2017-08-08		13,086,561		-183,113				

		Jul-00		        2017-08-09		12,903,448		-156,688				

		Jul-00		        2017-08-10		12,746,760		694,011				

		Jul-00		        2017-08-11		13,440,771		-262,199				

		Jul-00		        2017-08-14		13,178,572		-157,465				

		Jul-00		        2017-08-15		13,021,107		665,799				

		Jul-00		        2017-08-16		13,686,906		787,888				

		Jul-00		        2017-08-21		14,406,889		-461,184				

		Jul-00		        2017-08-22		13,945,705		-831,674				

		Jul-00		        2017-08-23		13,114,031		132,652				

		Jul-00		        2017-08-24		13,246,683		-270,950				

		Jul-00		        2017-08-25		12,975,734		138,454				

		Jul-00		        2017-08-28		13,114,188		-81,052				

		Jul-00		        2017-08-29		13,033,136		-12,634				

		Jul-00		        2017-08-30		13,020,501		450,613				

		Jul-00		        2017-08-31		13,471,115		-771,221				

		Jul-00		        2017-09-01		12,716,978		-161,143				

		Jul-00		        2017-09-05		12,555,835		-72,485				

		Jul-00		        2017-09-06		12,483,350		-357,326				

		Jul-00		        2017-09-07		12,126,024		-117,615				

		Jul-00		        2017-09-08		12,008,409		452,621				

		Jul-00		        2017-09-11		12,461,030		-159,290				

		Jul-00		        2017-09-12		12,301,741		575,390				

		Jul-00		        2017-09-13		12,877,131		-355,101				

		Jul-00		        2017-09-14		12,522,030		-25,872				

		Jul-00		        2017-09-15		12,496,159		-60,969				

		Jul-00		        2017-09-18		12,435,190		-125,210				

		Jul-00		        2017-09-19		12,309,979		-17,360				

		Aug-00		        2017-09-20		12,292,619		210,648				

		Aug-00		        2017-09-21		12,503,267		75,587				

		Aug-00		        2017-09-22		12,578,854		50,245				

		Aug-00		        2017-09-25		12,629,099		24,776				

		Aug-00		        2017-09-26		12,653,874		-21,546				

		Aug-00		        2017-09-27		12,632,328		-102,621				

		Aug-00		        2017-09-28		12,529,707		-2,401,888				

		Aug-00		        2017-09-29		10,127,819		806,121				

		Aug-00		        2017-09-30		10,948,604		0				

		Aug-00		        2017-10-02		10,948,604		-139,304				

		Aug-00		        2017-10-03		10,809,300		-1,569,386				

		Aug-00		        2017-10-04		9,239,914		420,490				

		Aug-00		        2017-10-05		9,660,405		208,773				

		Aug-00		        2017-10-06		9,869,178		-1,477,370				

		Aug-00		        2017-10-09		8,391,808		277,322				

		Aug-00		        2017-10-10		8,669,130		-239,371				

		Aug-00		        2017-10-11		8,429,759		879,628				

		Aug-00		        2017-10-12		9,309,387		-332,987				

		Aug-00		        2017-10-13		8,976,400		-34,509				

		Aug-00		        2017-10-16		8,941,891		-201,280				

		Aug-00		        2017-10-17		8,740,611		-1,308,505				

		Aug-00		        2017-10-18		7,432,106		155,447				

		Aug-00		        2017-10-19		7,587,553		1,033,210				

		Aug-00		        2017-10-20		8,620,763		4,685,034				

		Aug-00		        2017-10-23		13,305,797		1,433,326				

		Aug-00		        2017-10-24		14,739,123		1,666,155				

		Aug-00		        2017-10-25		16,405,278		2,634,835				

		Aug-00		        2017-10-26		19,040,113		3,935,939				

		Aug-00		        2017-10-27		22,976,052		3,707,603				

		Aug-00		        2017-10-30		26,683,655		1,368,693				

		Sep-00		        2017-10-31		28,052,348		3,076,220				

		Sep-00		        2017-11-01		31,145,357		-524,269				

		Sep-00		        2017-11-02		30,621,089		7,193,509				

		Sep-00		        2017-11-03		37,814,598		4,156,378				

		Sep-00		        2017-11-06		41,970,975		-544,659				

		Sep-00		        2017-11-07		41,426,316		4,581,329				

		Sep-00		        2017-11-08		46,007,645		-96,343				

		Sep-00		        2017-11-09		45,911,302		2,172,997				

		Sep-00		        2017-11-10		48,084,299		2,605,736				

		Sep-00		        2017-11-13		50,690,035		-212,383				

		Sep-00		        2017-11-14		50,477,652		1,281,387				

		Sep-00		        2017-11-15		51,759,039		303,992				

		Sep-00		        2017-11-16		52,063,031		879,205				

		Sep-00		        2017-11-17		52,942,236		243,954				

		Sep-00		        2017-11-20		53,186,190		-57,786				

		Sep-00		        2017-11-21		53,128,404		-332,516				

		Sep-00		        2017-11-22		52,795,888		-38,097				

		Sep-00		        2017-11-24		52,757,791		72,990				

		Sep-00		        2017-11-27		52,830,782		-93,385				

		Sep-00		        2017-11-28		52,737,397		-59,735				

		Sep-00		        2017-11-29		52,677,662		63,535				

		Sep-00		        2017-11-30		52,741,198		-408,431				



Total Cash and daily change in Cash
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				Common School Fund 		Current Target		Current Ranges				Proposed Target		Proposed Ranges

				Global Equity		60%		50% - 70%				45%		40% - 50%

				Private Equity		10%		0% - 12%				10%		8% - 12%

				Fixed Income		30%		25% - 35%				25%		20% - 30%

				Real Assets		0%		N/A				10%		8% - 12%

				Diversifying Strategies		0%		N/A				10%		8% - 12%

				Cash		0%		0% - 3%				0%		0% - 3%



				10 Yr Expected Return (Geo Mean)		6.5%						6.6%		 

				Projected Standard Deviation		14.5%						13.2%		 







				Common School Fund 		Current Target		Current Ranges		Market Value		Actual

				Global Equity		60%		50% - 70%		$   799,182,000		55%

				Private Equity		10%		0% - 12%		$   190,824,000		13%

				Fixed Income		30%		25% - 35%		$   441,098,000		31%

				Real Assets		0%		N/A		$   - 0		0%

				Diversifying Strategies		0%		N/A		$   - 0		0%

				Cash		0%		0% - 3%		$   11,666,000		1%

				Source:  State Street						$   1,442,770,000







				Common School Fund 		Benchmark		Prior Allocation		Approved Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		60%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		10%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		30%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		0%		10%		8% - 12%

				Diversifying Strategies		CPI + 4%		0%		10%		8% - 12%

				Cash		Cash		0%		0%		0% - 3%



				10 Yr Expected Return (Geo Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source:  Updated with Callan 2018 Capital Market Assumptions





				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   950,810,000		55%

				Private Equity		10%		10%		8% - 12%		$   203,346,000		12%

				Fixed Income		30%		25%		20% - 30%		$   443,668,000		26%

				Real Assets		0%		10%		8% - 12%		$   - 0		0%

				Diversifying Strategies		0%		10%		8% - 12%		$   100,000,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   20,783,000		1%

												$   1,718,607,000



				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   891,720,000		52%

				Private Equity		10%		10%		8% - 12%		$   212,873,000		12%

				Fixed Income		30%		25%		20% - 30%		$   451,976,000		26%

				Real Estate		0%		10%		8% - 12%		$   9,000,000		1%

				Alternatives		0%		10%		8% - 12%		$   95,869,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   - 0		0%

												$   1,661,437,000







				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   796,591,000		48%

				Private Equity		10%		10%		8% - 12%		$   209,742,000		13%

				Fixed Income		30%		25%		20% - 30%		$   435,445,000		26%

				Real Estate		0%		10%		8% - 12%		$   60,000,000		4%

				Alternatives		0%		10%		8% - 12%		$   91,740,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   52,139,000		3%

												$   1,645,657,000		 







				Common School Fund 		Benchmark		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		42.8%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		13.6%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		28.0%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		6.7%		10%		8% - 12%

				Alternatives		CPI + 4%		5.7%		10%		8% - 12%

				Cash		Cash		3.1%		0%		0% - 3%



				10 Yr Expected Return (Geo Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source:  Updated with Callan 2018 Capital Market Assumptions









				Common School Fund 		Benchmark		Market Value		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		$   895,189,713.90		47.1%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		$   202,601,993.64		10.7%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		$   487,914,680.00		25.7%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		$   128,802,075.88		6.8%		10%		8% - 12%

				Alternatives		CPI + 4%		$   119,813,484.94		6.3%		10%		8% - 12%

				Cash		Cash		$   66,249,000.00		3.5%		0%		0% - 3%

								$   1,900,570,948.36







				Vintage		Fund		Commitment		Unfunded Commit		Contributions		Distributions		TVPI		Net IRR		Cambridge Assoc. Rank

				2007		Warburg Pincus PE X		$   25,000,000		$   - 0		$   25,214,323		$   28,856,311		1.61X		8.6%		3rd

				2007		Oak Hill Capital Part III		$   25,000,000		$   - 0		$   30,189,059		$   41,715,827		1.5X		8.9%		3rd

				2008		Apollo Invest Fund VII		$   25,000,000		$   3,565,948		$   30,092,816		$   46,945,151		2.05X		23.1%		1st

				2008		TPG Partners VI		$   25,000,000		$   1,090,536		$   27,095,272		$   31,317,640		1.64X		11.2%		3rd

				2008		PEG Venture Cap IV		$   20,000,000		$   274,676		$   24,434,184		$   18,738,925		1.79X		14.1%		3rd

				2009		Oaktree Opp Fund VIII		$   12,500,000		$   - 0		$   12,500,000		$   17,178,520		1.46X		9.2%		N/A

				2011		Oaktree Opp Fund VIIIb		$   12,500,000		$   - 0		$   12,500,000		$   9,480,383		1.33X		20.8%		2nd

				2013		Oaktree Opp Fund IX		$   20,000,000		$   - 0		$   20,000,000		$   6,579,086		1.14X		3.2%		N/A

				2013		KKR Asian Fund II		$   25,000,000		$   2,309,953		$   27,186,631		$   20,340,392		1.41X		13.7%		3rd

				2013		Apollo Invest Fund VIII		$   25,000,000		$   5,580,815		$   21,690,865		$   6,525,855		1.37X		14.6%		3rd

				2014		PEG Venture Cap V		$   25,000,000		$   4,104,290		$   21,385,953		$   1,062,332		1.22X		NM		NM

				2015		Francisco Partners IV		$   15,000,000		$   382,500		$   14,617,500		$   1,552,500		1.58X		26.0%		1st

				2015		Oaktree Opp Fund X		$   25,000,000		$   7,500,000		$   20,000,000		$   2,809,830		1.33X		20.8%		NM

				2018		Vista Equity Partners Fund VII		$   15,000,000		$   12,346,104		$   2,653,896		$   17,021		0.97X		NM		NM

				2019		BlackStone Capital Partners		$   15,000,000		$   15,000,000		$   - 0		$   - 0		0.00X		NM		NM

				 				$   310,000,000.00

				 

				 

				 				$   120,000,000.00		39%

				 				$   135,000,000.00		44%

				 

								8%

								 



















































































































































































































































































































































CSF Rebalance





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,676,023,000		3.82%		17.24%		7.71%		9.46%		5.88%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				4.04%		17.47%		7.92%		9.21%		5.70%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-0.22%		-0.23%		-0.21%		0.25%		0.18%

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   952,075,000		5.85%		24.83%		9.85%		12.02%		6.23%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				5.72%		23.95%		9.52%		11.00%		4.97%

																Excess Return				0.13%		0.88%		0.33%		1.02%		1.26%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   446,205,000		0.50%		4.94%		2.97%		2.84%		5.02%

																Bloomberg Barclays US Aggregate				0.39%		3.54%		2.32%		2.21%		4.18%

																Excess Return				0.11%		1.40%		0.65%		0.63%		0.84%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   200,352,000		4.11%		15.31%		10.17%		14.04%		7.62%

																Russell 3000 + 300 Bps Qtr Lag				5.34%		22.22%		14.03%		17.61%		11.23%

																Excess Return				-1.23%		-6.91%		-3.86%		-3.57%		-3.61%







				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Common School Fund Returns		$   1,661,437,000		-0.49%		11.77%		6.67%		8.33%		6.54%

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				CSF Policy Benchmark				-0.23%		11.82%		6.86%		8.23%		6.33%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				Excess Return				-0.26%		-0.05%		-0.19%		0.10%		0.21%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   891,720,000		-1.24%		15.67%		8.29%		10.20%		7.09%

																MSCI ACWI IMI Net				-0.89%		15.03%		8.27%		9.34%		5.90%

																Excess Return				-0.35%		0.64%		0.02%		0.86%		1.19%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   451,976,000		-1.40%		2.05%		1.90%		2.46%		4.98%

																Bloomberg Barclays US Aggregate				-1.46%		1.20%		1.24%		1.89%		3.86%

																Excess Return				0.06%		0.85%		0.66%		0.57%		1.12%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   212,873,000		5.18%		19.73%		11.69%		14.37%		8.70%

																Russell 3000 + 300 Bps Qtr Lag				7.11%		24.71%		14.43%		19.01%		12.27%

																Excess Return				-1.93%		-4.98%		-2.74%		-4.64%		-3.57%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   95,869,000		-4.13%		N/A		N/A		N/A		N/A

																Russell 3000 + 300 Bps Qtr Lag				2.22%		N/A		N/A		N/A		N/A

																Excess Return				-6.35%		N/A		N/A		N/A		N/A



																		 



				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise				MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Sep-18		Pyramis Select		Global X-US Equity		$   (30,000,000)		Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Sep-18		Arrowstreet		Global X-US Equity		$   (15,000,000)		Cash Raise				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Sep-18		RREEF		Real Estate		$   15,000,000		Additional Funding				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding

																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

																MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

																Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street































				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,571,792,000		-5.87%		-3.89%		6.13%		5.07%		8.27%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				-4.66%		-1.44%		7.74%		5.66%		8.49%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-1.21%		-2.45%		-1.61%		-0.59%		-0.22%						$   38,508,904.00

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Source: State Street

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   672,619,000		-13.93%		-11.35%		5.72%		4.24%		10.60%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				-13.28%		-10.08%		6.49%		4.17%		9.74%

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Excess Return				-0.65%		-1.27%		-0.77%		0.07%		0.86%						$   8,542,261.30		22%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise				Common School Fund Fixed Income Returns		$   440,001,000		0.66%		-0.71%		2.74%		2.85%		5.77%

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Bloomberg Barclays US Aggregate				1.64%		0.01%		2.17%		2.49%		3.94%

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Excess Return				-0.98%		-0.72%		0.57%		0.36%		1.83%						$   3,168,007.20		8%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding				Common School Fund Private Equity Returns		$   214,537,000		3.27%		15.15%		12.76%		13.25%		11.98%

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Russell 3000 + 300 Bps Qtr Lag				7.90%		21.06%		20.54%		16.83%		15.66%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding				Excess Return				-4.63%		-5.91%		-7.78%		-3.58%		-3.68%						$   12,679,136.70		32%

				Oct-18		RREEF		Real Estate		$   15,000,000		Additional Funding

				Jan-19		RREEF		Real Estate		$   15,000,000		Additional Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   89,446,000		0.18%		-10.55%		N/A		N/A		N/A

																CPI + 400 Bps				0.50%		5.98%		N/A		N/A		N/A

																Excess Return				-0.32%		-16.53%		N/A		N/A		N/A						$   14,785,423.80		38%



																Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   105,759,000		0.56%		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.87%		N/A		N/A		N/A		N/A

																Excess Return				-1.31%		N/A		N/A		N/A		N/A						$   39,174,829.00



																		 



																Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,571,792,000		-5.87%		-3.89%		6.13%		5.07%		8.27%

																CSF Policy Benchmark				-4.66%		-1.44%		7.74%		5.66%		8.49%

																Excess Return				-1.21%		-2.45%		-1.61%		-0.59%		-0.22%

																Source: State Street



																Period Ending 3/29/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,747,944,819		6.03%		2.41%		8.07%		5.90%		11.04%

																CSF Policy Benchmark				4.96%		3.23%		8.81%		6.17%		10.80%

																Excess Return				1.07%		-0.82%		-0.74%		-0.27%		0.24%

																Source: State Street (Preliminary)







																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,900,572,077		4.68%		16.04%		9.35%		6.86%		8.39%

																CSF Policy Benchmark				4.49%		15.15%		10.06%		7.36%		8.36%

																Excess Return				0.19%		0.89%		-0.71%		-0.50%		0.03%

																Source: State Street





																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,900,572,077		4.68%		16.04%		9.35%		6.86%		8.39%

																CSF Policy Benchmark				4.49%		15.15%		10.06%		7.36%		8.36%

																Excess Return				0.19%		0.89%		-0.71%		-0.50%		0.03%

																Source: State Street

																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   895,189,714		9.23%		26.26%		11.79%		8.21%		9.62%

																MSCI ACWI IMI Net				9.05%		26.35%		12.09%		8.34%		8.91%

																Excess Return				0.18%		-0.09%		-0.30%		-0.13%		0.71%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   487,914,680		0.61%		10.57%		4.83%		3.69%		4.92%

																Bloomberg Barclays US Aggregate				0.18%		8.72%		4.03%		3.10%		3.95%

																Excess Return				0.43%		1.85%		0.80%		0.59%		0.97%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   202,601,994		3.44%		11.07%		13.83%		11.33%		13.56%

																Russell 3000 + 300 Bps Qtr Lag				1.91%		6.00%		16.18%		13.73%		16.44%

																Excess Return				1.53%		5.07%		-2.36%		-2.40%		-2.88%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   119,813,485		-2.09%		-1.47%		N/A		N/A		N/A

																CPI + 400 Bps				1.07%		6.37%		N/A		N/A		N/A

																Excess Return				-3.16%		-7.84%		N/A		N/A		N/A



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   128,802,076		1.48%		6.66%		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.08%		4.64%		N/A		N/A		N/A

																Excess Return				0.40%		2.02%		N/A		N/A		N/A

																Source: State Street

																		 



















Global Low Vol

						Period Ending  9/30/18		Market Value		1 year		Incep																				FUND ID		FUND NAME		PERIOD TYPE		DATE		LEVEL		Return

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		15.29%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-17		TOTAL		1.72656		1.0173

						MSCI ACWI IMI Min Vol Net				3.76%		13.26%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-17		TOTAL		3.37291		1.0337

						MSCI ACWI IMI Net				-0.95%		15.44%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-17		TOTAL		0.61116		1.0061

						Excess				2.78%		-0.16%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-17		TOTAL		1.13512		1.0114

																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-17		TOTAL		2.85885		1.0286

						Period Ending  10/30/18		Market Value		1 year		Incep				1-yr Beta																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-17		TOTAL		-0.47927		0.9952

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		10.82%				0.78						$   5,259,205,394.39										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-17		TOTAL		1.81194		1.0181

						MSCI ACWI IMI Net				-0.95%		9.69%				1.00		 				18.8%										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-17		TOTAL		0.85733		1.0086

						Excess				2.78%		1.13%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-17		TOTAL		0.08901		1.0009

						Source: State Street																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-17		TOTAL		1.60656		1.0161



						Period Ending  12/31/18		Market Value		1 year		Incep*				1-yr Beta

						Global Equity Low Vol		$   3,457,896,908		-5.55%		7.66%				0.78

						MSCI ACWI IMI Net				-10.08%		5.57%				1.00

						Excess				4.53%		2.09%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Nov-17		TOTAL		2.47781		1.0248

						Source: State Street 																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Dec-17		TOTAL		0.61060		1.0061

						*Inception: January 1, 2017



						Period Ending  12/31/18		Market Value		1 year		Incep**				1-yr Beta		 		 

						Diversified Multifactor (59GY)		$   653,862,118		-12.00%		-3.55%				0.93		 		 

						MSCI World X-US Net				-14.09%		-5.33%				1.00

						Excess				2.09%		1.78%				 

						Source:   State Street

						**Inception:  June 1, 2017

								$   4,111,759,026

								23,964,745,626

								17.2%



																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-18		TOTAL		3.29524		1.0330

		1.01				Date		OPERF Global Low Vol Excess Returns		Cum Alpha																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-18		TOTAL		-3.93244		0.9607

		1.00		1.00		Jan-17		0.01		0.63																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-18		TOTAL		0.03092		1.0003

		1.00				Feb-17		(0.00)		0.55																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-18		TOTAL		0.02334		1.0002

		1.00				Mar-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-18		TOTAL		0.10066		1.0010

		1.01				Apr-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-18		TOTAL		0.29959		1.0030

		0.99				May-17		0.01		1.10																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-18		TOTAL		3.07894		1.0308

		0.99				Jun-17		(0.01)		0.46																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-18		TOTAL		1.53151		1.0153

		1.01				Jul-17		(0.01)		(0.29)																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-18		TOTAL		1.06380		1.0106

		0.98				Aug-17		0.01		0.43																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-18		TOTAL		-4.69532		0.9530

		1.00				Sep-17		(0.02)		(1.33)

		1.01				Oct-17		0.00		(0.97)

		0.99				Nov-17		0.01		(0.37)																										January 1, 2017 to September 30, 2018

		0.99				Dec-17		(0.01)		(1.04)																										Cumulative		24.34%

		1.01				Jan-18		(0.01)		(2.36)																										Annualized		13.26%						 

		1.01				Feb-18		0.01		(1.14)

		1.00				Mar-18		0.01		(0.01)

		1.00				Apr-18		(0.00)		(0.43)

		1.00				May-18		(0.00)		(0.69)																										January 1, 2017 to October 31, 2018										STD

		1.00				Jun-18		0.00		(0.46)																										Cumulative		18.51%						RTN		8.53%

		1.00				Jul-18		(0.00)		(0.44)																										Annualized		9.70%						9.70%

		1.01				Aug-18		(0.00)		(0.44)

		1.02		 		Sep-18		0.01		0.12																						Return Details ( GLOBAL EQUITY LOW VOL - Since Incept )

						Oct-18		0.02		1.39																						RETURN TYPE: Total

																																GLOBAL EQUITY LOW VOL - 59ACA41 As of 31-Oct-18



																																Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		Global Low Vol		MSCI ACWI IMI Net		ROR (Excess)





		Period Ending 12/31/18		Market Value		1 year		2 years		3 years		4 years		Inception

		DFA Large Cap Core		$   3,403,739,954.00		-7.51%		5.08%		8.49%		5.07%		5.24%

		Russell 1000				-4.12%		7.64%		9.09%		6.99%		7.30%

		Excess				-3.39%		-2.56%		-0.61%		-1.92%		-2.06%

		Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 																														    2017-01-31		801,909,286.76		828,699,371.72		0.00		26,790,084.96		3.341		2.708		0.633

																																    2017-02-28		828,699,371.72		1,656,362,771.25		806,330,392.94		21,333,006.59		2.662		2.756		(0.094)

																																    2017-03-31		1,656,362,771.25		2,465,785,512.92		797,724,085.53		11,698,656.14		0.868		1.184		(0.316)

																																    2017-04-30		2,465,785,512.92		3,306,421,375.03		802,145,233.49		38,490,628.62		1.600		1.607		(0.007)

																																    2017-05-31		3,306,421,375.03		3,398,044,665.63		(1,046,362.17)		92,669,652.77		2.804		1.996		0.808

																																    2017-06-30		3,398,044,665.63		3,398,066,832.57		(375,208.00)		397,374.94		0.012		0.590		(0.579)

																																    2017-07-31		3,398,066,832.57		3,467,460,133.76		(457,623.04)		69,850,924.23		2.056		2.743		(0.687)

																																    2017-08-31		3,467,460,133.76		3,500,445,436.18		(1,084,734.23)		34,070,036.65		0.983		0.354		0.629

																																    2017-09-30		3,500,445,436.18		3,521,396,769.74		(382,769.10)		21,334,102.66		0.610		2.144		(1.534)

																																    2017-10-31		3,521,396,769.74		3,604,549,977.86		(7,747.52)		83,160,955.65		2.362		2.022		0.339

																																    2017-11-30		3,604,549,977.86		3,692,667,899.60		(1,406,749.15)		89,524,670.88		2.484		1.963		0.521

																																    2017-12-31		3,692,667,899.60		3,731,514,400.40		(970,424.73)		39,816,925.53		1.079		1.631		(0.552)

																																    2018-01-31		3,731,514,400.40		3,884,736,143.24		(2,218,017.28)		155,439,760.12		4.165		5.392		(1.227)

																																    2018-02-28		3,884,736,143.24		3,755,381,050.97		(1,288,269.67)		(128,066,822.60)		(3.297)		(4.175)		0.878

																																    2018-03-31		3,755,381,050.97		3,724,076,774.10		(1,474,676.71)		(29,829,600.16)		(0.794)		(1.869)		1.074

																																    2018-04-30		3,724,076,774.10		3,740,223,741.20		(838,885.65)		16,985,852.75		0.456		0.934		(0.478)

																																    2018-05-31		3,740,223,741.20		3,740,830,335.89		(884,391.80)		1,490,986.49		0.040		0.394		(0.354)

																																    2018-06-30		3,740,830,335.89		3,726,798,952.31		(874,654.39)		(13,156,729.19)		(0.352)		(0.600)		0.248

																																    2018-07-31		3,726,798,952.31		3,828,653,569.78		(876,325.56)		102,730,943.03		2.757		2.770		(0.014)

																																    2018-08-31		3,828,653,569.78		3,862,100,212.13		(866,711.31)		34,313,353.66		0.896		0.919		(0.022)

																																    2018-09-30		3,862,100,212.13		3,898,605,934.09		(848,253.73)		37,353,975.70		0.967		0.159		0.808

																																    2018-10-31		3,898,605,934.09		3,670,259,067.73		(855,190.47)		(227,491,675.89)		(5.836)		(7.823)		1.987

																																Date		MSCI ACWI IMI Net		Global Low Vol		Date		MSCI ACWI IMI Net		Global Low Vol Excess Return		Cumulative Excess Returns				MSCI ACWI IMI Net		Global Low Vol		Geo BMK		Geo DFA		CUM ALPHA

																																Jan-17		2.708		3.341		Jan-17		- 0		1%		1%		1		1.0271		1.0334		0.027		0.033		0.63%

																																Feb-17		2.756		2.662		Feb-17		- 0		-0%		1%		2		1.0276		1.0266		0.055		0.061		0.55%

																																Mar-17		1.184		0.868		Mar-17		- 0		-0%		0%		3		1.0118		1.0087		0.068		0.070		0.22%

																																Apr-17		1.607		1.600		Apr-17		- 0		-0%		0%		4		1.0161		1.0160		0.085		0.087		0.22%

																																May-17		1.996		2.804		May-17		- 0		1%		1%		5		1.0200		1.0280		0.107		0.118		1.10%

																																Jun-17		0.590		0.012		Jun-17		- 0		-1%		0%		6		1.0059		1.0001		0.113		0.118		0.46%

																																Jul-17		2.743		2.056		Jul-17		- 0		-1%		-0%		7		1.0274		1.0206		0.144		0.141		-0.29%

																																Aug-17		0.354		0.983		Aug-17		- 0		1%		0%		8		1.0035		1.0098		0.148		0.152		0.43%

																																Sep-17		2.144		0.610		Sep-17		- 0		-2%		-1%		9		1.0214		1.0061		0.172		0.159		-1.33%

																																Oct-17		2.022		2.362		Oct-17		- 0		0%		-1%		10		1.0202		1.0236		0.196		0.186		-0.97%

																																Nov-17		1.963		2.484		Nov-17		- 0		1%		-0%		11		1.0196		1.0248		0.220		0.216		-0.37%

																																Dec-17		1.631		1.079		Dec-17		- 0		-1%		-1%		12		1.0163		1.0108		0.240		0.229		-1.04%

																																Jan-18		5.392		4.165		Jan-18		- 0		-1%		-2%		13		1.0539		1.0417		0.280		0.256		-2.36%

																																Feb-18		(4.175)		(3.297)		Feb-18		- 0		1%		-1%		14		0.9583		0.9670		0.212		0.201		-1.14%

																																Mar-18		(1.869)		(0.794)		Mar-18		- 0		1%		-0%		15		0.9813		0.9921		0.179		0.179		-0.01%

																																Apr-18		0.934		0.456		Apr-18		- 0		-0%		-0%		16		1.0093		1.0046		0.175		0.171		-0.43%

																																May-18		0.394		0.040		May-18		- 0		-0%		-1%		17		1.0039		1.0004		0.167		0.160		-0.69%

						20.78%																										Jun-18		(0.600)		(0.352)		Jun-18		- 0		0%		-0%		18		0.9940		0.9965		0.153		0.148		-0.46%

				Period Ending  8/31/19		Market Value		1 year		2 year		Incep*																				Jul-18		2.770		2.757		Jul-18		- 0		-0%		-0%		19		1.0277		1.0276		0.164		0.159		-0.44%

				Global Equity Low Vol		$   4,363,270,621		3.62%		6.92%		10.86%																				Aug-18		0.919		0.896		Aug-18		- 0		-0%		-0%		20		1.0092		1.0090		0.161		0.157		-0.44%

				MSCI ACWI IMI Net				-1.43%		4.98%		9.22%																				Sep-18		0.159		0.967		Sep-18		- 0		1%		0%		21		1.0016		1.0097		0.154		0.155		0.12%

				Excess				5.05%		1.95%		1.64%																						Oct-18		(7.823)		(5.836)		Oct-18		- 0		2%		-509%		22		0.9218		0.9416		5.190		0.098		-509.20%

				Beta				0.72		0.73

				Std Dev Port				12.95%		10.14%

				Std Dev Bench				17.64%		13.60%

				Source: State Street 

				*Inception: January 1, 2017



				Period Ending  8/31/19		Market Value		1 year		2 year		Incep**

				Diversified Multifactor (59GY)		$   791,613,572		0.09%		1.63%		2.75%

				MSCI World X-US Net				-0.35%		1.32%		2.51%

				Excess				0.44%		0.31%		0.24%

				Beta				0.72		0.73

				Std Dev Port				12.95%		10.14%

				Std Dev Bench				17.64%		13.60%

				Source:   State Street				 		 

				**Inception:  June 1, 2017



OPERF Global Low Vol  Excess Returns



OPERF Global Low Vol Excess Returns	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	6.3299999999999997E-3	-9.3999999999999997E-4	-3.16E-3	-7.0000000000000007E-5	8.0800000000000004E-3	-5.79E-3	-6.8700000000000002E-3	6.2900000000000005E-3	-1.5339999999999999E-2	3.3900000000000002E-3	5.2100000000000002E-3	-5.5200000000000006E-3	-1.2270000000000001E-2	8.7799999999999996E-3	1.0740000000000001E-2	-4.7799999999999995E-3	-3.5399999999999997E-3	2.48E-3	-1.4000000000000001E-4	-2.1999999999999998E-4	8.0800000000000004E-3	1.9870000000000002E-2	







OPERF Global Low Volatily Monthly & Cumulative Excess Returns
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OIC Rebalance



				LEGACY								TARGET

				Pyramis				$   417,335,918.22				Risk Premia		$   575,000,000.00

				NT				$   752,683,280.56				Russell RAFI		$   300,000,000.00

				Total				$   1,170,019,198.78				S&P 400		$   100,000,000.00

												Russell 2000 Synthetic		$   100,000,000.00

												Cash		$   95,019,198.78

												TARGET		$   1,170,019,198.78









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				December				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				December				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				December				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination

				December				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding

				December				Fundamental Index		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding

				December				S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding

				December				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				January				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				January/February				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				January/February				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				From 2/10/14 to 3/20/14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise

												 		 

												$   (1,170,019,199)

												$   (150,000,000)

												$   (1,320,019,199)









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				May				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May				S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500

				May				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding						Market Value		3 Months		1 Year		3 Years		5 Years

				May				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding						$   29,203,481,000.00		4.45%		24.20%		11.22%		15.68%

				June				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance								4.84%		23.35%		10.37%		14.77%

				June				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance								-0.39%		0.85%		0.85%		0.91%

				June				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance

				June				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				June				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding						Period Ending 6/30/2014		1 Year		3 Years		5 Years

				June				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance						OPERF Public Equity Tracking Error		1.01%		0.94%		0.88%

				June				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				June				Arrowstreet		Developed & Emerging Markets		$   (202,000,000)		Cash Raise/Rebalance

				June				Pyramis		Developed & Emerging Markets		$   (106,000,000)		Cash Raise/Rebalance

				June				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance						Reason		Inclusion Date

				June				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance						Performance Trigger		Jul-14

																				Performance Trigger		Jul-14

																				Performance Trigger		Jul-14

																				Organizational Concerns/Performance Trigger		Mar-14

																				Organizational Concerns		Jan-14

																				Performance Trigger		Dec-13

																				Organizational Concerns/Performance Trigger		Oct-13

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination						Market Value		3 Months		1 Year		3 Years		5 Years

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding						$   27,952,195,000.00		1.13%		3.31%		15.42%		10.30%

				Apr-14				Fundamental Index		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding								0.59%		3.84%		14.30%		9.48%

				May-14				S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding								0.54%		-0.53%		1.12%		0.82%

				Jun-14				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				Jan-14				Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000		Rebalance - Additional Funding						1 Year		3 Years		5 Years

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance						1.04%		0.87%		0.89%

				Jan-14				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May-14				S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May-14				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500						Reason		Inclusion Date

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding						Performance Trigger		Jul-14

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding						Performance Trigger		Jul-14

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance						Performance Trigger		Jul-14

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance						Organizational Concerns/Performance Trigger		Mar-14

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance						Organizational Concerns		Jan-14

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance						Performance Trigger		Dec-13

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding						Organizational Concerns/Performance Trigger		Oct-13

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Developed & Emerging Markets		$   (202,000,000)		Cash Raise/Rebalance

				Jun-14				Pyramis		Developed & Emerging Markets		$   (106,000,000)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

												 

												$   (2,238,519,199)		Cash Raise/Terminations

												$   1,429,500,000		Fundings

												 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Reason		Inclusion Date

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination						Performance Trigger		Jul-14

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination						Performance Trigger		Jan-15

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding						Performance Trigger		Jul-14

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding						Organizational Concerns/Performance Trigger		Mar-14

																				Organizational Concerns		Jan-14

																				Performance Trigger		Dec-13











				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination						$   28,674,131,000.00		3.23%		5.33%		11.99%		10.16%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding								2.58%		5.12%		10.95%		9.25%						Wellington Small Cap		Performance Trigger		Jul-14

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance								0.65%		0.21%		1.04%		0.91%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

												 																						PIMCO U.S. Large Cap		Organizational Concerns		Jan-14

																																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding						$   29,143,574,000.00		0.89%		1.77%		14.64%		13.09%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Apr-15				Wells Cap CEF		International Core		$   50,000,000		Rebalance - Additional Funding								0.54%		0.81%		13.34%		12.17%						Wellington Small Cap		Performance Trigger		Jul-14

				May-15				Lazard CEF		International Core		$   65,000,000		Rebalance - Additional Funding								0.35%		0.96%		1.30%		0.92%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Jun-15				Lazard CEF		International Core		$   100,000,000		Rebalance - Additional Funding																				Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding







																				Market Value				1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						$   29,143,574,000				1.77%		14.64%		13.09%

				May-15				AQR		US Small Cap Equity		$   208,000,000		Conversion to 130/30										0.81%		13.34%		12.17%

				Jun-15				Arrowstreet		International Core		$   1,292,000,000		Conversion to 130/30										0.96%		1.30%		0.92%



																								1.04%		0.93%		0.92%

																								0.92		1.40		1.00



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination						Market Value				1 Year		3 Years		5 Years

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination						$   14,013,825,000				6.83%		17.55%		17.26%

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding										7.29%		17.73%		17.54%

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding										-0.46%		-0.18%		-0.28%

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding						Market Value				1 Year		3 Years		5 Years

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance						$   14,094,335,000				-3.07%		11.60%		9.52%

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding										-4.97%		9.80%		8.00%

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding										1.90%		1.80%		1.52%

				Apr-15				Wells Cap CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding

				May-15				Lazard CEF		Int'l Developed & Emerging		$   65,000,000		Rebalance - Additional Funding						Market Value				1 Year		3 Years		5 Years

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns						$   1,035,415,000				5.17%		19.95%		13.34%

				Jun-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding										-3.41%		11.80%		10.57%

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding										8.58%		8.15%		2.77%





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years								Firm/Mandate		Reason		Inclusion Date

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing						$   26,337,042,000		-9.72%		-4.91%		8.42%		7.81%								Wellington Small Cap		Performance Trigger		Jul-14

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding								-9.59%		-6.21%		7.20%		6.99%								Next Century Small Cap Growth		Performance Trigger		Jul-14

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing								-0.13%		1.30%		1.22%		0.82%								Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding																						Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding								N/A		1.01%		0.96%		0.91%

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding								N/A		1.29		1.27		0.90																		U.S.

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing																														International Developed

																																												Emerging Markets



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years				Firm/Mandate		Reason		Inclusion Date

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance						$   25,667,994,000		4.50%		-1.75%		8.74%		6.75%				EAM Micro Cap Growth		Performance Trigger		Dec-15

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance								4.91%		-2.19%		7.86%		6.11%				Wellington Small Cap		Performance Trigger		Jul-14

				Oct-15				OST Tiered Emerging Market Stratey		Emerging Markets		$   (180,400,000)		Cash Raise/Rebalance								-0.41%		0.44%		0.88%		0.64%				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance								N/A		1.17%		1.02%		0.96%

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 								N/A		0.37		0.86		0.67



				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance						Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance						$   25,658,687,000		0.31%		-4.53%		6.23%		5.88%

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance								0.30%		-4.36%		5.59%		5.24%

																						0.01%		-0.17%		0.64%		0.64%



																						N/A		1.17%		1.04%		0.97%

																						N/A		-0.15		0.62		0.66



																								(0.15)		0.62		0.66

																				Market Value		3 Months		1 Year		3 Years		5 Years

																				$   25,924,569,000		1.03%		-4.39%		6.50%		6.00%

																						1.06%		-3.87%		6.13%		5.43%

																						-0.03%		-0.52%		0.37%		0.57%



																						N/A		1.00%		1.00%		0.97%

																						N/A		-0.52		0.37		0.58







				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000)		Termination						Market Value		3 Months		1 Year		3 Years		5 Years

				Jul-16				Genesis		Emerging Markets		$   (50,000,000)		Cash Raise/Rebalance						$   26,401,853,950		5.91%		12.16%		5.50%		11.69%		 

				Jul-16				Lazard		Developed & Emerging Markets		$   (100,000,000)		Cash Raise/Rebalance								5.57%		12.25%		5.24%		10.87%		 

				Jul-16				Pyramis		Developed & Emerging Markets		$   (250,000,000)		Cash Raise/Rebalance								0.34%		-0.10%		0.26%		0.82%		 

				Jul-16				Walter Scott		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000		Rebalance - Additional Funding								N/A		0.88%		0.97%		0.91%

				Sep-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination								N/A		-0.11		0.27		0.90

				Sep-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination						$   26,311,920,000		2.30%		9.80%		3.68%		10.65%

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding								1.27%		8.36%		3.25%		9.61%

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance								1.03%		1.44%		0.43%		1.04%

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000)		Cash Raise/Rebalance								N/A		0.88%		0.97%		0.91%

				Nov-16				Genesis		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance								N/A		1.64		0.42		1.12

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Cash Raise/Rebalance

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		Global Low Vol		$   800,000,000		Rebalance - Initial Funding





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Jan-17				Wells Capital Closed End Fund		Developed & Emerging		$   (425,000,000)		Termination						$   28,001,472,947		6.48%		16.77%		5.70%		9.64%

				Jan-17				Lazard Closed End Fund		Developed & Emerging		$   425,000,000		Rebalance - Additional Funding								6.79%		15.37%		5.07%		8.55%

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance								-0.31%		1.40%		0.63%		1.09%

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination								N/A		0.82%		1.03%		0.93%

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination								N/A		1.71		0.61		1.17

				Feb-17				Acadian		Global Low Vol		$   800,000,000		Rebalance - Initial Funding										 

				Mar-17				AQR 		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Apr-17				Fidelity		Developed & Emerging		$   (603,000,000)		Termination

				Apr-17				Blackrock R1000V Index Fund		Developed & Emerging		$   (323,000,000)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding







																				Market Value		3 Months		1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						$   29,010,796,000		4.36%		20.32%		5.39%		11.63%

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000)		Termination								4.25%		19.01%		4.87%		10.74%

				Apr-17				Blackrock R1000V Index Fund		U.S. Large Cap Core		$   (323,000,000)		Termination								0.11%		1.31%		0.52%		0.89%

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination								N/A		0.82%		0.95%		0.92%

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding								N/A		1.60		0.55		0.97









																				Market Value		3 Months		1 Year		3 Years		5 Years

																				$   30,654,941,354		5.65%		20.02%		8.58%		11.40%

																						5.32%		18.73%		7.72%		10.43%

																						0.33%		1.29%		0.85%		0.97%



																						N/A		0.86%		0.92%		0.93%

																						N/A		1.50		0.92		1.04











				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure						$   30,683,041,000		6.07%		24.46%		10.32%		11.93%

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure								5.72%		23.95%		9.52%		11.00%

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure								0.35%		0.51%		0.80%		0.93%

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure								N/A		0.56%		0.90%		0.92%

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure								N/A		0.91		0.89		1.01

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

												$   (1,800,000,000)

																								 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance						$   29,545,729,000		-0.53%		16.33%		8.97%		10.19%		6.63%

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance								-0.89%		15.03%		8.27%		9.34%		5.90%

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance								0.36%		1.30%		0.70%		0.85%		0.73%

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance								N/A		0.67%		0.90%		0.93%		0.96%

												$   (1,000,000,000)										N/A		1.93		0.78		0.92		0.76







				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance						$   29,776,099,310		0.21%		11.71%		8.72%		10.18%		6.67%

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance								N/A		0.85%		0.90%		0.93%		0.95%

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance								N/A		.065		0.42		0.62		0.55

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

												$   (1,862,806,054)











				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise						$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance

																						N/A		0.85%		0.90%		0.93%		0.95%

																						N/A		.065		0.42		0.62		0.55





																				Market Value		1 year		Incep

																				$   3,670,259,067.73		1.83%		10.82%

																						3.76%

																						-0.95%		9.89%

																						2.78%		0.93%





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-18		59GY		OST International Risk Premia		International Developed		$   50,000,000		Rebalance - Additional Funding						$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		$   15,000,000		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Nov-18				Acadian Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Nov-18				AllianceBernstein Global Value		Global Value		$   14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		$   15,000,000		Cash Raise/Rebalance								N/A		0.85%		0.90%		0.93%		0.95%

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		$   15,000,000		Cash Raise/Rebalance								N/A		.065		0.42		0.62		0.55

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				AQR Global Low Vol		Global Low Vol		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		$   30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		$   16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		$   5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		$   75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		$   3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		$   2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		$   23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		$   19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		$   50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		$   6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		$   4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		$   3,000,000		Cash Raise/Rebalance

												$   475,000,000









				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Feb-19		59AY		AQR CAPITAL MANAGEMENT, LLC		World Developed		$   (15,000,000)		Rebalance				OPERF Public Equity Returns		$   25,661,929,602		0.02%		-0.07%		9.57%		7.01%		9.00%

				Feb-19		59A0		ARROWSTREET CAPITAL, LP		Int'l Developed & Emerging		$   (31,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				-0.18%		0.48%		9.36%		6.61%		8.45%

				Feb-19		59GW		LAZARD CEF		Int'l Developed & Emerging		$   (24,000,000)		Cash Raise/Rebalance				Excess Return (0.50% Target)				0.20%		-0.55%		0.21%		0.40%		0.55%

				Feb-19		597N		LAZARD  		Int'l Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Feb-19		599Y		WALTER SCOTT MGMT		Int'l Developed		$   (16,000,000)		Cash Raise/Rebalance				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.93%		0.87%		0.90%		0.90%

				Feb-19		592S		ACADIAN ASSET MGMT		Int'l Developed & Emerging Value		$   (16,000,000)		Cash Raise/Rebalance				Information Ratio (Excess Return/Tracking Error)				N/A		-0.59		0.25		0.45		0.61

				Feb-19		596B		BRANDES INVESTMENT PARTNERS LP		Int'l Developed & Emerging Value		$   (17,000,000)		Cash Raise/Rebalance

				Feb-19		59DR		DIMENSIONAL FUND ADVISORS		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance										-0.59		0.24		0.44		0.61

				Feb-19		59HL		EAM INVESTORS, LLC		Global X -US Micro Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X -US Micro Cap Value		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (9,000,000)		Cash Raise/Rebalance

				Feb-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (10,000,000)		Cash Raise/Rebalance

				Feb-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (3,000,000)		Cash Raise/Rebalance				Period Ending 9/30/19		Market Value		3 Months		1 Year		2 years		Incep				2-yr Beta

				Feb-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (7,000,000)		Cash Raise/Rebalance				Global Equity Low Vol		$   4,430,119,268		0.86%		4.22%		7.42%		11.13%				0.73

				Feb-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (3,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				-0.18%		0.48%		4.95%		9.75%				1.00

				Feb-19		59A4		ALLIANCE BERNSTEIN		Global Value		$   (14,000,000)		Cash Raise/Rebalance				Excess Return				1.04%		3.74%		2.46%		1.37%				 

				Feb-19		59HQ		DIMENSIONAL FUND ADVISORS		U.S. Large Cap Core		$   (400,000,000)		Cash Raise/Rebalance

				Feb-19		59IF		DIMENSIONAL FUND ADVISORS		Global Low Volatility		$   800,000,000		Initial Funding

												$   (604,000,000)								Jan-00



				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Mar-19		59HQ		DIMENSIONAL FUND ADVISORS LTD.		World Developed		$   (206,000,000)		Cash Raise/Rebalance

				Mar-19		59DY		S & P 500 INDEX OST MANAGED		U.S. Large Cap Core		$   (130,000,000)		Cash Raise/Rebalance

				Mar-19		598W		ARONSON,JOHNSON,ORTIZ		U.S. Large Cap Value		$   (48,000,000)		Cash Raise/Rebalance

				Mar-19		59GB		AQR CAPITAL MANAGEMENT, LLC		U.S. Small Cp Value		$   (14,000,000)		Cash Raise/Rebalance

				Mar-19		59AR		MELLON		U.S. Small Cap Value		$   (16,000,000)		Cash Raise/Rebalance

				Mar-19		59AY		AQR CAPITAL MANAGEMENT, LLC		International Developed		$   (43,000,000)		Cash Raise/Rebalance

				Mar-19		59A0		ARROWSTREET CAPITAL, LP		International Developed & Emerging		$   (91,000,000)		Cash Raise/Rebalance

				Mar-19		59GW		LAZARD ASSET MANAGEMENT		International Developed & Emerging		$   (72,000,000)		Cash Raise/Rebalance

				Mar-19		597N		LAZARD FRERES ASSET MANAGEMENT		International Developed & Emerging		$   (52,000,000)		Cash Raise/Rebalance

				Mar-19		599Y		WALTER SCOTT MGMT		International Developed		$   (46,000,000)		Cash Raise/Rebalance

				Mar-19		592S		ACADIAN ASSET MGMT		International Developed & Emerging		$   (45,000,000)		Cash Raise/Rebalance

				Mar-19		596B		BRANDES INVESTMENT PARTNERS LP		International Developed & Emerging		$   (49,000,000)		Cash Raise/Rebalance

				Mar-19		59DR		DIMENSIONAL FUND ADVISORS		Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59HL		EAM INVESTORS, LLC		Global X-US Micro Cap		$   (7,000,000)		Cash Raise/Rebalance

				Mar-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X-US Micro Cap		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (26,000,000)		Cash Raise/Rebalance

				Mar-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Mar-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (27,000,000)		Cash Raise/Rebalance

				Mar-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (8,000,000)		Cash Raise/Rebalance

				Mar-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (19,000,000)		Cash Raise/Rebalance

				Mar-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		59A4		ALLIANCE BERNSTEIN		Global X-US Value		$   (41,000,000)		Cash Raise/Rebalance

												$   (1,001,000,000)



				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Jun-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Jun-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (16,000,000)		Cash Raise/Rebalance

				Jun-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (21,000,000)		Cash Raise/Rebalance

				Jun-19		59AX		Arrowstreet EM		Emerging Markets		$   (10,000,000)		Cash Raise/Rebalance

				Jun-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (80,000,000)		Cash Raise/Rebalance

				Jun-19		59DR		DFA Int'l Small Cap Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		592Q		Genesis EM		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-19		59DS		Harris Int'l Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59AR		Mellon US Small Value		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		599Y		Walter Scott Int'l		International Developed		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59C1		Westwood Global EM		Emerging		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		59G7		William Blair EM Growth		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-19		59HF		William Blair EMSC		Emerging Small Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Jun-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (25,000,000)

				Jun-19		59IA		Acadian Low Vol		Global Low Vol		$   (23,000,000)

				Jun-19		59IB		AQR Low Vol		Global Low Vol		$   (23,000,000)

				Jun-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (20,000,000)

				Jun-19		59IF		DFA Low Vol		Global Low Vol		$   (20,000,000)

												$   (441,000,000)





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Aug-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (42,000,000)		Cash Raise/Rebalance

				Aug-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (37,000,000)		Cash Raise/Rebalance

				Aug-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (40,000,000)		Cash Raise/Rebalance

				Aug-19		59AX		Arrowstreet EM		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Aug-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (85,000,000)		Cash Raise/Rebalance

				Aug-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (44,000,000)		Cash Raise/Rebalance

				Aug-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (197,000,000)		Cash Raise/Rebalance

				Aug-19		592Q		Genesis EM		Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Aug-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (50,000,000)		Cash Raise/Rebalance

				Aug-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Aug-19		599Y		Walter Scott Int'l		International Developed		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59DY		OST S&P 500 Index		U.S. Large Cap Core		$   (150,000,000)		Cash Raise/Rebalance

				Aug-19		59G7		William Blair EM Growth		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Aug-19		59C1		Westwood Global EM		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Aug-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (61,000,000)		Cash Raise/Rebalance

				Aug-19		59IA		Acadian Low Vol		Global Low Vol		$   (56,000,000)		Cash Raise/Rebalance

				Aug-19		59IB		AQR Low Vol		Global Low Vol		$   (55,000,000)		Cash Raise/Rebalance

				Aug-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (58,000,000)

				Aug-19		59IF		DFA Low Vol		Global Low Vol		$   (50,000,000)

												$   (1,153,000,000)







												$   (3,199,000,000)





												$   3,674,000,000





































































				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding

				Apr-14				OST - Russell Fundamental Strategy		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding

				May-14				OST - S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding

				Jun-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				Jan-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000		Rebalance - Additional Funding

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Wells Capital CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May-14				OST - S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May-14				OST - Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Int'l Developed & Emerging		$   (202,000,000)		Cash Raise/Rebalance

				Jun-14				Pyramis		Int'l Developed & Emerging		$   (106,000,000)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding

				Apr-15				Wells Cap CEF		International Core		$   50,000,000		Rebalance - Additional Funding

				May-15				Lazard CEF		International Core		$   65,000,000		Rebalance - Additional Funding

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns

				Jun-15				Lazard CEF		International Core		$   100,000,000		Rebalance - Additional Funding

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding

				May-15				AQR		US Small Cap Equity		$   208,000,000		Conversion to 130/30

				Jun-15				Arrowstreet		International Core		$   1,292,000,000		Conversion to 130/30

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 

				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000)		Termination

				Jul-16				Genesis		Emerging Markets		$   (50,000,000)		Cash Raise/Rebalance

				Jul-16				Lazard		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Pyramis		Int'l Developed & Emerging		$   (250,000,000)		Cash Raise/Rebalance

				Jul-16				Walter Scott		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000		Rebalance - Additional Funding

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000)		Cash Raise/Rebalance

				Nov-16				Genesis		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		U.S. Large Cap		$   800,000,000		Rebalance - Initial Funding

				Jan-17				Wells Capital Closed End Fund		Int'l Developed & Emerging		$   (425,000,000)		Termination

				Jan-17				Lazard Closed End Fund		Int'l Developed & Emerging		$   425,000,000		Rebalance - Additional Funding

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination

				Feb-17				Acadian		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Mar-17				AQR 		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000)		Termination

				Apr-17				Blackrock R1000V Index Fund		Int'l Developed & Emerging		$   (323,000,000)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Acadian Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				AllianceBernstein Global Value		Global Value		$   14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		$   15,000,000		Cash Raise/Rebalance

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		$   15,000,000		Cash Raise/Rebalance

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				AQR Global Low Vol		Global Low Vol		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		$   30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		$   16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		$   5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		$   75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		$   3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		$   2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		$   23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		$   19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		$   50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		$   6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		$   4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		$   3,000,000		Cash Raise/Rebalance

				Jan-19		59A4		OST 59GY		International Developed		$   (50,000,000)		Cash Raise/Rebalance

				Feb-19		59AY		AQR CAPITAL MANAGEMENT, LLC		World Developed		$   (15,000,000)		Cash Raise/Rebalance

				Feb-19		59A0		ARROWSTREET CAPITAL, LP		Int'l Developed & Emerging		$   (31,000,000)		Cash Raise/Rebalance

				Feb-19		59GW		LAZARD CEF		Int'l Developed & Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Feb-19		597N		LAZARD  		Int'l Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Feb-19		599Y		WALTER SCOTT MGMT		Int'l Developed		$   (16,000,000)		Cash Raise/Rebalance

				Feb-19		592S		ACADIAN ASSET MGMT		Int'l Developed & Emerging Value		$   (16,000,000)		Cash Raise/Rebalance

				Feb-19		596B		BRANDES INVESTMENT PARTNERS LP		Int'l Developed & Emerging Value		$   (17,000,000)		Cash Raise/Rebalance

				Feb-19		59DR		DIMENSIONAL FUND ADVISORS		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59HL		EAM INVESTORS, LLC		Global X -US Micro Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X -US Micro Cap Value		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (9,000,000)		Cash Raise/Rebalance

				Feb-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (10,000,000)		Cash Raise/Rebalance

				Feb-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Feb-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59A4		ALLIANCE BERNSTEIN		Global Value		$   (14,000,000)		Cash Raise/Rebalance

				Feb-19		59HQ		DIMENSIONAL FUND ADVISORS		U.S. Large Cap Core		$   (400,000,000)		Cash Raise/Rebalance

				Feb-19		59IF		DIMENSIONAL FUND ADVISORS		Global Low Volatility		$   800,000,000		Initial Funding

				Mar-19		59HQ		DIMENSIONAL FUND ADVISORS LTD.		World Developed		$   (206,000,000)		Cash Raise/Rebalance

				Mar-19		59DY		S & P 500 INDEX OST MANAGED		U.S. Large Cap Core		$   (130,000,000)		Cash Raise/Rebalance

				Mar-19		598W		ARONSON,JOHNSON,ORTIZ		U.S. Large Cap Value		$   (48,000,000)		Cash Raise/Rebalance

				Mar-19		59GB		AQR CAPITAL MANAGEMENT, LLC		U.S. Small Cp Value		$   (14,000,000)		Cash Raise/Rebalance

				Mar-19		59AR		MELLON		U.S. Small Cap Value		$   (16,000,000)		Cash Raise/Rebalance

				Mar-19		59AY		AQR CAPITAL MANAGEMENT, LLC		International Developed		$   (43,000,000)		Cash Raise/Rebalance

				Mar-19		59A0		ARROWSTREET CAPITAL, LP		International Developed & Emerging		$   (91,000,000)		Cash Raise/Rebalance

				Mar-19		59GW		LAZARD ASSET MANAGEMENT		International Developed & Emerging		$   (72,000,000)		Cash Raise/Rebalance

				Mar-19		597N		LAZARD FRERES ASSET MANAGEMENT		International Developed & Emerging		$   (52,000,000)		Cash Raise/Rebalance

				Mar-19		599Y		WALTER SCOTT MGMT		International Developed		$   (46,000,000)		Cash Raise/Rebalance

				Mar-19		592S		ACADIAN ASSET MGMT		International Developed & Emerging		$   (45,000,000)		Cash Raise/Rebalance

				Mar-19		596B		BRANDES INVESTMENT PARTNERS LP		International Developed & Emerging		$   (49,000,000)		Cash Raise/Rebalance

				Mar-19		59DR		DIMENSIONAL FUND ADVISORS		Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59HL		EAM INVESTORS, LLC		Global X-US Micro Cap		$   (7,000,000)		Cash Raise/Rebalance

				Mar-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X-US Micro Cap		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (26,000,000)		Cash Raise/Rebalance

				Mar-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Mar-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (27,000,000)		Cash Raise/Rebalance

				Mar-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (8,000,000)		Cash Raise/Rebalance

				Mar-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (19,000,000)		Cash Raise/Rebalance

				Mar-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		59A4		ALLIANCE BERNSTEIN		Global X-US Value		$   (41,000,000)		Cash Raise/Rebalance



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Jun-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Jun-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (16,000,000)		Cash Raise/Rebalance

				Jun-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (21,000,000)		Cash Raise/Rebalance

				Jun-19		59AX		Arrowstreet EM		Emerging Markets		$   (10,000,000)		Cash Raise/Rebalance

				Jun-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (80,000,000)		Cash Raise/Rebalance

				Jun-19		59DR		DFA Int'l Small Cap Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		592Q		Genesis EM		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-19		59DS		Harris Int'l Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59AR		Mellon US Small Value		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		599Y		Walter Scott Int'l		International Developed		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59C1		Westwood Global EM		Emerging		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		59G7		William Blair EM Growth		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-19		59HF		William Blair EMSC		Emerging Small Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Jun-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59IA		Acadian Low Vol		Global Low Vol		$   (23,000,000)		Cash Raise/Rebalance

				Jun-19		59IB		AQR Low Vol		Global Low Vol		$   (23,000,000)		Cash Raise/Rebalance

				Jun-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59IF		DFA Low Vol		Global Low Vol		$   (20,000,000)		Cash Raise/Rebalance

				Aug-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (42,000,000)		Cash Raise/Rebalance

				Aug-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (37,000,000)		Cash Raise/Rebalance

				Aug-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (40,000,000)		Cash Raise/Rebalance

				Aug-19		59AX		Arrowstreet EM		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Aug-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (85,000,000)		Cash Raise/Rebalance

				Aug-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (44,000,000)		Cash Raise/Rebalance

				Aug-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (197,000,000)		Cash Raise/Rebalance

				Aug-19		592Q		Genesis EM		Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Aug-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (50,000,000)		Cash Raise/Rebalance

				Aug-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Aug-19		599Y		Walter Scott Int'l		International Developed		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59DY		OST S&P 500 Index		U.S. Large Cap Core		$   (150,000,000)		Cash Raise/Rebalance

				Aug-19		59G7		William Blair EM Growth		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Aug-19		59C1		Westwood Global EM		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Aug-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (61,000,000)		Cash Raise/Rebalance

				Aug-19		59IA		Acadian Low Vol		Global Low Vol		$   (56,000,000)		Cash Raise/Rebalance

				Aug-19		59IB		AQR Low Vol		Global Low Vol		$   (55,000,000)		Cash Raise/Rebalance

				Aug-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (58,000,000)		Cash Raise/Rebalance

				Aug-19		59IF		DFA Low Vol		Global Low Vol		$   (50,000,000)		Cash Raise/Rebalance

				Sep-19		59IF		OST International Risk Premia		Global Low Vol		$   400,000,000		Cash Raise/Rebalance





Perf

		Date		59DX MV		Sec Lend		59DX Rtn		S&P 400		alpha		SL bps		$ Val Added		$ Val Add Compounded		Date		59DY MV		Sec Lend		59DY Rtn		S&P 500		alpha		SL bps		$ Val Added		$ Val Add Compounded		59DZ MV		Sec Lend		59DZ Rtn		RU2K/SML		alpha		SL Bps		$ Val Added		$ Val Add Compounded				Date		TEMS		TEMS Rtn		MSCI EM NET		alpha		$ Val Added		$ Val Add Compounded		Date		59GA MV		Sec Lending		59GA Rtn		RUSSELL 1000		alpha		$ Val Added		$ Val Add Compounded		SL bps		RUFUSLTU		Diff		Date		59GX MV		Sec Lending		59GX Rtn		MSCI USA

VITERI Michael: M2US Index		alpha		$ Val Added		$ Val Add Compounded		SL Bps		CUSTOM				Date		59GY MV		Sec Lending		59GY Rtn		MSCI World X-US Net

Michael VITERI : M1WOU
		alpha		$ Val Added		$ Val Add Compounded		SL Bps		CUSTOM

																																																										101,555,216.00

		Feb-09																		Feb-09																																				Feb-09		95,086,427.91		-6.3700%		-5.6410%		-0.0073		$   (693,180.06)				Feb-09																												 

		Mar-09																		Mar-09																																				Mar-09		107,905,866.83		13.4820%		14.3710%		-0.0089		$   (959,283.16)		$   (1,745,917.75)		Mar-09

		Apr-09																		Apr-09																																				Apr-09		126,843,755.43		17.5500%		16.6410%		0.0091		$   1,153,009.74		$   (899,316.58)		Apr-09

		May-09																		May-09																																				May-09		147,792,092.44		16.5150%		17.0870%		-0.0057		$   (845,370.77)		$   (1,893,209.48)		May-09

		Jun-09																		Jun-09																																				Jun-09		147,360,758.55		-0.2920%		-1.3470%		0.0106		$   1,554,656.00		$   (333,025.31)		Jun-09																																																																																				Date		59DX Monthly Alpha

		Jul-09		$   107,917,313.06				8.723%		8.739%		(0.00016)								Jul-09		$   429,798,408.40				7.527%		7.564%		(0.00037)																										Jul-09		163,813,770.68		11.1650%		11.2450%		-0.0008		$   (131,051.02)		$   (501,258.60)		Jul-09																																																																																				Jul-09		(0.00016)

		Aug-09		$   112,660,641.47				4.395%		4.367%		0.00028								Aug-09		$   445,495,045.81				3.625%		3.610%		0.00015																										Aug-09		165,713,480.08		1.1600%		-0.3580%		0.0152		$   2,515,530.63		$   2,008,457.43		Aug-09																																																																																				Aug-09		0.00028

		Sep-09		$   119,618,828.93				5.732%		5.722%		0.00010								Sep-09		$   464,034,742.13				3.715%		3.732%		(0.00017)								 																		Sep-09		179,086,666.06		8.0700%		9.0770%		-0.0101		$   (1,803,402.73)		$   367,137.22		Sep-09																																																																																				Sep-09		0.00010

		Oct-09		$   114,206,851.60

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		$   17,571.20		-4.524%		-4.540%		0.00016		0.00185		$   17,947.06		$   18,797.53		Oct-09		455,506,488.33

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		$   42,176.97		-1.838%

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		-1.858%		0.00020		0.00111		$   91,101.30																						Oct-09		178,195,823.68		-0.4970%		0.1240%		-0.0062		$   (1,106,596.07)		$   (741,283.52)		Oct-09																																																																																				Oct-09		0.00016

		Nov-09		$   119,059,346.00		$   34,085.85		4.249%

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)		4.052%		0.00197		0.00344		$   234,214.15		$   253,810.36		Nov-09		482,853,516.77

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089		$   38,332.55		6.004%		5.998%		0.00006		0.00095		$   28,971.21		$   125,542.23																				Nov-09		185,194,258.79		3.9270%		4.2960%		-0.0037		$   (683,366.81)		$   (1,453,760.54)		Nov-09																																																																																				Nov-09		0.00197

		Dec-09		$   126,735,231.00

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
		$   29,071.04		6.447%		6.275%		0.00172		0.00275		$   218,043.29		$   488,217.08		Dec-09		492,303,872.92		$   17,093.96		1.957%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		1.932%		0.00025		0.00042		$   123,075.97		$   251,075.06										 										Dec-09		192,798,365.42		4.1060%		3.9490%		0.0016		$   302,693.43		$   (1,210,758.51)		Dec-09																																																																																				Dec-09		0.00172

		Jan-10		$   122,522,840.00		$   27,509.77		-3.169%		-3.215%		0.00046		0.00269		$   56,592.92		$   529,338.41		Jan-10		484,622,811.72

viterim: viterim:
SSB Analytics $484,622,812		$   15,454.98		-3.549%

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		-3.597%		0.00048		0.00038		$   232,618.95		$   474,783.36																				Jan-10		186,219,869.38		-3.4120%		-5.5770%		0.0217		$   4,031,660.17		$   2,862,212.74		Jan-10																																																																																				Jan-10		0.00046

		Feb-10		$   128,992,261.73		$   19,864.58		5.282%		5.211%		0.00071		0.00185		$   92,070.41		$   649,368.47		Feb-10		499,733,855.13		$   18,001.04		3.118%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		3.098%		0.00020		0.00043		$   99,946.77		$   589,533.87																				Feb-10		185,924,895.59		-0.1580%		0.3520%		-0.0051		$   (948,216.97)		$   1,909,473.47		Feb-10																																																																																				Feb-10		0.00071

		Mar-10		$   138,181,378.00		$   16,364.27		7.122%		7.135%		(0.00013)		0.00142		$   (17,987.64)		$   677,628.84		Mar-10		529,868,368.50		$   16,780.56		6.030%		6.034%		(0.00004)		0.00038		$   (21,194.73)		$   603,888.03		$   99,310,397.36						8.140%						$   - 0						Mar-10		201,347,576.77		8.2950%		8.0730%		0.0022		$   446,991.62		$   2,514,855.92		Mar-10																																																																																				Mar-10		(0.00013)

		Apr-10		$   144,058,448.32		$   16,364.27		4.253%		4.262%		(0.00009)		0.00136		$   (13,377.46)		$   693,070.94		Apr-10		538,109,049.05		$   17,032.81		1.555%		1.579%		(0.00024)		0.00038		$   (129,146.17)		$   484,132.32		$   104,979,992.22

viterim: viterim:
SSB MV  $105,095,715.79				5.7090%		5.660%		0.00049				$   51,402.4314						Apr-10		204,263,418.78		1.4480%		1.2120%		0.0024		$   482,061.67		$   3,033,332.70		Apr-10																																																																																				Apr-10		(0.00009)

		May-10		$   133,746,469.80		$   13,176.60		-7.158%

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10		-7.199%		0.00041		0.00118		$   54,554.91		$   698,014.51		May-10		681,199,732.84		$   11,820.89		-7.98%

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		-7.985%		0.00004		0.00021		$   27,247.99		$   472,741.71		$   97,048,849.13				-7.5549%		-7.590%		0.00035				$   34,055.2179		$   81,574.242				May-10		185,329,639.66		-9.2690%		-8.7960%		-0.0047		$   (876,609.20)		$   1,875,563.90		May-10																																																																																				May-10		0.00041

		Jun-10		$   125,112,229.15		$   11,471.95		-6.456%		-6.554%		0.00098		0.00110		$   123,131.27		$   776,084.21		Jun-10		645,632,193.93		$   17,775.94		-5.221%		-5.235%		0.00014		0.00033		$   90,388.51		$   538,448.37		$   89,621,685.51				-7.6530%		-7.750%		0.00097				$   86,919.0018		$   162,250.355				Jun-10		185,675,273.71		0.1860%		-0.7350%		0.0092		$   1,710,069.27		$   3,589,121.72		Jun-10																																																																																				Jun-10		0.00098

		Jul-10		$   133,709,315.50		$   10,933.63		6.872%		6.908%		(0.00036)		0.00098		$   (48,490.86)		$   780,925.87		Jul-10		690,831,847.62		$   10,940.96		7.001%		7.006%		(0.00005)		0.00019		$   (34,541.59)		$   541,603.55		$   95,828,731.00				6.9258%		6.870%		0.00056				$   53,501.0826		$   226,988.621				Jul-10		201,041,135.10		8.2760%		8.3280%		-0.0005		$   (104,541.39)		$   3,781,616.04		Jul-10																																																																																				Jul-10		(0.00036)

		Aug-10		$   127,167,786.83		$   9,928.07		-4.892%		-4.940%		0.00048		0.00094		$   61,016.16		$   803,739.13		Aug-10		659,816,301.57		$   9,525.10		-4.490%		-4.514%		0.00024		0.00017		$   158,355.91		$   675,641.46		$   93,804,071.85

viterim: viterim:
SSB Analytics shows $93,804,071.85				-7.2430%

viterim: $5,000,000 cash inflow		-7.400%		0.00157				$   147,272.3928		$   357,820.228				Aug-10		199,863,596.36		-0.5860%		-1.9420%		0.0136		$   2,710,150.37		$   6,469,606.14		Aug-10																																																																																				Aug-10		0.00048

		Sep-10		$   141,558,618.08		$   9,874.02		11.308%		11.306%		0.00002		0.00153		$   3,320.94		$   897,946.90		Sep-10		718,514,389.40		$   9,156.95		8.896%		8.924%		(0.00028)		0.00031		$   (201,184.03)		$   534,562.49		$   105,579,582.59				12.5533%		12.460%		0.00093				$   98,510.4648		$   501,248.955				Sep-10		222,276,036.56		11.2140%		11.1130%		0.0010		$   224,498.80		$   7,419,606.57		Sep-10																																																																																				Sep-10		0.00002

		Oct-10		$   146,457,699.97		$   9,627.11		3.469%		3.449%		0.00020		0.00142		$   28,638.86		$   957,735.54		Oct-10		745,744,636.61		$   9,439.22		3.790%		3.805%		(0.00015)		0.00026		$   (111,861.70)		$   442,960.72		$   109,955,001.89				4.1442%		4.090%		0.00054				$   59,585.4448		$   581,607.113				Oct-10		229,792,339.46		3.3820%		2.9040%		0.0048		$   1,098,407.38		$   8,768,945.04		Oct-10																																																																																				Oct-10		0.00020

		Nov-10		$   150,631,658.26		$   10,202.40		2.850%		2.970%		(0.00120)		0.00122		$   (180,457.78)		$   804,572.65		Nov-10		745,813,879.28		8,376.6100		0.009%		0.013%		(0.00004)		0.00022		$   (29,832.56)		$   413,168.03		$   113,794,338.49				3.4917%		3.470%		0.00022				$   24,732.4903		$   626,647.779				Nov-10		221,653,403.75		-3.5420%		-2.6400%		-0.0090		$   (1,999,313.70)		$   6,459,035.31		Nov-10																																																																																				Nov-10		(0.00120)

		Dec-10		$   160,504,725.42		$   8,659.36		6.554%		6.554%		0.00001		0.00102		$   1,289.43		$   858,597.34		Dec-10		795,506,022.74		$   9,284.76		6.663%		6.683%		(0.00020)		0.00019		$   (159,101.20)		$   281,596.21		$   122,931,283.10				8.0293%		7.940%		0.00089				$   109,837.9050		$   786,801.421				Dec-10		237,082,134.97		6.9610%		7.1360%		-0.0018		$   (414,893.74)		$   6,493,755.02		Dec-10																																																																																				Dec-10		0.00001

		Jan-11		$   163,729,202.94		$   7,273.97		2.009%		1.998%		0.00011		0.00088		$   17,248.95		$   893,095.18		Jan-11		814,455,807.13

viterim: viterim:
Trades + KG +VM 		$   10,271.77		2.382%		2.370%		0.00012		0.00018		$   97,734.70		$   386,038.53		$   122,644,562.16				-0.2332%		-0.260%		0.00027				$   32,823.6602		$   817,789.971				Jan-11		228,026,250.88		-3.8200%		-2.7130%		-0.0111		$   (2,524,250.60)		$   3,721,442.98		Jan-11																																																																																				Jan-11		0.00011

		Feb-11		$   171,355,273.26

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		$   5,891.78		4.658%		4.654%		0.00004		0.00076		$   6,059.44		$   940,752.61		Feb-11		842,227,334.77

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07		$   10,456.55		3.410%		3.426%		(0.00016)		0.00017		$   (134,756.37)		$   264,446.07		$   129,393,832.12

viterim: viterim:
=129187177.11+172810
=$129,359,987.11				5.5031%		5.480%		0.00023				$   29,907.9738		$   892,701.858				Feb-11		227,882,899.69		-0.0630%		-0.9330%		0.0087		$   1,982,581.23		$   5,701,679.70		Feb-11																																																																																				Feb-11		0.00004

		Mar-11		$   175,580,212.71

viterim: viterim:
=175550485.82+29800.32		$   7,009.69		2.466%		2.450%		0.00016		0.00069		$   27,394.44		$   991,342.27		Mar-11		842,630,817.99		$   11,783.18		0.048%		0.040%		0.00008		0.00016		$   67,410.47		$   331,983.47		$   132,828,900.51				2.6547%		2.590%		0.00065				$   85,991.9634		$   1,002,392.725				Mar-11		239,861,955.54		5.2570%		5.8790%		-0.0062		$   (1,491,941.36)		$   4,509,475.64		Mar-11																																																																																				Mar-11		0.00016

		Apr-11		$   180,315,399.42		$   8,152.78		2.697%		2.715%		(0.00018)		0.00062		$   (32,674.11)		$   985,403.47		Apr-11		867,760,078.90		$   12,171.93		2.982%		2.962%		0.00020		0.00015		$   173,552.02		$   515,435.23		$   136,376,521.85				2.6708%		2.64%		0.00031				$   42,031.7568		$   1,071,196.591				Apr-11		249,031,234.47		3.8230%		3.1020%		0.0072		$   1,795,515.20		$   6,477,388.09		Apr-11																																																																																				Apr-11		(0.00018)

		May-11		$   177,952,062.42

viterim: viterim:
=177873342.62+26950		$   9,620.36		-1.311%		-1.347%		0.00036		0.00061		$   64,652.79		$   1,037,140.89		May-11		857,918,807.58

viterim: viterim:
=857790996.8+31450		$   16,969.16		-1.134%		-1.132%		(0.00002)		0.00016		$   (17,158.38)		$   492,431.82		$   133,884,606.71

viterim: viterim:
=133841924.91+756960				-1.8272%		-1.875%		0.00048				$   63,954.3010		$   1,115,577.648				May-11		241,495,302.53		-3.0260%		-2.6230%		-0.0040		$   (973,226.07)		$   5,308,156.26		May-11																																																																																				May-11		0.00036

		Jun-11		$   174,453,340.45		$   9,724.83		-1.966%		-2.036%		0.00070		0.00061		$   121,936.54		$   1,138,686.17		Jun-11		844,135,942.54		$   14,723.70		-1.607%		-1.667%		0.00060		0.00016		$   506,481.57		$   991,000.01		$   130,933,541.88				-2.2042%		-2.306%		0.00102				$   133,309.5831		$   1,224,297.832				Jun-11		238,392,757.23		-1.2850%		-1.5380%		0.0025		$   603,133.68		$   5,843,080.13		Jun-11																																																																																				Jun-11		0.00070

		Jul-11		$   168,301,587.23		$   10,129.40		-3.526%		-3.530%		0.00004		0.00063		$   6,222.26		$   1,104,754.91		Jul-11		826,683,188.34		$   14,579.27		-2.068%		-2.033%		(0.00035)		0.00017		$   (289,339.12)		$   681,167.01		$   126,239,595.07				-3.5850%		-3.610%		0.00025				$   31,579.8243		$   1,211,986.773				Jul-11		237,717,894.15		-0.2830%		-0.4440%		0.0016		$   382,725.81		$   6,209,270.02		Jul-11																																																																																				Jul-11		0.00004

		Aug-11		$   156,335,243.36		$   8,921.68		-7.110%		-7.120%		0.00010		0.00067		$   15,539.69		$   1,041,745.86		Aug-11		782,162,580.02		$   14,225.59		-5.385%		-5.432%		0.00047		0.00018		$   367,616.41		$   1,012,102.58		$   115,293,730.59				-8.6707%		-8.690%		0.00019				$   22,244.4656		$   1,129,143.425				Aug-11		217,157,755.79		-8.6490%		-8.9360%		0.0029		$   623,242.76		$   6,295,473.01		Aug-11																																																																																				Aug-11		0.00010

		Sep-11		$   139,851,840.21

viterim: viterim:
SSB shows $139,930,581.36
		$   10,169.23		-10.544%		-10.585%		0.00041		0.00075		$   57,862.49		$   989,770.57		Sep-11		727,349,313.45

viterim: viterim:
SSB shows $727,712,723.67		$   12,935.15		-7.008%		-7.030%		0.00022		0.00020		$   160,016.85		$   1,101,191.28		$   102,478,930.16

viterim: viterim:
SSB shows $105,750,469.74				-11.1149%		-11.210%		0.00095				$   97,441.8467		$   1,101,081.937				Sep-11		187,232,907.28		-13.7800%		-14.5790%		0.0080		$   1,495,990.93		$   6,923,947.76		Sep-11																																																																																				Sep-11		0.00041

		Oct-11		$   159,159,577.94		$   9,948.26		13.806%		13.746%		0.00060		0.00066		$   95,259.79		$   1,221,676.62		Oct-11		806,867,016.41		$   12,486.85		10.933%		10.929%		0.00004		0.00018		$   32,274.68		$   1,253,859.20		$   118,130,544.15				15.2730%		15.136%		0.00137				$   161,846.8992		$   1,431,097.156				Oct-11		208,626,993.14		11.4260%		13.2460%		-0.0182		$   (3,797,011.28)		$   3,918,066.76		Oct-11		$   515,436,547.38				 		 				$   - 0																																																																								Oct-11		0.00060

		Nov-11		$   158,676,216.89		$   9,579.57		-0.304%		-0.302%		(0.00002)		0.00066		$   (2,690.93)		$   1,215,275.51		Nov-11		805,204,710.31		$   11,164.34		-0.206%		-0.221%		0.00015		0.00019		$   120,780.71		$   1,372,056.96		$   117,752,354.61				-0.3201%		-0.365%		0.00045				$   52,817.3109		$   1,479,332.874				Nov-11		196,014,574.15		-6.0450%		-6.6650%		0.0062		$   1,215,290.36		$   4,896,509.98		Nov-11		$   516,353,252.58		$   13,625.44		0.1780%		-0.2620%		0.00440		$   2,271,954.31				0.00032		0.190%		(0.00012)																																																																Nov-11		(0.00002)

		Dec-11		$   158,137,706.84		$   11,031.06		-0.339%		-0.374%		0.00035		0.00068		$   54,752.55		$   1,265,903.70		Dec-11		813,545,208.32		$   9,376.70		1.036%		1.023%		0.00013		0.00019		$   105,760.88		$   1,492,032.35		$   118,791,946.29				0.8829%		0.661%		0.00222				$   263,555.0828		$   1,755,948.436				Dec-11		191,930,865.62		-2.0830%		-1.2050%		-0.0088		$   (1,685,153.00)		$   3,109,362.68		Dec-11		$   523,847,415.96		$   11,597.95		1.4510%		0.8360%		0.00615		$   3,221,661.61		$   5,526,581.98		0.00027		1.440%		0.00011																																																																Dec-11		0.00035

		Jan-12		$   168,485,963.86		$   10,154.20		6.544%		6.606%		(0.00062)		0.00065		$   (104,753.78)		$   1,243,988.46		Jan-12		849,999,803.66		$   7,989.88		4.481%		4.482%		(0.00001)		0.00018		$   (8,500.00)		$   1,550,390.32		$   127,251,020.65				7.1209%		7.065%		0.00056				$   71,153.3057		$   1,952,141.350				Jan-12		212,469,613.47		10.7010%		11.3430%		-0.0064		$   (1,364,054.92)		$   2,078,040.66		Jan-12		$   544,667,349.70		$   52,626.78		3.9740%		4.8730%		(0.00899)		$   (4,896,559.47)		$   849,648.87		0.00116		4.050%		(0.00076)																																																																Jan-12		(0.00062)

		Feb-12		$   176,215,126.85		$   8,525.05		4.587%		4.500%		0.00087		0.00064		$   154,051.64		$   1,455,107.11		Feb-12		886,841,971.70		$   11,551.96		4.334%		4.324%		0.00010		0.00017		$   88,684.20		$   1,706,268.43		$   130,310,526.56				2.4043%		2.390%		0.00014				$   18,644.2571		$   2,017,721.089				Feb-12		225,096,801.70		5.9430%		5.9900%		-0.0005		$   (105,795.50)		$   2,095,743.12		Feb-12		$   566,996,021.47		$   53,848.26		4.1000%		4.3880%		(0.00288)		$   (1,632,948.54)		$   (748,464.07)		0.00114		4.110%		(0.00010)																																																																Feb-12		0.00087

		Mar-12		$   179,499,419.06		$   11,273.77		1.864%		1.880%		(0.00016)		0.00065		$   (29,084.33)		$   1,453,143.02		Mar-12		915,407,514.31		$   14,995.40		3.221%		3.291%		(0.00070)		0.00017		$   (640,785.26)		$   1,120,442.08		$   133,829,900.69				2.7008%		2.562%		0.00139				$   185,701.9110		$   2,257,916.797				Mar-12		220,393,946.66		-2.0890%		-3.3380%		0.0125		$   2,752,720.39		$   4,804,683.44		Mar-12		$   583,404,804.87		$   31,414.59		2.8940%		3.1290%		(0.00235)		$   (1,371,001.29)		$   (2,141,125.91)		0.00065		2.880%		0.00014																																																																Mar-12		(0.00016)

		Apr-12		$   179,137,270.87		$   13,247.02		-0.202%		-0.225%		0.00023		0.00068		$   41,641.32		$   1,491,852.56		Apr-12		909,636,869.27		$   11,579.96		-0.630%		-0.628%		(0.00002)		0.00017		$   (18,192.74)		$   1,095,190.56		$   131,815,337.73				-1.5053%		-1.545%		0.00040				$   52,309.5473		$   2,276,237.561				Apr-12		218,117,569.87		-1.0330%		-1.1950%		0.0016		$   353,350.46		$   5,108,401.52		Apr-12		$   576,592,446.37		$   18,008.74		-1.1680%		-0.5800%		(0.00588)		$   (3,390,363.58)		$   (5,506,481.14)		0.00037		-1.000%		(0.00168)																																																																Apr-12		0.00023

		May-12		$   225,506,432.43		$   26,610.37		-6.460%		-6.480%		0.00020		0.00062		$   45,101.29		$   1,440,580.17		May-12		1,075,240,903.35		$   17,436.75		-5.995%		-6.010%		0.00015		0.00014		$   161,286.14		$   1,190,820.02		$   138,653,961.99				-6.5130%		-6.619%		0.00106				$   146,973.1997		$   2,274,959.408				May-12		194,427,713.83		-10.8610%		-11.2140%		0.0035		$   686,329.83		$   5,239,907.86		May-12		$   543,359,695.32		$   20,688.55		-5.7640%		-6.1450%		0.00381		$   2,070,200.44		$   (3,118,887.13)		0.00046		-5.970%		0.00206																																																																May-12		0.00020

		Jun-12		$   229,820,976.44		$   33,208.74		1.913%		1.890%		0.00023		0.00071		$   53,476.38		$   1,521,618.72		Jun-12		1,119,754,795.87		$   23,450.70		4.140%		4.120%		0.00020		0.00014		$   223,950.96		$   1,464,070.92		$   145,792,356.36				5.1484%		4.990%		0.00158				$   230,865.4747		$   2,622,947.807				Jun-12		204,028,821.98		4.9380%		3.8600%		0.0108		$   2,199,430.70		$   7,698,085.22		Jun-12		$   567,561,251.90		$   25,906.00		4.4540%		3.8280%		0.00626		$   3,552,933.44		$   295,131.07		0.00055		4.410%		0.00044																																																																Jun-12		0.00023

		Jul-12		$   229,620,130.93		$   35,818.99		-0.087%		0.045%		(0.00132)		0.00082		$   (303,999.05)		$   1,216,289.90		Jul-12		1,134,714,055.34		$   33,827.98		1.365%		1.389%		(0.00024)		0.00016		$   (272,331.37)		$   1,211,724.12		$   143,869,225.54				-1.3191%		-1.382%		0.00063				$   90,509.6825		$   2,678,858.475				Jul-12		207,587,413.49		1.7440%		1.9510%		-0.0021		$   (429,705.95)		$   7,402,633.88		Jul-12		$   572,240,320.49		$   29,606.00		0.9000%		1.1860%		(0.00286)		$   (1,636,607.32)		$   (1,338,820.06)		0.00062		0.880%		0.00020																																																																Jul-12		(0.00132)

		Aug-12		$   237,674,694.22		$   24,937.50		3.508%		3.481%		0.00027		0.00086		$   63,643.34		$   1,322,597.98		Aug-12		1,160,364,912.69		$   32,025.76		2.261%		2.252%		0.00009		0.00017		$   104,432.84		$   1,343,554.04		$   148,783,342.44

Michael VITERI : Michael VITERI :
$989,820.00				3.4157%		3.335%		0.00081				$   120,043.0927		$   2,890,402.886				Aug-12		208,564,383.28		0.4710%		-0.3330%		0.0080		$   1,676,857.64		$   9,114,357.92		Aug-12		$   585,577,813.42		$   32,750.87		2.3310%		2.4280%		(0.00097)		$   (568,010.48)		$   (1,938,038.44)		0.00067		2.340%		(0.00009)																																																																Aug-12		0.00027

		Sep-12		$   242,332,139.82		$   28,823.56		1.960%		1.940%		0.00020		0.00092		$   47,468.85		$   1,395,984.31		Sep-12		1,190,541,246.61		$   21,363.32		2.601%		2.584%		0.00017		0.00017		$   202,392.01		$   1,580,891.90		$   153,863,198.31				3.4143%		3.280%		0.00134				$   206,582.6478		$   3,195,671.514				Sep-12		220,209,150.32		5.5830%		6.0340%		-0.0045		$   (993,143.27)		$   8,630,069.26		Sep-12		$   602,867,068.88		$   27,182.71		2.9530%		2.5720%		0.00381		$   2,296,923.53		$   301,654.82		0.00054		Dec-99		0.00003																																																																Sep-12		0.00020

		Oct-12		$   240,334,762.22		$   24,201.49		-0.824%		-0.794%		(0.00030)		0.00099		$   (72,656.57)		$   1,311,821.59		Oct-12		1,168,755,718.66		$   18,978.33		-1.830%		-1.846%		0.00016		0.00018		$   187,000.91		$   1,738,962.49		$   150,597,308.59				-2.1226%		-2.169%		0.00046				$   69,887.4551		$   3,197,727.864				Oct-12		219,606,487.45		-0.2740%		-0.6070%		0.0033		$   731,289.60		$   9,337,712.47		Oct-12		$   598,779,839.84		$   26,300.98		-0.6780%		-1.6880%		0.01010		$   6,047,676.38		$   6,347,285.98		0.00057		Jan-70		0.00012																																																																Oct-12		(0.00030)

		Nov-12		$   245,203,316.57		$   22,270.56		2.240%		2.204%		0.00036		0.00102		$   88,273.19		$   1,429,479.59		Nov-12		1,175,586,046.62		$   17,202.73		0.584%		0.580%		0.00004		0.00019		$   47,023.44		$   1,796,141.47		$   151,470,714.94				0.5800%		0.53%		0.00049				$   74,162.2739		$   3,290,435.728				Nov-12		220,893,808.12		0.5860%		1.2700%		-0.0068		$   (1,510,913.65)		$   7,881,517.82		Nov-12		$   601,360,706.58		$   22,065.09		0.3460%		0.79%		(0.00448)		$   (2,694,095.97)		$   3,675,151.63		0.00059		Dec-99		0.00016																																																																Nov-12		0.00036

		Dec-12		$   250,647,696.58		$   21,596.21		2.220%		2.130%		0.00090		0.00104		$   226,468.55		$   1,687,687.63		Dec-12		1,186,128,466.61		$   14,013.24		0.897%		0.911%		(0.00014)		0.00019		$   (166,057.99)		$   1,646,194.88		$   156,724,213.61				3.4683%		3.56%		(0.00092)				$   (143,674.8575)		$   3,260,883.918				Dec-12		231,362,907.13		4.7390%		4.8900%		-0.0015		$   (349,357.99)		$   7,905,664.96		Dec-12		$   611,831,190.20		$   20,867.56		1.7410%		1.04%		0.00704		$   4,307,291.58		$   8,046,427.59		0.00059		1.72%		0.00021																																																																Dec-12		0.00090

		Jan-13		$   268,723,905.00		$   18,232.83		7.212%		7.220%		(0.00008)		0.00100		$   (22,037.68)		$   1,787,362.60		Jan-13		1,247,569,231.94		$   16,897.51		5.180%		5.180%		- 0		0.00019		$   - 0		$   1,731,467.77		$   166,642,533.64				6.3285%		6.26%		0.00070				$   115,846.5154		$   3,583,096.059				Jan-13		235,583,943.46		1.8240%		1.3790%		0.0045		$   1,048,348.55		$   9,098,212.84		Jan-13		$   649,881,476.48		$   26,054.05		6.2190%		5.42%		0.00796		$   5,173,056.55		$   13,719,891.48		0.00052		6.22%		(0.00001)																																																																Jan-13		(0.00008)

		Feb-13		$   271,465,868.98		$   14,539.55		1.020%		0.982%		0.00038		0.00101		$   104,147.18		$   1,909,747.40		Feb-13		1,264,616,377.95		$   44,980.11		1.366%		1.357%		0.00009		0.00021		$   113,815.47		$   1,868,935.09		$   168,565,785.55				1.1541%		1.10%		0.00051				$   86,167.8969		$   3,710,617.121				Feb-13		232,216,865.86		-1.4290%		-1.2560%		-0.0017		$   (401,735.18)		$   8,566,464.20		Feb-13		$   661,549,431.37		$   40,245.22		1.7950%		1.34%		0.00451		$   2,983,587.94		$   16,949,751.47		0.00049		1.79%		0.00005																																																																Feb-13		0.00038

		Mar-13		$   284,269,460.52		$   17,233.34		4.716%		4.783%		(0.00067)		0.00099		$   (189,139.90)		$   1,810,680.06		Mar-13		1,312,490,041.35		$   12,808.94		3.786%		3.750%		0.00036		0.00020		$   472,496.41		$   2,412,189.39		$   176,429,712.02				4.6652%		4.62%		0.00048				$   85,034.3511		$   3,968,759.082				Mar-13		229,154,802.67		-1.3190%		-1.7220%		0.0040		$   923,493.85		$   9,376,966.39		Mar-13		$   690,945,966.70		$   27,315.08		4.4440%		3.86%		0.00583		$   4,028,214.99		$   21,731,213.41		0.00046		4.44%		0.00004																																																																Mar-13		(0.00067)

		Apr-13		$   286,086,139.24		$   15,234.10		0.639%		0.63%		0.00011		0.00099		$   31,667.60		$   1,853,919.16		Apr-13		1,337,776,145.28		$   10,307.67		1.927%		1.927%		- 0		0.00020		$   - 0		$   2,458,672.28		$   175,788,362.08				-0.2100%

VITERI Michael: VITERI Michael:
Moved Cash from SSB to OSTF		

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
				

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)																																				-0.37%		0.00157				$   275,987.7285		$   4,236,412.417				Apr-13		231,006,960.10		0.8080%		0.7540%		0.0005		$   124,743.76		$   9,577,476.04		Apr-13		$   701,997,242.36		$   20,259.73		1.5990%		1.81%		(0.00207)		$   (1,453,134.29)		$   20,625,561.22		0.00045		1.62%		(0.00021)																																																																Apr-13		0.00011

		May-13		$   293,093,916.17		$   18,898.96		2.450%		2.26%		0.00191		0.00094		$   558,443.23		$   2,457,774.77		May-13		1,369,112,036.12		$   9,557.94		2.342%		2.339%		0.00003		0.00019		$   41,073.36		$   2,557,327.75		$   182,917,729.79				4.0557%		4.00%		0.00059				$   107,288.5359		$   4,515,515.181				May-13		224,923,226.63		-2.6340%		-2.5660%		-0.0007		$   (152,947.79)		$   9,172,257.52		May-13		$   720,414,435.51		$   16,881.94		2.6240%		2.22%		0.00400		$   2,881,657.74		$   24,048,433.69		0.00044		2.61%		0.00014						 		 																																																								May-13		0.00191

		Jun-13		$   287,655,791.97		$   16,572.87		-1.855%		-1.85%		(0.00009)		0.00090		$   (27,098.22)		$   2,385,074.50		Jun-13		1,350,974,271.25		$   10,266.59		-1.325%		-1.343%		0.00018		0.00018		$   243,175.37		$   2,766,618.52		$   182,173,724.47				-0.4067%		-0.51%		0.00105				$   191,750.3399		$   4,688,898.973				Jun-13		212,236,681.87		-5.6400%		-6.3660%		0.0073		$   1,540,838.31		$   10,195,780.51		Jun-13		$   712,117,210.26		$   15,179.32		-1.1520%		-1.36%		0.00211		$   1,502,567.31		$   25,273,963.04		0.00043		-1.16%		0.00008						 																																																										Jun-13		(0.00009)

		Jul-13		$   305,579,634.43		$   20,080.15		6.231%		6.20%		0.00035		0.00079		$   106,963.56		$   2,640,652.14		Jul-13		1,419,634,440.29		$   9,685.90		5.082%		5.088%		(0.00006)		0.00015		$   (85,178.07)		$   2,822,040.01		$   194,984,968.65				7.0324%		7.00%		0.00034				$   67,138.1714		$   5,085,780.799				Jul-13		213,129,140.74		0.4210%		1.0450%		-0.0062		$   (1,329,925.84)		$   8,908,778.91		Jul-13		$   749,718,878.83		$   14,713.44		5.2800%		5.35%		(0.00071)		$   (532,300.40)		$   26,076,127.89		0.00039		5.29%		(0.00010)																																																																Jul-13		0.00035

		Aug-13		$   294,234,667.06		$   20,207.14		-3.713%		-3.75%		0.00034		0.00081		$   101,199.53		$   2,643,814.66		Aug-13		1,378,387,536.47		$   9,510.80		-2.905%		-2.896%		(0.00009)		0.00014		$   (124,054.88)		$   2,616,004.87		$   188,933,160.31				-3.1037%		-3.18%		0.00072				$   136,540.6650		$   5,064,472.524				Aug-13		206,864,364.05		-2.9390%		-1.7180%		-0.0122		$   (2,525,813.89)		$   6,121,136.01		Aug-13		$   725,294,931.47		$   15,036.55		-3.2580%		-2.76%		(0.00500)		$   (3,626,474.66)		$   21,600,092.99		0.00038		-3.25%		(0.00008)																																																																Aug-13		0.00034

		Sep-13		$   309,518,349.38		$   19,230.34		5.194%		5.21%		(0.00017)		0.00074		$   (51,425.52)		$   2,729,719.06		Sep-13		1,421,247,563.32		$   8,450.30		3.109%		3.136%		(0.00027)		0.00013		$   (383,736.84)		$   2,313,599.62		$   201,199,987.65				6.4927%		6.38%		0.00113				$   226,714.0919		$   5,620,006.659				Sep-13		219,129,338.14		5.9280%		6.5030%		-0.0058		$   (1,259,993.69)		$   5,224,003.26		Sep-13		$   745,936,830.74		$   16,709.85		2.8460%		3.49%		(0.00641)		$   (4,781,455.09)		$   17,433,376.55		0.00035		2.85%		(0.00004)																																																																Sep-13		(0.00017)

		Oct-13		$   320,879,713.05		$   18,253.54		3.671%		3.72%		(0.00044)		0.00069		$   (142,280.73)		$   2,687,637.01		Oct-13		1,486,430,111.27		$   7,389.79		4.586%		4.597%		(0.00011)		0.00012		$   (163,507.31)		$   2,256,193.99		$   206,231,681.82				2.5008%		2.515%		(0.00014)				$   (29,197.8973)		$   5,731,356.259				Oct-13		230,715,197.53		5.2870%		4.8580%		0.0043		$   989,768.20		$   6,489,964.51		Oct-13		$   780,673,791.85		$   18,383.14		4.6600%		4.40%		0.00258		$   2,014,138.38		$   20,259,910.28		0.00032		4.69%		(0.00030)																																																																Oct-13		(0.00044)

		Nov-13		$   325,094,356.74		$   18,369.57		1.313%		1.32%		(0.00010)		0.00067		$   (30,996.77)		$   2,691,941.42		Nov-13		1,532,057,698.02		$   8,470.13		3.070%		3.047%		0.00023		0.00011		$   352,373.27		$   2,677,832.41		$   214,549,799.85				4.0334%		4.006%		0.00027				$   58,754.7854		$   6,021,278.717				Nov-13		224,507,716.93		-2.6910%		-1.4620%		-0.0123		$   (2,759,199.84)		$   3,556,119.72		Nov-13		$   805,020,034.00		$   17,662.98		3.1160%		2.81%		0.00310		$   2,495,562.11		$   23,386,771.19		0.00031		3.10%		0.00016																																																																Nov-13		(0.00010)

		Dec-13		$   438,212,073.27		$   20,865.26		3.222%		3.09%		0.00133		0.00050		$   582,822.06		$   3,361,497.83		Dec-13		1,571,075,572.55		$   10,583.85		2.547%		2.532%		0.00015		0.00010		$   235,661.34		$   2,981,698.14		$   294,456,171.91				2.0350%

Michael VITERI : Cash inflow of $75,397,230		1.968%		0.00067				$   197,285.6352		$   6,341,097.374				Dec-13		222,245,314.38		-1.0080%		-1.4460%		0.0044		$   973,434.48		$   4,493,708.51		Dec-13		$   1,134,131,764.02		$   17,621.05		2.5100%		2.698%		(0.00188)		$   (2,132,167.72)		$   21,841,611.43		0.00022		2.52%		(0.00010)		Dec-13		$   594,060,133.21																																																												Dec-13		0.00133

		Jan-14		$   428,858,384.73		$   22,015.94		-2.135%		-2.12%		(0.00012)		0.00052		$   (49,369.44)		$   3,240,376.82		Jan-14		1,516,202,558.46		$   7,146.19		-3.493%		-3.457%		(0.00036)		0.00010		$   (545,832.92)		$   2,331,714.50		$   320,703,931.40				-2.6570%

Michael VITERI : Cash Inflow of $35,000,000		

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10														

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089				

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		

viterim: viterim:
SSB Analytics $484,622,812				

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		

viterim: viterim:
=175550485.82+29800.32																						

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		

viterim: viterim:
=177873342.62+26950																																		

viterim: viterim:
SSB MV  $105,095,715.79		

viterim: viterim:
SSB shows $139,930,581.36
																		

viterim: viterim:
Trades + KG +VM 		

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07																

viterim: viterim:
SSB Analytics shows $93,804,071.85		

viterim: viterim:
=857790996.8+31450																				

viterim: $5,000,000 cash inflow		

viterim: viterim:
SSB shows $727,712,723.67																

viterim: viterim:
=129187177.11+172810
=$129,359,987.11		

viterim: viterim:
=133841924.91+756960																																																														

VITERI Michael: M2US Index		

viterim: viterim:
SSB shows $105,750,469.74		

viterim: viterim:
now $15mm less																																																																																		

Michael VITERI : M1WOU
		

Michael VITERI : Michael VITERI :
$989,820.00						-2.768%		0.00111				$   355,981.3639		$   6,528,595.781				Jan-14		209,602,339.16		-5.6890%		-6.4940%		0.0080		$   1,687,298.83		$   5,925,360.26		Jan-14		$   1,088,515,639.00		$   16,446.76		-4.0220%		-3.194%		(0.00828)		$   (9,012,909.49)		$   11,950,232.32		0.00022		-4.05%		0.00028		Jan-14		$   573,782,773.57		$   23,622.87		-3.413%		-3.39%		-0.023%		$   (131,970.04)		$   (131,970.04)		0.00049		-3.433%		0.020%																																				0.0002						Jan-14		(0.00012)

		Feb-14		$   450,198,074.80		$   21,388.79		4.976%		4.89%		0.00091		0.00051		$   409,362.01		$   3,810,977.69		Feb-14		1,585,432,063.27		$   7,729.09		4.566%		4.574%		(0.00008)		0.00007		$   (126,834.57)		$   2,311,346.02		$   336,085,817.63				4.7963%		4.711%		0.00085				$   286,643.0233		$   7,128,369.102				Feb-14		217,332,369.27		3.6880%		3.3130%		0.0038		$   814,996.38		$   6,958,883.94		Feb-14		$   1,135,896,091.00		$   19,727.91		4.3530%		4.747%		(0.00394)		$   (4,475,430.60)		$   7,994,995.34		0.00019		4.37%		(0.00017)		Feb-14		$   603,930,378.00		$   15,802.68		5.254%		4.70%		0.552%		$   3,333,695.69		$   3,194,791.94		0.00031		5.259%		-0.005%																																				(0.0001)						Feb-14		0.00091

		Mar-14		$   451,880,044.22		$   29,925.16		0.374%		0.37%		0.00005		0.00053		$   22,594.00		$   3,847,824.75		Mar-14		1,598,970,993.23		$   9,660.11		0.854%		0.841%		0.00013		0.00007		$   207,866.23		$   2,538,951.15		$   334,121,865.27				-0.5844%		-0.682%		0.00098				$   326,235.3206		$   7,412,949.058				Mar-14		226,329,721.47		4.1400%		3.0700%		0.0107		$   2,421,728.02		$   9,668,709.75		Mar-14		$   1,157,703,199.77		$   33,118.49		1.9200%		0.637%		0.01283		$   14,853,332.05		$   23,001,831.30		0.00019		2.00%		(0.00080)		Mar-14		$   599,932,331.01		$   12,835.68		-0.662%		0.69%		-1.349%		$   (8,093,087.15)		$   (4,919,444.73)		0.00026		-0.688%		0.026%																																				0.0003						Mar-14		0.00005

		Apr-14		$   445,000,457.89		$   27,853.28		-1.522%		-1.56%		0.00040		0.00057		$   176,058.15		$   3,965,302.21		Apr-14		1,611,061,948.54		$   8,652.44		0.756%		0.739%		0.00017		0.00007		$   273,880.53		$   2,832,026.15		$   320,890,392.90				-3.9601%		-3.878%		(0.00082)				$   (263,366.8657)		$   6,856,023.940				Apr-14		228,250,929.33		0.8490%		0.3340%		0.0052		$   1,175,492.29		$   10,926,289.38		Apr-14		$   1,170,352,454.98		$   30,645.15		1.0930%		0.471%		0.00622		$   7,279,592.27		$   30,532,833.59		0.00020		1.12%		(0.00027)		Apr-14		$   601,902,045.78		$   5,053.83		0.328%		0.60%		-0.272%		$   (1,637,173.56)		$   (6,572,754.07)		0.00010		0.326%		0.002%																																				0.0000						Apr-14		0.00040

		May-14		$   452,990,847.80		$   35,518.19		1.796%		1.78%		0.00021		0.00060		$   93,277.11		$   4,129,779.95		May-14		1,648,264,199.10		$   10,740.99		2.341%		2.347%		(0.00006)		0.00007		$   (98,895.85)		$   2,799,428.03		$   323,762,619.10				0.8951%		0.8010%		0.00094				$   304,596.3475		$   7,221,987.197				May-14		235,785,739.87		3.3010%		3.4910%		-0.0019		$   (447,992.91)		$   10,838,973.29		May-14		$   1,193,023,996.80		$   28,865.68		1.9370%		2.298%		(0.00361)		$   (4,306,816.63)		$   26,817,437.95		0.00020		1.88%		0.00057		May-14		$   618,542,780.62		$   4,923.57		2.679%		2.39%		0.289%		$   1,787,588.64		$   (4,961,249.51)		0.00010		2.683%		-0.004%																																				(0.0000)						May-14		0.00021

		Jun-14		$   471,780,449.40		$   34,432.39		4.148%		4.14%		0.00011		0.00061		$   51,418.05		$   4,352,497.10		Jun-14		1,682,312,672.23		$   8,912.64		2.066%		2.066%		- 0		0.00006		$   - 0		$   2,857,264.21		$   341,773,353.92				5.5629%		5.321%		0.00242				$   826,901.8404		$   8,450,644.177				Jun-14		240,908,776.19		2.1730%		2.6570%		-0.0048		$   (1,165,998.48)		$   9,908,505.70		Jun-14		$   1,216,506,701.75		$   23,604.84		1.9680%		2.275%		(0.00307)		$   (3,734,675.57)		$   23,610,529.55		0.00021		1.97%		(0.00002)		Jun-14		$   628,940,239.78		$   5,397.27		1.681%		2.14%		-0.459%		$   (2,886,835.70)		$   (7,931,483.82)		0.00010		1.613%		0.068%																																				0.0007						Jun-14		0.00011

		Jul-14		$   451,645,683.93		$   30,236.20		-4.268%		-4.27%		0.00006		0.00066		$   27,887.68		$   4,194,627.80		Jul-14		1,659,504,607.26		$   9,167.40		-1.356%		-1.379%		0.00023		0.00006		$   381,686.06		$   3,200,205.77		$   320,807,206.48				-6.1345%		Jan-70		(0.00082)				$   (261,515.1723)		$   7,670,722.728				Jul-14		242,472,151.62		0.6490%		1.9340%		-0.0129		$   (3,115,767.15)		$   6,857,044.76		Jul-14		$   1,200,675,194.29		$   23,914.70		-1.3010%		-1.617%		0.00316		$   3,794,133.61		$   27,097,490.18		0.00022		-1.29%		(0.00011)		Jul-14		$   622,188,226.58		$   5,535.83		-1.074%		-1.41%		0.336%		$   2,090,552.44		$   (5,755,747.24)		0.00011		-1.073%		-0.001%																																				(0.0000)						Jul-14		0.00006

		Aug-14		$   474,674,216.64		$   43,540.31		5.099%		5.08%		0.00016		0.00068		$   75,022.26		$   4,483,525.95		Aug-14		1,725,877,147.97		$   9,325.54		4.000%		4.001%		(0.00001)		0.00006		$   (17,258.77)		$   3,310,955.23		$   337,221,393.78				5.1165%		4.959%		0.00158				$   531,214.7056		$   8,594,412.033				Aug-14		247,818,165.62		2.2050%		2.2540%		-0.0005		$   (121,430.90)		$   6,886,811.69		Aug-14		$   1,244,831,004.46		$   20,458.29		3.6780%		4.132%		(0.00454)		$   (5,651,532.76)		$   22,442,603.10		0.00021		3.69%		(0.00012)		Aug-14		$   649,099,073.40		$   5,321.58		4.325%		4.010%		0.315%		$   2,044,662.08		$   (3,960,021.23)		0.00010		4.327%		-0.002%																																				(0.0000)						Aug-14		0.00016

		Sep-14		$   453,146,791.40		$   40,111.43		-4.535%		-4.55%		0.00013		0.00076		$   58,002.63		$   4,338,191.71		Sep-14		1,701,556,532.12		$   9,195.87		-1.409%		-1.402%		(0.00007)		0.00006		$   (119,108.96)		$   3,145,194.91		$   316,793,689.52				-6.0577%		-6.049%		(0.00009)				$   (27,414.3966)		$   8,046,377.917				Sep-14		232,629,969.35		-6.1290%		-7.4120%		0.0128		$   2,984,642.51		$   9,449,361.51		Sep-14		$   1,220,945,852.66		$   18,481.13		-1.9190%		-1.753%		(0.00166)		$   (2,026,770.12)		$   19,985,159.43		0.00022		-1.89%		(0.00029)		Sep-14		$   641,294,004.37		$   4,759.39		-1.202%		-1.560%		0.358%		$   2,295,832.54		$   (1,616,589.24)		0.00009		-1.189%		-0.013%																																				(0.0001)						Sep-14		0.00013

		Oct-14		$   469,365,840.77		$   38,722.83		3.579%		3.564%		0.00015		0.00077		$   71,363.71		$   4,564,828.17		Oct-14		1,743,377,595.86		$   9,215.76		2.458%		2.443%		0.00015		0.00006		$   261,506.64		$   3,484,010.44		$   338,392,352.92				6.8329%		6.592%		0.00241				$   815,172.6960		$   9,411,351.225				Oct-14		233,568,320.25		0.4030%		1.1790%		-0.0078		$   (1,812,490.17)		$   7,674,952.27		Oct-14		$   1,246,247,846.19		$   21,246.91		2.0720%		2.444%		(0.00372)		$   (4,636,041.99)		$   15,763,209.95		0.00022		2.07%		0.00002		Oct-14		$   672,076,461.54		$   5,360.39		2.407%		2.410%		-0.003%		$   (20,162.29)		$   (1,675,662.83)		0.00010		2.424%		-0.017%																																				(0.0002)						Oct-14		0.00015

		Nov-14		$   478,064,509.64		$   32,665.89		1.853%		1.849%		0.00004		0.00079		$   20,466.88		$   4,669,894.15		Nov-14		1,790,424,223.89		$   9,667.27		2.699%		2.689%		0.00010		0.00006		$   179,042.42		$   3,757,086.31		$   338,698,490.18				0.0905%		0.090%		0.00000				$   1,585.5755		$   9,421,451.075				Nov-14		230,363,962.96		-1.3720%		-1.0580%		-0.0031		$   (723,342.84)		$   6,846,309.08		Nov-14		$   1,272,660,298.00		$   22,128.14		2.1190%		2.618%		(0.00499)		$   (6,350,574.89)		$   9,746,657.48		0.00022		2.19%		(0.00071)		Nov-14		$   690,411,025.30		$   4,845.32		2.728%		2.650%		0.078%		$   538,520.60		$   (1,182,854.32)		0.00008		2.764%		-0.036%																																				(0.0004)						Nov-14		0.00004

		Dec-14		$   482,055,511.15		$   25,334.12		0.835%		0.825%		0.00010		0.00079		$   47,361.42		$   4,756,241.01		Dec-14		1,785,994,799.70		$   11,442.87		-0.247%		-0.252%		0.00005		0.00006		$   89,299.74		$   3,837,106.04		$   348,355,913.73				2.8513%		2.850%		0.00001				$   4,645.3626		$   9,694,733.429				Dec-14		216,225,493.04		-6.1370%		-4.6090%		-0.0153		$   (3,303,925.53)		$   3,122,225.56		Dec-14		$   1,275,920,751.02		$   25,031.58		0.2560%		-0.2330%		0.00489		$   6,239,252.47		$   16,010,861.40		0.00022		0.28%		(0.00024)		Dec-14		$   687,624,037.00		$   4,718.63		-0.404%		-0.310%		-0.094%		$   (646,366.59)		$   (1,824,442.18)		0.00008		-0.383%		-0.021%																																				(0.0002)						Dec-14		0.00010

		Jan-15		$   476,896,610.36		$   20,610.77		-1.070%		-1.122%		0.00052		0.00080		$   247,089.12		$   4,952,429.40		Jan-15		1,732,391,359.44		$   13,275.24		-3.001%		-3.002%		0.00001		0.00007		$   17,323.91		$   3,739,278.40		$   337,048,377.68				-3.2460%		-3.217%		(0.00029)				$   (97,650.2655)		$   9,282,394.814				Jan-15		215,534,805.39		-0.3190%		0.5990%		-0.0092		$   (1,978,609.51)		$   1,133,656.15		Jan-15		$   1,230,977,663.22		$   26,081.65		-3.5220%		-2.7470%		(0.00775)		$   (9,540,076.89)		$   5,906,881.97		0.00024		-3.56%		0.00038		Jan-15		$   673,192,239.14		$   5,302.93		-2.099%		-2.820%		0.721%		$   4,853,716.04		$   3,067,568.91		0.00012		-2.109%		0.010%																																				0.0001						Jan-15		0.00052

		Feb-15		$   501,320,237.59		$   20,930.10		5.121%		5.123%		(0.00002)		0.00076		$   (8,184.87)		$   5,197,876.63		Feb-15		1,832,294,369.66		$   14,341.15		5.767%		5.747%		0.00020		0.00007		$   366,458.87		$   4,321,381.46		$   357,574,381.23				6.0899%		5.937%		0.00153				$   546,831.3753		$   10,394,517.351				Feb-15		222,722,169.84		3.3350%		3.0960%		0.0024		$   532,305.99		$   1,703,769.57		Feb-15		$   1,297,422,797.93		$   24,249.16		5.3980%		5.7780%		(0.00380)		$   (4,930,206.63)		$   1,295,528.83		0.00023		5.36%		0.00038		Feb-15		$   712,517,404.10		$   4,584.26		5.842%		5.850%		-0.008%		$   (57,001.39)		$   3,189,774.89		0.00010		5.843%		-0.001%																																				(0.0000)						Feb-15		(0.00002)

		Mar-15		$   507,804,162.89		$   32,932.13		1.293%		1.319%		(0.00026)		0.00075		$   (130,150.47)		$   5,134,953.94		Mar-15		1,803,605,483.63		$   17,421.71		-1.566%		-1.581%		0.00015		0.00007		$   270,540.82		$   4,524,249.45		$   364,276,093.75				1.8742%		Dec-99		0.00132				$   481,627.4650		$   11,070,960.414				Mar-15		217,614,312.13		-2.2930%		-1.4220%		-0.0087		$   (1,895,420.66)		$   (230,718.53)		Mar-15		$   1,276,904,424.94		$   23,496.88		-1.5810%		-1.245%		(0.00336)		$   (4,290,398.87)		$   (3,015,352.35)		0.00023		-1.56%		(0.00021)		Mar-15		$   702,540,106.34		$   5,690.66		-1.400%		-1.440%		0.040%		$   281,016.04		$   3,426,134.08		0.00009		-1.407%		0.007%																																				0.0001						Mar-15		(0.00026)

		Apr-15		$   500,334,247.43		$   40,943.51		-1.471%		-1.491%		0.00020		0.00079		$   99,952.34		$   5,159,369.92		Apr-15		1,821,181,271.30		$   17,556.01		0.974%		0.959%		0.00015		0.00008		$   273,177.19		$   4,841,492.83		$   354,986,192.36				-2.5502%		-2.550%		(0.00000)				$   (839.0419)		$   10,787,785.714				Apr-15		229,694,027.03		5.5510%		7.6920%		-0.0214		$   (4,917,749.12)		$   (5,161,274.83)		Apr-15		$   1,290,382,483.00				1.0560%		0.710%		0.00346		$   4,464,723.39		$   1,417,528.92		0.00020		1.12%		(0.00064)		Apr-15		$   704,053,637.71		$   5,274.30		0.215%		0.910%		-0.695%		$   (4,893,172.78)		$   (1,459,672.51)		0.00009		0.219%		-0.004%																																				(0.0000)						Apr-15		0.00020

		May-15		$   509,287,328.29		$   31,567.96		1.789%		1.778%		0.00011		0.00077		$   58,160.38		$   5,309,853.10		May-15		1,844,485,041.73		$   14,830.25		1.280%		1.286%		(0.00006)		0.00008		$   (110,669.10)		$   4,792,794.84		$   363,280,650.65				2.3366%		2.283%		0.00054				$   194,565.8647		$   11,234,414.450				May-15		220,673,404.46		-3.9270%		-4.0050%		0.0008		$   172,125.26		$   (4,786,466.31)		May-15		$   1,302,066,769.25				0.9050%		1.308%		(0.00403)		$   (5,247,329.08)		$   (3,816,971.53)				0.86%		0.00045		May-15		$   717,571,003.84		$   4,037.25		1.920%		1.330%		0.590%		$   4,233,668.92		$   2,745,970.70		0.00008		1.925%		-0.005%																																				(0.0001)						May-15		0.00011

		Jun-15		$   502,706,379.81		$   25,593.47		-1.292%		-1.318%		0.00026		0.00076		$   129,759.82		$   5,370,999.64		Jun-15		1,808,746,775.94		$   11,117.89		-1.938%		-1.936%		(0.00002)		0.00008		$   (36,174.94)		$   4,663,735.54		$   366,684,179.54				0.9369%		0.749%		0.00188				$   688,951.6022		$   12,028,619.811				Jun-15		216,068,228.05		-2.0870%		-2.5970%		0.0051		$   1,101,947.96		$   (3,584,624.80)		Jun-15		$   1,271,921,041.46				-2.3150%		Jan-70		(0.00439)		$   (5,583,733.37)		$   (9,312,342.01)				-2.28%		(0.00035)		Jun-15		$   707,525,438.38		$   5,049.06		-1.400%		-1.890%		0.490%		$   3,466,874.65		$   6,174,401.76		0.00009		-1.405%		0.005%																																				0.0001						Jun-15		0.00026

		Jul-15		$   503,608,988.73		$   21,473.60		0.180%		0.137%		0.00043		0.00074		$   214,285.24		$   5,594,928.51		Jul-15		$   1,846,479,043.66		$   11,207.05		2.086%		2.095%		(0.00009)		0.00008		$   (164,335.38)		$   4,596,690.35		$   362,315,649.20				-1.1914%		-1.162%		(0.00029)				$   (106,377.5530)		$   11,778,938.037				Jul-15		204,965,585.21		-5.1380%		-6.9320%		0.0179		$   3,677,082.60		$   276,635.82		Jul-15		$   1,278,787,381.59				0.5398%		Dec-99		(0.01388)		$   (17,751,613.33)		$   (27,114,227.09)				0.52%		0.00020		Jul-15		$   725,471,449.69		$   5,829.15		2.536%		2.000%		0.536%		$   3,891,773.47		$   10,222,785.69		0.00008		2.538%		-0.002%																																				(0.0000)						Jul-15		0.00043

		Aug-15		$   475,565,086.99		$   19,508.50		-5.569%		-5.580%		0.00011		0.00074		$   53,137.66		$   5,336,507.74		Aug-15		$   1,735,050,805.61		$   13,414.85		-6.035%		-6.033%		(0.00001)		0.00009		$   (21,744.27)		$   4,297,552.68		$   339,679,011.69				-6.2478%		-6.284%		0.00036				$   123,381.6604		$   11,166,399.096				Aug-15		188,154,991.98		-8.2017%		-9.0400%		0.0084		$   1,577,366.80		$   1,831,313.87		Aug-15		$   1,205,180,312.23				-5.7560%		-6.0153%		0.00259		$   3,125,089.29		$   (22,428,441.46)				-5.75%		(0.00006)		Aug-15		$   683,631,779.68		$   6,698.44		-5.767%		-6.070%		0.303%		$   2,069,772.65		$   11,702,985.89		0.00009		-5.786%		0.018%																																				0.0002						Aug-15		0.00011

		Sep-15		$   460,280,287.18		$   18,071.39		-3.214%		-3.221%		0.00007		0.00071		$   32,086.14		$   5,197,076.97		Sep-15		$   1,692,181,140.05		$   13,911.14		-2.471%		-2.474%		0.00003		0.00009		$   54,120.29		$   4,245,488.96		$   328,174,165.24				-4.8128%		-4.906%		0.00093				$   305,858.3220		$   10,934,840.962																		Sep-15		$   1,176,469,354.36				-2.3823%		-2.7410%		0.00359		$   4,220,047.03		$   (17,674,082.65)				-2.38%		(0.00002)		Sep-15		$   680,906,644.70		$   7,207.39		-1.847%		-2.650%		0.803%		$   5,467,680.36		$   16,954,512.09		0.00009		-1.834%		-0.013%																																				(0.0001)						Sep-15		0.00007

		Oct-15		$   486,318,415.63		$   21,269.76		5.657%		5.634%		0.00023		0.00064		$   111,929.95		$   5,603,006.38		Oct-15		$   1,834,924,154.85		$   15,952.29		8.435%		8.435%		0.00000		0.00009		$   8,171.30		$   4,611,786.16		$   347,017,284.79				5.7418%		5.634%		0.00108				$   374,100.8435		$   11,936,799.015																		Oct-15		$   1,266,383,877.55				7.6427%		8.091%		(0.00448)		$   (5,676,660.88)		$   (24,701,528.15)				7.72%		(0.00077)		Oct-15		$   735,280,695.81		$   10,007.71		7.986%		8.250%		-0.264%		$   (1,944,546.40)		$   16,363,874.51		0.00009		8.156%		-0.170%																																				(0.0017)						Oct-15		0.00023

		Nov-15		$   492,980,105.74		$   20,102.57		1.370%		1.354%		0.00016		0.00061		$   80,013.90		$   5,759,771.43		Nov-15		$   1,841,395,961.00		$   14,434.45		0.3527%		0.2974%		0.00055		0.00009		$   1,018,689.00		$   5,646,741.00		$   358,437,047.90				3.2908%		3.253%		0.00038				$   136,041.5238		$   12,465,660.790																		Nov-15		$   1,268,953,803.69				0.2029%		0.330%		(0.00127)		$   (1,612,406.15)		$   (26,364,062.16)				0.15%		0.00053		Nov-15		$   738,442,392.00		$   15,298.82		0.430%		0.350%		0.080%		$   590,743.07		$   17,024,981.99		0.00011		0.414%		0.016%																																				0.0002						Nov-15		0.00016

		Dec-15		$   472,523,125.94		$   21,518.29		-4.150%		-4.1670%		0.00017		0.00062		$   81,953.20		$   5,602,713.91		Dec-15		$   1,812,021,158.00		$   14,682.54		-1.595%		-1.577%		(0.00018)		0.00010		$   (330,628.85)		$   5,226,032.72		$   340,746,723.96				-4.9354%		-5.021%		0.00086				$   291,658.3975		$   12,142,088.204																		Dec-15		$   1,243,858,896.92				-1.9776%		-1.7990%		(0.00179)		$   (2,221,606.83)		$   (28,064,291.71)				-2.04%		0.00062		Dec-15		$   729,162,185.25		$   10,935.02		-1.257%		-1.680%		0.423%		$   3,086,344.85		$   19,897,369.25		0.00012		-1.261%		0.004%																																				0.0000						Dec-15		0.00017

		Jan-16		$   445,581,823.83		$   23,161.09		-5.702%		-5.691%		(0.00011)		0.00067		$   (47,516.06)		$   5,235,754.42		Jan-16		$   1,722,025,460.82		$   16,148.62		-4.967%		-4.962%		(0.00004)		0.00010		$   (71,842.25)		$   4,894,634.76		$   310,811,142.97				-8.7853%		-8.793%		0.00008				$   25,368.4606		$   11,100,739.249																		Jan-16		$   1,192,259,829.00				-4.1483%		-5.3824%		0.01234		$   14,713,850.58		$   (12,186,248.55)				-4.240%		0.00092		Jan-16		$   695,200,916.00		$   12,240.63		-4.658%		-5.320%		0.662%		$   4,605,190.77		$   23,575,825.30		0.00013		-4.667%		0.010%																																				0.0001						Jan-16		(0.00011)

		Feb-16		$   452,180,241.49		$   23,837.81		1.481%		1.412%		0.00069		0.00066		$   311,345.60		$   5,624,633.92		Feb-16		$   1,720,177,863.30		$   18,302.56		-0.107%		-0.135%		0.00028		0.00010		$   476,624.92		$   5,366,008.12		$   311,714,600.52				0.2907%		-0.004%		0.00295				$   918,552.2804		$   12,051,558.862																		Feb-16		$   1,199,222,363.46				0.5840%		-0.034%		0.00618		$   7,410,929.73		$   (4,846,483.83)				0.610%		(0.00026)		Feb-16		$   691,930,614.78		$   10,342.48		-0.470%		-0.210%		-0.260%		$   (1,801,863.07)		$   21,663,058.96		0.00014		-0.472%		0.002%																																				0.0000						Feb-16		0.00069

		Mar-16		$   490,646,424.18		$   27,589.53		8.507%		8.516%		(0.00009)		0.00060		$   (45,015.87)		$   6,058,095.82		Mar-16		$   1,836,733,355.94		$   21,723.67		6.776%		6.784%		(0.00008)		0.00010		$   (150,952.77)		$   5,578,644.33		$   337,216,267.31				8.1811%		7.981%		0.00200				$   674,752.0166		$   13,712,260.327																		Mar-16		$   1,288,879,177.52				7.4762%		6.966%		0.00510		$   6,576,454.53		$   1,367,635.65				7.470%		0.00006		Mar-16		$   735,788,788.19		$   9,477.84		6.339%		6.850%		-0.511%		$   (3,763,398.66)		$   19,272,778.03		0.00014		6.280%		0.059%																																				0.0006						Mar-16		(0.00009)

		Apr-16		$   496,574,940.56		$   20,484.58		1.208%		1.224%		(0.00016)		0.00055		$   (77,926.20)		$   6,053,370.03		Apr-16		$   1,843,502,386.19		$   16,106.18		0.369%		0.388%		(0.00019)		0.00010		$   (358,812.67)		$   5,240,390.99		$   342,981,990.22				1.7098%		1.569%		0.00141				$   482,917.7996		$   14,429,630.320																		Apr-16		$   1,306,591,614.48				1.3743%		0.544%		0.00830		$   10,847,991.95		$   12,234,422.35				1.350%		0.00024		Apr-16		$   734,671,314.93		$   8,268.76		-0.152%		0.490%		-0.642%		$   (4,715,665.55)		$   14,527,842.11		0.00014		-0.189%		0.037%																																				0.0004						Apr-16		(0.00016)

		May-16		$   508,611,907.64		$   17,317.22		2.424%		2.311%		0.00113		0.00051		$   574,721.75		$   6,774,825.35		May-16		$   1,876,389,754.12		$   14,372.49		1.784%		1.796%		(0.00012)		0.00010		$   (225,894.16)		$   5,107,983.38		$   351,097,220.27				2.3661%		2.252%		0.00114				$   400,533.5267		$   15,171,580.519																		May-16		$   1,318,336,022.15				0.8989%		1.751%		(0.00852)		$   (11,234,090.49)		$   1,110,301.98				0.870%		0.00029		May-16		$   747,175,855.38		$   8,275.90		1.702%		1.830%		-0.128%		$   (955,943.03)		$   13,819,171.55		0.00015		1.705%		-0.003%																																				(0.0000)						May-16		0.00113

		Jun-16		$   510,728,634.90		$   23,264.52		0.416%		0.416%		0.00000		0.00050		$   905.48		$   6,803,926.12		Jun-16		$   1,880,911,502.23		$   17,655.82		0.241%		0.259%		(0.00018)		0.00010		$   (338,916.11)		$   4,781,376.55		$   351,054,452.47				-0.0122%		-0.063%		0.00051				$   178,401.7147		$   15,348,134.155																		Jun-16		$   1,334,599,878.12				1.2337%		0.226%		0.01008		$   13,448,301.82		$   14,572,301.21				1.160%		0.00074		Jun-16		$   748,399,082.31		$   8,070.02		0.164%		0.260%		-0.096%		$   (720,608.10)		$   13,121,187.29		0.00015		0.593%		-0.429%																																				(0.0043)						Jun-16		0.00000

		Jul-16		$   532,986,709.64		$   25,718.91		4.358%		4.292%		0.00066		0.00049		$   352,314.76		$   7,452,762.91		Jul-16		$   1,950,476,052.29		$   15,248.11		3.698%		3.687%		0.00011		0.00010		$   223,307.32		$   5,181,520.64		$   372,630,169.06				6.1460%		5.971%		0.00175				$   652,007.2021		$   16,943,433.745																		Jul-16		$   1,372,191,311.45				2.817%		3.809%		(0.00992)		$   (13,612,137.81)		$   1,370,665.13				2.820%		(0.00003)		Jul-16		$   776,617,111.39		$   7,081.47		3.770%		3.800%		-0.030%		$   (229,473.88)		$   13,386,441.49		0.00015		3.694%		0.076%																																				0.0008						Jul-16		0.00066

		Aug-16		$   535,818,659.23		$   34,318.37		0.531%		0.498%		0.00033		0.00052		$   178,619.83		$   7,670,981.95		Aug-16		$   1,953,375,749.87		$   43,678.30		0.149%		0.140%		0.00009		0.00011		$   169,282.40		$   5,358,506.20		$   379,644,468.71				1.8824%		1.768%		0.00114				$   434,220.9134		$   17,696,593.733																		Aug-16		$   1,371,571,345.63				-0.0452%		0.1330%		(0.00178)		$   (2,443,875.60)		$   (1,073,829.75)				-0.040%		(0.00005)		Aug-16		$   775,948,145.64		$   28,054.60		-0.088%		0.150%		-0.238%		$   (1,846,756.59)		$   11,527,904.84		0.00017		-0.085%		-0.003%																																				(0.0000)						Aug-16		0.00033

		Sep-16		$   532,520,631.93		$   21,246.50		-0.616%		-0.636%		0.00020		0.00053		$   109,103.67		$   7,732,869.81		Sep-16		$   1,953,966,494.60		$   16,129.63		0.030%		0.019%		0.00011		0.00011		$   219,669.75		$   5,579,796.49		$   384,147,677.83				1.1862%		1.114%		0.00072				$   277,219.4712		$   18,183,723.973																		Sep-16		$   1,365,143,880.22				-0.4686%		0.079%		(0.00547)		$   (7,468,982.93)		$   (8,537,780.50)				0.080%		(0.00549)		Sep-16		$   780,650,101.28		$   7,747.96		0.606%		0.110%		0.496%		$   3,871,732.62		$   15,469,492.25		0.00017		0.313%		0.293%																																				0.0029						Sep-16		0.00020

		Oct-16		$   518,160,815.36		$   24,111.08		-2.697%		-2.675%		(0.00022)		0.00055		$   (111,791.58)		$   7,412,555.62		Oct-16		$   1,918,197,555.16		$   30,188.23		-1.805%		-1.824%		0.00019		0.00012		$   364,457.54		$   5,843,538.69		$   367,773,068.91				-4.6350%		-4.754%		0.00119				$   437,649.9520		$   17,778,558.319																		Oct-16																						Oct-16		$   2,108,163,800.15		$   20,462.80		-1.705%		-1.900%		0.195%		$   4,110,919.41		$   19,316,656.82		0.00007		-1.695%		-0.010%																																				(0.0001)						Oct-16		(0.00022)

		Nov-16		$   559,979,009.67		$   25,266.27		8.071%		8.005%		0.00066		0.00051		$   366,814.03		$   8,377,600.32		Nov-16		$   1,989,730,835.25		$   16,399.65		3.729%		3.703%		0.00026		0.00012		$   521,161.00		$   6,582,616.51		$   409,204,044.20				11.2654%		11.151%		0.00114				$   467,982.5396		$   20,249,360.186																		Nov-16																						Nov-16		$   2,179,732,704.54		$   23,241.32		3.389%		3.610%		-0.221%		$   (4,817,209.28)		$   15,154,089.04		0.00007		3.374%		0.015%																																				0.0002						Nov-16		0.00066

		Dec-16		$   572,350,663.46		$   24,112.58		2.209%		2.189%		0.00020		0.00051		$   116,225.54		$   8,678,912.75		Dec-16		$   2,023,980,754.00		$   17,234.65		1.971%		1.977%		(0.00006)		0.00012		$   (121,438.85)		$   6,590,921.03		$   425,359,438.07				2.7360%		2.8020%		(0.00066)				$   (280,737.2291)		$   20,522,645.452																		Dec-16																						Dec-16		$   2,220,619,674.32		$   19,359.42		1.876%		1.870%		0.006%		$   128,331.09		$   15,566,677.36		0.00007		1.650%		0.226%																																				0.0023						Dec-16		0.00020

		Jan-17		$   581,937,900.41		$   20,232.90		1.675%		1.677%		(0.00002)		0.00049		$   (11,269.33)		$   8,813,020.72		Jan-17		$   2,062,425,644.00		$   15,071.39		1.899%		1.897%		0.00002		0.00012		$   50,924.36		$   6,767,037.90		$   426,597,548.19				0.2911%		0.3944%		(0.00103)				$   (440,786.7952)		$   20,141,594.712																		Dec-16																						Jan-17		$   2,266,909,494.94		$   17,820.77		2.084%		2.070%		0.014%		$   317,367.33		$   16,208,454.25		0.00007		2.060%		0.024%																																				0.0002						Jan-17		(0.00002)

		Feb-17		$   597,077,448.74		$   17,626.40		2.602%		2.623%		(0.00021)		0.00047		$   (127,926.51)		$   8,914,371.51		Feb-17		$   2,144,393,172.60		$   10,248.85		3.974%		3.971%		0.00003		0.00011		$   71,332.91		$   7,107,315.00		$   434,997,801.02				1.9691%		1.9300%		0.00039				$   170,207.0218		$   20,708,415.565																																								Feb-17		$   2,366,665,486.06		$   15,756.54		4.401%		3.930%		0.471%		$   11,135,828.02		$   28,057,539.86		0.00007		4.399%		0.002%																																				0.0000						Feb-17		(0.00021)

		Mar-17		$   595,102,508.95		$   18,030.12		-0.331%		-0.387%		0.00056		0.00046		$   334,639.38		$   9,219,525.02		Mar-17		$   2,146,519,540.29		$   9,804.29		0.099%		0.117%		(0.00018)		0.00010		$   (382,951.68)		$   6,731,410.89		$   435,702,681.59				0.1620%		0.1310%		0.00031				$   135,252.2620		$   20,877,224.226																																								Mar-17		$   2,375,583,690.37		$   14,550.44		0.377%		0.140%		0.237%		$   5,625,993.23		$   33,789,261.12		0.00008		0.400%		-0.023%																																				(0.0002)						Mar-17		0.00056

		Apr-17		$   600,695,053.40		$   18,834.21		0.940%		0.836%		0.00104		0.00045		$   623,290.38		$   9,929,456.96		Apr-17		$   2,168,608,441.88		$   9,128.15		1.029%		1.027%		0.00002		0.00010		$   44,600.20		$   6,845,281.12		$   440,558,538.14				1.1145%		1.0970%		0.00017				$   77,047.3524		$   21,186,945.854																																								Apr-17		$   2,407,927,187.63		$   12,314.10		1.361%		1.080%		0.281%		$   6,778,239.33		$   41,027,540.18		0.00008		1.381%		-0.020%																																				(0.0002)						Apr-17		0.00104

		May-17		$   597,795,148.00		$   18,505.72		-0.483%		-0.486%		0.00003		0.00045		$   19,378.55		$   9,900,900.23		May-17		$   2,198,548,390.77		$   9,650.63		1.381%		1.407%		(0.00026)		0.00010		$   (580,274.09)		$   6,359,513.42		$   431,811,636.51				-1.9854%		-2.0340%		0.00049				$   209,809.0822		$   20,976,106.793																																								May-17		$   2,456,500,963.76		$   11,158.22		2.017%		1.360%		0.657%		$   16,145,214.80		$   58,000,380.73		0.00008		2.053%		-0.036%		May-17		$   614,474,715.03		$   27,098.27																														(0.0004)						May-17		0.00003

		Jun-17		$   608,054,346.24		$   23,342.80		1.716%		1.619%		0.00097		0.00045		$   590,863.95		$   10,661,680.75		Jun-17		$   2,213,133,403.01		$   10,270.81		0.663%		0.624%		0.00039		0.00009		$   871,815.73		$   7,273,517.71		$   446,540,278.75				3.4109%		3.4570%		(0.00046)				$   (205,876.6501)		$   21,485,703.156																																								Jun-17		$   2,457,779,029.20		$   11,966.40		0.052%		0.630%		-0.578%		$   (14,205,277.49)		$   43,825,279.61		0.00008		0.322%		-0.270%		Jun-17		$   611,724,377.84		$   10,938.23		-0.331%		0.094%		-0.425%		$   (2,599,828.61)		$   (2,599,828.61)		0.00021		-0.219%																(0.0027)						Jun-17		0.00097

		Jul-17		$   613,619,643.96		$   25,255.41		0.915%		0.882%		0.00033		0.00044		$   204,109.58		$   10,963,372.77		Jul-17		$   2,258,361,623.42		$   10,505.04		2.044%		2.056%		(0.00012)		0.00009		$   (279,397.86)		$   7,142,763.52		$   450,289,544.93				0.8396%		0.7430%		0.00097				$   435,094.6572		$   22,101,197.262																																								Jul-17		$   2,511,583,295.33		$   10,067.09		2.189%		2.040%		0.149%		$   3,745,818.54		$   48,530,495.63		0.00008		2.281%		-0.092%		Jul-17		$   626,573,951.78		$   9,377.48		2.427%		2.980%		-0.553%		$   (3,461,857.27)		$   (6,124,796.57)		0.00018		2.367%																(0.0009)						Jul-17		0.00033

		Aug-17		$   604,429,542.33		$   24,820.04		-1.498%		-1.535%		0.00037		0.00043		$   225,530.80		$   11,024,706.57		Aug-17		$   2,265,389,005.38		$   12,623.51		0.311%		0.306%		0.00005		0.00007		$   117,158.83		$   7,282,148.60		$   444,537,614.82				-1.2774%		-1.2720%		(0.00005)				$   (23,937.3697)		$   21,794,942.562																																								Aug-17		$   2,533,105,305.11		$   14,518.59		0.857%		0.330%		0.527%		$   13,347,186.54		$   62,293,544.87		0.00007		0.855%		0.002%		Aug-17		$   631,674,926.31		$   7,736.78		0.814%		-0.020%		0.834%		$   5,268,836.84		$   (905,822.05)		0.00015		0.846%																0.0000						Aug-17		0.00037

		Sep-17		$   628,107,149.57		$   29,362.42		3.917%		3.915%		0.00002		0.00043		$   14,746.56		$   11,471,329.22		Sep-17		$   2,312,550,017.27		$   13,492.67		2.082%		2.063%		0.00019		0.00007		$   434,905.97		$   7,868,654.80		$   473,278,936.29				6.4654%		6.2410%		0.00224				$   1,062,236.5139		$   24,266,318.437																																								Sep-17		$   2,606,486,207.10		$   13,413.01		2.897%		2.040%		0.857%		$   22,334,336.59		$   86,432,447.78		0.00007		2.900%		-0.003%		Sep-17		$   644,570,238.68		$   3,656.22		0.998%		2.590%		-1.592%		$   (10,261,558.20)		$   (11,176,420.35)		0.00007		0.947%																(0.0000)						Sep-17		0.00002

		Oct-17		$   642,434,956.04		$   30,006.40		2.281%		2.262%		0.00019		0.00043		$   122,760.60		$   11,855,763.30		Oct-17		$   2,366,113,406.37		$   11,032.90		2.316%		2.334%		(0.00018)		0.00006		$   (421,060.14)		$   7,629,848.80		$   476,997,606.49				0.7857%		0.8520%		(0.00066)				$   (316,130.8915)		$   24,140,854.039																																								Oct-17		$   2,705,409,607.72		$   12,762.36		3.801%		2.290%		1.511%		$   40,878,739.17		$   130,596,484.29		0.00007		3.802%		-0.001%		Oct-17		$   653,137,866.59		$   4,423.24		1.329%		1.260%		0.069%		$   451,971.71		$   (10,873,005.63)		0.00008		1.327%																(0.0000)						Oct-17		0.00019

		Nov-17		$   666,285,038.57		$   31,430.48		3.712%		3.677%		0.00035		0.00042		$   236,204.27		$   12,532,106.97		Nov-17		$   2,438,799,192.66		$   19,416.15		3.072%		3.067%		0.00005		0.00006		$   120,685.00		$   7,984,918.83		$   491,162,755.65				2.9696%		2.8820%		0.00088				$   430,493.5895		$   25,288,245.981																																								Nov-17		$   2,800,817,502.65		$   10,839.63		3.521%		3.040%		0.481%		$   13,471,932.19		$   148,666,718.69		0.00006		3.537%		-0.016%		Nov-17		$   661,449,581.20		$   1,325.42		0.976%		1.010%		-0.034%		$   (224,892.86)		$   (11,204,019.02)		0.00002		0.973%																(0.0002)						Nov-17		0.00035

		Dec-17		$   668,108,274.14		$   35,814.70		0.274%		0.218%		0.00056		0.00044		$   371,748.67		$   12,938,148.74		Dec-17		$   2,466,111,960.78		$   7,142.27		1.120%		1.112%		0.00008		0.00006		$   195,486.15		$   8,269,830.24		$   487,934,336.33		$   810.58		-0.6573%		-0.4040%		(0.00253)				$   (1,235,944.1581)		$   23,886,081.846																																								Dec-17		$   2,823,440,365.98		$   7,840.77		0.808%		1.080%		-0.272%		$   (7,687,562.42)		$   142,179,972.40		0.00005		1.014%		-0.206%		Dec-17		$   667,329,502.06		$   2,754.59		0.889%		1.800%		-0.911%		$   (6,079,740.93)		$   (17,383,357.49)		0.00005		0.885%																(0.0021)						Dec-17		0.00056

		Jan-18		$   687,589,487.04		$   33,994.85		2.916%		2.874%		0.00042		0.00045		$   287,939.17		$   13,603,348.37		Jan-18		$   2,607,302,120.37		$   8,242.78		5.725%		5.725%		0.00000		0.00005		$   5,550.40		$   8,748,846.03		$   501,250,886.78		$   1,888.85		2.7292%		2.6130%		0.00116		0.00005		$   582,295.8852		$   25,120,269.165																																								Jan-18		$   2,991,890,563.05		$   6,921.32		5.966%		5.740%		0.226%		$   6,765,640.93		$   157,428,259.07		0.00005		5.970%		-0.004%		Jan-18		$   694,788,411.14		$   5,414.91		4.115%		4.660%		-0.545%		$   (3,788,366.72)		$   (21,887,005.08)		0.00009		4.103%																(0.0000)						Jan-18		0.00042

		Feb-18		$   657,759,891.23		$   34,285.05		-4.338%		-4.432%		0.00094		0.00049		$   616,415.63		$   13,629,611.90		Feb-18		$   2,511,303,405.17		$   9,135.85		-3.682%		-3.686%		0.00004		0.00005		$   102,521.89		$   8,529,242.61		$   481,349,589.67		$   802.10		-3.9703%		-3.8720%		(0.00098)		0.00002		$   (473,294.5122)		$   23,649,617.933																																								Feb-18		$   2,918,339,424.14		$   8,460.64		-2.455%		-3.670%		1.215%		$   35,457,824.00		$   189,021,219.31		0.00005		-2.458%		0.003%		Feb-18		$   664,251,745.74		$   3,493.64		-4.391%		-4.750%		0.359%		$   2,384,663.77		$   (18,541,282.92)		0.00006		-4.407%																0.0000						Feb-18		0.00094

		Mar-18		$   663,166,499.13		$   37,891.75		0.822%		0.929%		(0.00107)		0.00052		$   (709,768.03)		$   13,031,875.58		Mar-18		$   2,447,338,654.00		$   12,837.25		-2.547%		-2.541%		(0.00006)		0.00005		$   (148,646.55)		$   8,163,349.96		$   487,262,445.34		$   21.72		1.2284%		1.2930%		(0.00065)		0.00000		$   (314,814.7536)		$   23,625,312.989																																								Mar-18		$   2,842,041,592.77		$   37,891.75		-2.618%		-2.440%		-0.178%		$   (5,058,834.04)		$   179,013,809.75		0.00006		-2.612%		-0.006%		Mar-18		$   665,021,798.60		$   1,100.23		-1.413%		-1.730%		0.317%		$   2,108,119.10		$   (16,171,175.49)		0.00002		-1.460%																(0.0001)						Mar-18		(0.00107)

		Apr-18		$   661,546,861.71		$   36,436.02		-0.244%		-0.259%		0.00015		0.00055		$   97,724.56		$   13,097,772.67		Apr-18		$   2,456,590,573.95		$   12,400.71		0.378%		0.384%		(0.00006)		0.00006		$   (146,411.89)		$   8,047,798.80		$   492,140,852.44		$   241.03		1.0012%		0.8560%		0.00145		0.00001		$   714,523.3692		$   24,576,369.864																																								Apr-18		$   2,847,419,658.06		$   11,321.00		0.189%		0.400%		-0.211%		$   (6,001,436.30)		$   173,351,125.70		0.00006		-0.039%		0.228%		Apr-18		$   679,554,161.46		$   14,550.00		2.185%		2.300%		-0.115%		$   (779,814.96)		$   (17,304,370.44)		0.00026		2.122%																0.0023						Apr-18		0.00015

		May-18		$   688,635,060.42		$   37,539.65		4.095%		4.127%		(0.00032)		0.00055		$   (222,596.34)		$   13,411,487.65		May-18		$   2,515,512,782.15		$   10,759.98		2.399%		2.408%		(0.00009)		0.00005		$   (238,069.24)		$   8,002,758.90		$   521,854,469.52		$   1,967.66		6.0376%		6.0700%		(0.00032)		0.00005		$   (168,952.5711)		$   25,891,246.241																																								May-18		$   2,930,410,989.15		$   18,459.31		2.915%		2.440%		0.475%		$   13,908,181.05		$   192,311,825.30		0.00006		2.920%		-0.005%		May-18		$   676,534,765.74		$   44,744.91		-0.671%		-1.900%		1.229%		$   8,314,612.27		$   (8,873,645.84)		0.00016		-0.708%																(0.0001)						May-18		(0.00032)

		Jun-18		$   692,207,981.64		$   40,478.89		0.519%		0.421%		0.00098		0.00057		$   677,263.40		$   14,158,335.34		Jun-18		$   2,530,546,537.60		$   14,217.76		0.598%		0.615%		(0.00017)		0.00006		$   (439,257.75)		$   7,611,328.98		$   525,376,894.79		$   1,853.34		0.6750%		0.7170%		(0.00042)		0.00004		$   (220,751.3188)		$   25,845,256.250																																								Jun-18		$   2,925,432,008.00		$   14,491.13		-0.170%		0.680%		-0.850%		$   (24,863,459.15)		$   167,121,614.39		0.00006		-0.301%		0.131%		Jun-18		$   667,526,666.13		$   13,736.31		-1.368%		-1.100%		-0.268%		$   (1,788,971.47)		$   (10,541,225.83)		0.00017		-1.361%																0.0013						Jun-18		0.00098

		Jul-18		$   704,255,088.87		$   38,444.29		1.740%		1.764%		(0.00024)		0.00058		$   (166,286.08)		$   14,238,459.28		Jul-18		$   2,625,724,561.76		$   11,456.24		3.761%		3.721%		0.00040		0.00005		$   1,054,615.50		$   8,952,219.11		$   534,320,921.24		$   698.69		1.7024%		1.7430%		(0.00041)		0.00002		$   (216,923.9274)		$   26,068,322.467																																								Jul-18		$   3,013,459,466.54		$   12,328.00		3.009%		3.590%		-0.581%		$   (17,506,953.69)		$   154,643,419.17		0.00006		3.000%		0.009%		Jul-18		$   684,911,016.77		$   8,126.79		2.609%		2.460%		0.149%		$   1,020,517.41		$   (9,795,729.00)		0.00016		2.612%																						Jul-18		(0.00024)

		Aug-18		$   727,035,052.36		$   30,136.30		3.235%		3.195%		0.00040		0.00057		$   288,038.42		$   14,987,057.50		Aug-18		$   2,711,270,060.32		$   10,348.90		3.258%		3.259%		(0.00001)		0.00005		$   (27,740.16)		$   9,216,140.17		$   557,132,977.86		$   704.53		4.2694%		4.3110%		(0.00042)		0.00002		$   (232,018.3905)		$   26,949,253.288																																								Aug-18		$   3,147,818,649.50		$   11,371.46		4.459%		3.310%		1.149%		$   36,156,972.31		$   197,695,378.35		0.00005		4.472%		-0.013%		Aug-18		$   672,502,533.04		$   8,671.30		-1.823%		-1.890%		0.067%		$   450,576.70		$   (9,166,576.16)		0.00017		-1.775%																						Aug-18		0.00040

		Sep-18		$   719,151,441.14		$   30,654.82		-1.084%		-1.096%		0.00012		0.00058		$   83,774.59		$   14,908,319.79		Sep-18		$   2,727,006,492.00		$   16,298.24		0.580%		0.569%		0.00011		0.00005		$   311,100.27		$   9,580,731.67		$   325,632,840.09		$   872.83		-2.2730%		-2.4050%		0.00132		0.00003		$   429,835.3489		$   26,766,532.110																																								Sep-18		$   3,161,345,914.87		$   18,223.83		0.430%		0.460%		-0.030%		$   (956,794.50)		$   197,588,149.26		0.00005		0.431%		-0.001%		Sep-18		$   691,168,396.29		$   833.06		1.290%		0.780%		0.510%		$   3,524,958.82		$   (5,759,866.17)		0.00016		1.230%																						Sep-18		0.00012

		Oct-18		$   651,146,798.98		$   25,346.48		-9.456%		-9.546%		0.00090		0.00063		$   584,509.28		$   14,083,063.48		Oct-18		$   2,540,783,017.18		$   10,835.36		-6.829%		-6.835%		0.00006		0.00006		$   155,986.10		$   9,082,462.95		$   290,129,499.30		$   12,300.98		-10.903%		-10.862%		(0.00041)		0.00051		$   (118,589.7878)		$   23,729,620.844																																								Oct-18		$   2,926,218,411.57		$   18,872.13		-7.438%		-6.940%		-0.498%		$   (14,560,158.91)		$   168,332,221.69		0.00006		-7.425%		-0.013%		Oct-18		$   688,846,326.66		$   2,932.01		-7.509%		-7.950%		0.441%		$   3,037,812.30		$   (2,289,545.52)		0.00016		-7.587%																						Oct-18		0.00090

		Nov-18		$   671,381,607.21		$   72,894.66		3.108%		3.122%		(0.00014)		0.00068		$   (96,915.78)		$   14,423,788.01		Nov-18		$   2,582,305,177.71		$   9,086.57		2.046%		2.038%		0.00008		0.00005		$   206,584.41		$   9,474,874.56		$   295,041,591.02		$   9,516.16		1.693%		1.589%		0.00104		0.00039		$   307,045.9257		$   24,438,425.551																																								Nov-18		$   2,942,217,355.84		$   17,488.09		0.547%		1.950%		-1.403%		$   (41,286,820.79)		$   127,965,748.41		0.00006		0.560%		-0.013%		Nov-18		$   684,381,374.31		$   12,208.07		-0.667%		-0.090%		-0.577%		$   (3,948,880.53)		$   (6,223,154.78)		0.00017		-0.670%

		Dec-18		$   595,302,519.03		$   25,075.54		-11.332%		-11.316%		(0.00016)		0.00074		$   (93,585.39)		$   12,695,739.26		Dec-18		$   2,321,968,237.52		$   4,906.56		-9.025%		-9.029%		0.00004		0.00006		$   92,878.73		$   8,712,645.86		$   258,955,913.63		$   2,841.87		-12.231%		-11.879%		(0.00352)		0.00013		$   (910,770.3444)		$   20,538,662.579																																								Dec-18		$   2,668,858,504.21		$   11,000.04		-9.291%		-9.010%		-0.281%		$   (7,499,492.40)		$   108,576,958.33		0.00007		-9.267%		-0.024%		Dec-18		$   653,862,118.17		$   4,600.74		-4.458%		-5.170%		0.712%		$   4,655,498.28		$   (1,290,228.26)		0.00018		-4.471%

		Jan-19		$   658,031,984.86		$   24,691.05		10.537%		10.461%		0.00076		0.00066		$   502,800.76		$   14,536,342.09		Jan-19		$   2,508,640,846.67		$   5,486.75		8.039%		8.014%		0.00025		0.00005		$   637,513.13		$   10,050,604.54		$   286,508,356.16		$   6,074.51		10.640%		10.636%		0.00004		0.00013		$   10,944.0001		$   22,734,883.263																																								Jan-19		$   2,893,985,920.43		$   16,142.35		8.435%		8.220%		0.215%		$   6,222,069.73		$   123,957,494.49		0.00007		8.373%		0.062%		Jan-19		$   757,815,612.33		$   2,487.98		8.095%		7.140%		0.955%		$   7,237,139.10		$   5,842,466.86		0.00016		8.079%

		Feb-19		$   686,152,840.25		$   21,164.98		4.273%		4.239%		0.00034		0.00061		$   236,575.20		$   15,394,124.74		Feb-19		$   2,589,232,043.75		$   5,983.40		3.213%		3.211%		0.00002		0.00005		$   39,984.02		$   10,413,468.68		$   298,934,594.41		$   4,595.12		4.337%		4.354%		(0.00017)		0.00014		$   (50,431.9538)		$   23,670,492.624																																								Feb-19		$   2,989,068,059.01		$   13,310.57		3.293%		3.350%		-0.057%		$   (1,703,768.79)		$   126,335,645.99		0.00007		3.284%		0.009%		Feb-19		$   769,000,302.81		$   12,032.46		1.486%		2.570%		-1.084%		$   (8,335,963.28)		$   (2,406,677.37)		0.00016		1.481%

		Mar-19		$   682,065,083.02		$   - 0		-0.596%		-0.569%		(0.00027)		0.00056		$   (182,454.08)		$   15,119,960.12		Mar-19		$   2,558,787,162.51		 		1.945%		1.943%		0.00002		0.00004		$   51,175.74		$   10,667,186.38		$   289,236,515.02		 		-3.244%		-3.331%		0.00087		0.00014		$   251,015.4209		$   23,153,586.496																																								Mar-19		$   3,027,785,131.65		 		1.295%		1.850%		-0.555%		$   (16,795,454.28)		$   111,176,603.56		0.00005		1.272%		0.023%		Mar-19		$   786,358,131.67		 		2.259%		0.510%		1.749%		$   13,753,403.72		$   11,292,359.52		0.00016		2.139%

		Apr-19		$   709,368,045.51		$   - 0		4.003%		4.021%		(0.00018)		0.00049		$   (127,793.15)		$   15,597,416.70		Apr-19		$   2,611,206,986.20				4.082%		4.049%		0.00033		0.00004		$   861,698.31		$   11,964,319.24		$   301,006,698.20				4.069%		3.874%		0.00195				$   588,159.2183		$   24,683,957.158																																								Apr-19		$   3,132,897,405.25				3.472%		4.010%		-0.538%		$   (16,867,845.60)		$   98,168,353.37		0.00005		3.473%		-0.001%		Apr-19		$   786,710,897.40				0.047%		2.830%		-2.783%		$   (21,894,164.27)		$   (10,596,497.35)		0.00014		-0.051%

		May-19		$   653,001,959.80				-7.946%		-7.971%		0.00025		0.00047		$   163,525.90		$   14,521,578.45		May-19		$   2,445,075,687.98				-6.362%		-6.355%		(0.00007)		0.00004		$   (177,063.61)		$   11,026,056.72		$   274,989,108.65				-8.644%		-8.728%		0.00084				$   232,296.7395		$   22,782,689.862																																								May-19		$   2,925,860,814.10				-6.608%		-6.320%		-0.288%		$   (8,426,479.14)		$   83,254,909.43		0.00005		-6.615%		0.007%		May-19		$   769,819,019.32				-2.175%		-4.730%		2.555%		$   19,668,875.94		$   9,302,852.41		0.00009		-2.201%

		Jun-19		$   703,126,433.54				7.676%		7.642%		0.00034		0.00038		$   239,109.62		$   15,875,365.40		Jun-19		$   2,617,566,157.35				7.055%		7.048%		0.00007		0.00003		$   172,930.53		$   11,976,832.17		$   295,527,457.01				7.469%		7.447%		0.00022				$   64,383.9467		$   24,548,664.185																																								Jun-19		$   3,151,114,180.30				7.703%		7.020%		0.683%		$   21,522,109.85		$   111,190,144.96		0.00004		7.719%		-0.016%		Jun-19		$   815,010,712.08				5.774%		5.940%		-0.166%		$   (1,352,917.78)		$   8,487,081.33		0.00006		5.743%

		Jul-19		$   711,341,237.14				1.168%		1.189%		(0.00021)		0.00032		$   (147,068.09)		$   15,913,773.21		Jul-19		$   2,655,400,993.91				1.445%		1.437%		0.00008		0.00002		$   223,596.74		$   12,373,544.50		$   299,008,975.90				1.178%		1.137%		0.00041				$   122,801.5468		$   24,960,666.062																																								Jul-19		$   3,214,055,660.07				1.997%		1.540%		0.457%		$   14,688,234.37		$   128,098,846.52		0.00003		2.010%		-0.013%		Jul-19		$   803,552,273.20				-1.515%		-1.210%		-0.305%		$   (2,450,834.43)		$   5,907,667.61		0.00005		-1.500%

		Aug-19		$   681,439,618.68				-4.204%		-4.195%		(0.00009)		0.00029		$   (58,295.55)		$   15,186,533.49		Aug-19		$   2,511,137,359.38				-1.574%		-1.584%		0.00010		0.00002		$   251,113.74		$   12,429,898.64		$   285,223,068.01				-4.611%		-4.508%		(0.00103)				$   (292,448.1338)		$   23,517,398.150																																								Aug-19		$   3,146,681,930.19				-2.095%		-1.740%		-0.355%		$   (11,170,720.85)		$   114,244,454.83		0.00003		-2.111%		0.016%		Aug-19		$   791,613,571.99				-1.574%		-2.460%		0.886%		$   7,013,696.25		$   12,828,377.17		0.00004		-1.572%

		Sep-19		$   702,779,412.30				3.132%		3.063%		0.00069		0.00024		$   481,931.89		$   16,144,043.09		Sep-19		$   2,558,808,869.05				1.898%		1.871%		0.00027		0.00001		$   701,193.15		$   13,367,061.38		$   295,175,064.00				3.489%		3.370%		0.00119				$   351,841.1226		$   24,689,807.727																																								Sep-19		$   3,207,141,011.88		 		1.914%		1.780%		0.134%		$   4,297,568.96		$   120,728,662.65		0.00002		1.910%		0.004%		Sep-19		$   1,209,673,060.79				2.378%		2.810%		-0.432%		$   (5,225,787.62)		$   7,907,648.36		0.00003		2.390%

		Oct-19		$   665,583,810.00				1.247%		1.130%		0.00117		0.00022		$   778,733.06		$   17,124,092.36		Oct-19		$   2,411,522,946.23				2.233%		2.166%		0.00067		0.00001		$   1,615,720.37		$   15,281,268.23		$   301,237,029.65				2.054%		1.947%		0.00107				$   321,374.3545		$   25,518,232.929																																								Oct-19		$   3,278,534,418.93				2.227%		2.180%		0.047%		$   1,540,911.18		$   124,958,201.15		 		2.234%		-0.007%		Oct-19		$   1,243,501,848.58				2.737%		3.230%		-0.493%		$   (6,130,464.11)		$   1,993,616.58		0.00003		2.707%

		Nov-19		$   685,493,545.78				2.991%		2.975%		0.00016		0.00010		$   109,678.97		$   17,745,952.93		Nov-19		$   2,499,426,019.18				3.645%		3.630%		0.00015		0.00001		$   378,087.06		$   16,216,376.92		$   310,262,764.77				2.996%		3.065%		(0.00069)				$   (214,081.3077)		$   26,068,677.880																																								Nov-19		$   3,403,625,486.93				3.817%		3.760%		0.057%		$   1,940,066.53		$   131,667,922.21				3.806%		0.011%		Nov-19		$   1,261,079,047.22				1.378%		1.250%		0.128%		$   1,614,181.18		$   3,635,269.80		0.00002		1.392%

		Dec-19		$   704,902,490.33				2.831%		2.810%		0.00021		0.00007		$   148,029.52		$   18,396,370.38		Dec-19		$   2,574,874,262.43				3.019%		3.018%		0.00001		0.00000		$   25,748.74		$   16,731,698.08		$   319,541,400.98				2.991%		2.989%		0.00002				$   6,390.8280		$   26,854,782.863																																								Dec-19		$   3,504,194,141.43				2.960%		2.930%		0.030%		$   1,051,258.24		$   136,616,550.95				2.983%		-0.023%		Dec-19		$   1,289,396,992.25				2.251%		3.190%		-0.939%		$   (12,107,437.76)		$   (8,390,338.04)		0.00001		2.214%





				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added				59DX Rtn		S&P 400		59DY		S&P 500		59DZ Rtn		RU2000		US RISK PREMIA		MSCI USA		CUSTOM		INTL RISK PREMIA		MSCI Uworld X-US		CUSTOM

				OST 400 Portfolio		$   704,902,490.33		2.831%		7.23%		26.59%		26.59%		6.20%		9.60%		12.38%		9.35%		13.00%		14.95%		$   15,913,773.21		Feb-09

				S&P 400 Index				2.810%		7.06%		26.20%		26.20%		5.93%		9.26%		12.03%		9.03%		12.73%		14.64%				Mar-09

				Excess				0.02%		0.16%		0.39%		0.39%		0.27%		0.34%		0.35%		0.32%		0.28%		0.31%				Apr-09

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   																										May-09

																														Jun-09

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jul-09		1.0872		1.0874		1.0753		1.0756

				OST 500 Portfolio		$   2,574,874,262.43		3.019%		9.16%		31.73%		31.73%		12.25%		15.36%		14.51%		10.90%		13.62%		15.15%		$   12,373,544.50		Aug-09		1.0440		1.0437		1.0363		1.0361

				S&P 500 Index				3.018%		9.07%		31.49%		31.49%		12.13%		15.27%		14.44%		10.84%		13.56%		15.09%				Sep-09		1.0573		1.0572		1.0372		1.0373

				Excess				0.00%		0.09%		0.24%		0.24%		0.12%		0.09%		0.08%		0.06%		0.06%		0.06%				Oct-09		0.9548		0.9546		0.9816		0.9814

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 																										Nov-09		1.0425		1.0405		1.0600		1.0600

																														Dec-09		1.0645		1.0628		1.0196		1.0193

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jan-10		0.9683		0.9678		0.9645		0.9640

				RU2000/ S&P 600 		$   319,541,400.98		2.991%		8.26%		23.40%		23.40%		4.64%		7.90%		11.47%		8.61%				11.64%		$   24,960,666.062		Feb-10		1.0528		1.0521		1.0312		1.0310

				Russell 2000/S&P 600 Index				2.989%		8.21%		22.82%		22.82%		4.54%		7.81%		11.03%		8.06%				10.93%				Mar-10		1.0712		1.0714		1.0603		1.0603

				Excess				0.00%		0.04%		0.57%		0.57%		0.10%		0.09%		0.43%		0.55%				0.71%				Apr-10		1.0425		1.0426		1.0156		1.0158		1.05709		1.0566

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  																										May-10		0.9284		0.9280		0.9202		0.9202		0.92445		0.9241

																														Jun-10		0.9354		0.9345		0.9478		0.9477		0.92347		0.9225

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jul-10		1.0687		1.0691		1.0700		1.0701		1.06926		1.0687

				RISK PREMIA		$   3,504,194,141.43		2.960%		9.27%		31.32%		31.32%		11.41%		16.43%		15.00%		11.88%				12.85%		$   128,098,846.52		Aug-10		0.9511		0.9506		0.9551		0.9549		0.92757		0.9260

				MSCI Risk Premia Index				2.983%		9.29%		31.23%		31.23%		11.21%		16.53%		15.01%		11.92%				12.88%				Sep-10		1.1131		1.1131		1.0890		1.0892		1.12553		1.1246

				MSCI USA				2.930%		9.13%		31.64%		31.64%		12.12%		15.29%		14.36%		10.72%				11.91%				Oct-10		1.0347		1.0345		1.0379		1.0381		1.04144		1.0409

				Excess				0.03%		0.14%		-0.32%		-0.32%		-0.71%		1.14%		0.65%		1.16%				0.95%				Nov-10		1.0285		1.0297		1.0001		1.0001		1.03492		1.0347

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 																										Dec-10		1.0655		1.0655		1.0666		1.0668		1.08029		1.0794

																														Jan-11		1.0201		1.0200		1.0238		1.0237		0.99767		0.9974

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Feb-11		1.0466		1.0465		1.0341		1.0343		1.05503		1.0548

				INT'L RISK PREMIA		$   1,289,396,992.25		2.251%		6.497%		22.74%		22.74%		3.92%										5.87%		$   5,907,667.61		Mar-11		1.0247		1.0245		1.0005		1.0004		1.02655		1.0259

				MSCI INT'L Risk Premia Index				2.214%		6.442%		22.35%		22.35%		3.62%										5.64%				Apr-11		1.0270		1.0272		1.0298		1.0296		1.02671		1.0264

				MSCI WORLD X-US				3.190%		7.855%		22.49%		22.49%		2.58%										5.86%				May-11		0.9869		0.9865		0.9887		0.9887		0.98173		0.9813

				Excess				-0.939%		-1.357%		0.250%		0.250%		1.345%										0.018%				Jun-11		0.9803		0.9796		0.9839		0.9833		0.97796		0.9769

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 																										Jul-11		0.9647		0.9647		0.9793		0.9797		0.96415		0.9639

				Source: State Street																										Aug-11		0.9289		0.9288		0.9462		0.9457		0.91329		0.9131

						$   8,392,909,287.42		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																				$   181,346,830.29		Sep-11		0.8946		0.8942		0.9299		0.9297		0.88885		0.8879

						 																				 				Oct-11		1.1381		1.1375		1.1093		1.1093		1.15273		1.1514

																														Nov-11		0.9970		0.9970		0.9979		0.9978		0.99680		0.9964

																														Dec-11		0.9966		0.9963		1.0104		1.0102		1.00883		1.0066

																														Jan-12		1.0654		1.0661		1.0448		1.0448		1.07121		1.0707

																								 						Feb-12		1.0459		1.0450		1.0433		1.0432		1.02404		1.0239

																														Mar-12		1.0186		1.0188		1.0322		1.0329		1.02701		1.0256

																														Apr-12		0.9980		0.9978		0.9937		0.9937		0.98495		0.9846

																														May-12		0.9354		0.9352		0.9401		0.9399		0.93487		0.9338

																														Jun-12		1.0191		1.0189		1.0414		1.0412		1.05148		1.0499

																														Jul-12		0.9991		1.0005		1.0137		1.0139		0.98681		0.9862

																														Aug-12		1.0351		1.0348		1.0226		1.0225		1.03416		1.0334

																														Sep-12		1.0196		1.0194		1.0260		1.0258		1.03414		1.0328

																														Oct-12		0.9918		0.9921		0.9817		0.9815		0.97877		0.9783

																														Nov-12		1.0224		1.0220		1.0058		1.0058		1.00580		1.0053

																														Dec-12		1.0222		1.0213		1.0090		1.0091		1.03468		1.0356

																														Jan-13		1.0721		1.0722		1.0518		1.0518		1.06329		1.0626

																														Feb-13		1.0102		1.0098		1.0137		1.0136		1.01154		1.0110

																														Mar-13		1.0472		1.0478		1.0379		1.0375		1.04665		1.0462

																														Apr-13		1.0064		1.0063		1.0193		1.0193		0.99790		0.9963

																														May-13		1.0245		1.0226		1.0234		1.0234		1.04056		1.0400

																														Jun-13		0.9814		0.9815		0.9868		0.9866		0.99593		0.9949

																														Jul-13		1.0623		1.0620		1.0508		1.0509		1.07032		1.0700

																														Aug-13		0.9629		0.9625		0.9710		0.9710		0.96896		0.9682

																														Sep-13		1.0519		1.0521		1.0311		1.0314		1.06493		1.0638

																														Oct-13		1.0367		1.0372		1.0459		1.0460		1.02501		1.0252

																														Nov-13		1.0131		1.0132		1.0307		1.0305		1.04033		1.0401

																														Dec-13		1.0322		1.0309		1.0255		1.0253		1.02035		1.0197																		Date		US RISK PREMIA		MSCI USA		CUSTOM		 		Date		59GX Alpha

																														Jan-14		0.9787		0.9788		0.9651		0.9654		0.97343		0.9723		0.9659		0.96610		0.96567												Jan-14		-0.0341		(0.03390)		(0.03433)				Jan-14		2.0000

																														Feb-14		1.0498		1.0489		1.0457		1.0457		1.04796		1.0471		1.0525		1.04702		1.05259												Feb-14		0.0525		0.04702		0.05259				Feb-14		-0.5000

																														Mar-14		1.0037		1.0037		1.0085		1.0084		0.99416		0.9932		0.9934		1.00687		0.99312												Mar-14		-0.0066		0.00687		(0.00688)				Mar-14		2.6000

																														Apr-14		0.9848		0.9844		1.0076		1.0074		0.96040		0.9612		1.0033		1.00600		1.00326												Apr-14		0.0033		0.00600		0.00326				Apr-14		0.2000

																														May-14		1.0180		1.0178		1.0234		1.0235		1.00895		1.0080		1.0268		1.02390		1.02683												May-14		0.0268		0.02390		0.02683				May-14		-0.4000

																														Jun-14		1.0415		1.0414		1.0207		1.0207		1.05563		1.0532		1.0168		1.02140		1.01613												Jun-14		0.0168		0.02140		0.01613				Jun-14		6.8000

																														Jul-14		0.9573		0.9573		0.9864		0.9862		0.93865		0.9395		0.9893		0.98590		0.98927												Jul-14		-0.0107		(0.01410)		(0.01073)				Jul-14		-0.1000

																														Aug-14		1.0510		1.0508		1.0400		1.0400		1.05117		1.0496		1.0433		1.04010		1.04327												Aug-14		0.0433		0.04010		0.04327				Aug-14		-0.2000

																														Sep-14		0.9546		0.9545		0.9859		0.9860		0.93942		0.9395		0.9880		0.98440		0.98811												Sep-14		-0.0120		(0.01560)		(0.01189)				Sep-14		-1.3000

																														Oct-14		1.0358		1.0356		1.0246		1.0244		1.06833		1.0659		1.0241		1.02410		1.02424												Oct-14		0.0241		0.02410		0.02424				Oct-14		-1.7000

																														Nov-14		1.0185		1.0185		1.0270		1.0269		1.00090		1.0009		1.0273		1.02650		1.02764												Nov-14		0.0273		0.02650		0.02764				Nov-14		-3.6000

																														Dec-14		1.0083		1.0083		0.9975		0.9975		1.02851		1.0285		0.9960		0.99690		0.99617												Dec-14		-0.0040		(0.00310)		(0.00383)				Dec-14		-2.1000

																														Jan-15		0.9893		0.9888		0.9700		0.9700		0.96754		0.9678		0.9790		0.97180		0.97891												Jan-15		-0.0210		(0.02820)		(0.02109)				Jan-15		1.0000

																														Feb-15		1.0512		1.0512		1.0577		1.0575		1.06090		1.0594		1.0584		1.05850		1.05843												Feb-15		0.0584		0.05850		0.05843				Feb-15		-0.1000

																														Mar-15		1.0129		1.0132		0.9843		0.9842		1.01874		1.0174		0.9860		0.98560		0.98593												Mar-15		-0.0140		(0.01440)		(0.01407)				Mar-15		0.7000

																														Apr-15		0.9853		0.9851		1.0097		1.0096		0.97450		0.9745		1.0022		1.00910		1.00219												Apr-15		0.0022		0.00910		0.00219				Apr-15		-0.4000

																														May-15		1.0179		1.0178		1.0128		1.0129		1.02337		1.0228		1.0192		1.01330		1.01925												May-15		0.0192		0.01330		0.01925				May-15		-0.5000

																														Jun-15		0.9871		0.9868		0.9806		0.9806		1.00937		1.0075		0.9860		0.98110		0.98595												Jun-15		-0.0140		(0.01890)		(0.01405)				Jun-15		0.5000

																														Jul-15		1.0018		1.0014		1.0209		1.0210		0.98809		0.9884		1.0254		1.02000		1.02538												Jul-15		0.0254		0.02000		0.02538				Jul-15		-0.1552

																														Aug-15		0.9443		0.9442		0.9397		0.9397		0.93752		0.9372		0.9423		0.93930		0.94214												Aug-15		-0.0577		(0.06070)		(0.05786)				Aug-15		1.8331

																														Sep-15		0.9679		0.9678		0.9753		0.9753		0.95187		0.9509		0.9815		0.97350		0.98166												Sep-15		-0.0185		(0.02650)		(0.01834)				Sep-15		-1.3000

																														Oct-15		1.0566		1.0563		1.0844		1.0844		1.05742		1.0563		1.0799		1.08250		1.08156												Oct-15		0.0799		0.08250		0.08156				Oct-15		-17.0463

																														Nov-15		1.0137		1.0135		1.0035		1.0030		1.03291		1.0325		1.0043		1.00350		1.00414												Nov-15		0.0043		0.00350		0.00414				Nov-15		1.5999

																														Dec-15		0.9585		0.9583		0.9840		0.9842		0.95065		0.9498		0.9874		0.98320		0.98739												Dec-15		-0.0126		(0.01680)		(0.01261)				Dec-15		0.4273

																														Jan-16		0.9430		0.9431		0.9503		0.9504		0.91215		0.9121		0.9534		0.94680		0.95333												Jan-16		-0.0466		(0.05320)		(0.04667)				Jan-16		0.9806

																														Feb-16		1.0148		1.0141		0.9989		0.9987		1.00291		1.0000		0.9953		0.99790		0.99528												Feb-16		-0.0047		(0.00210)		(0.00472)				Feb-16		0.1589

																														Mar-16		1.0851		1.0852		1.0678		1.0678		1.08181		1.0798		1.0634		1.06850		1.06280												Mar-16		0.0634		0.06850		0.06280				Mar-16		5.8522

																														Apr-16		1.0121		1.0122		1.0037		1.0039		1.01710		1.0157		0.9985		1.00490		0.99811												Apr-16		-0.0015		0.00490		(0.00189)				Apr-16		3.7126

																														May-16		1.0242		1.0231		1.0178		1.0180		1.02366		1.0225		1.0170		1.01830		1.01705												May-16		0.0170		0.01830		0.01705				May-16		-0.2941

																														Jun-16		1.0042		1.0042		1.0024		1.0026		0.99988		0.9994		1.0016		1.00260		1.00593												Jun-16		0.0016		0.00260		0.00593				Jun-16		-42.9287

																														Jul-16		1.0436		1.0429		1.0370		1.0369		1.06146		1.0597		1.0377		1.03800		1.03694												Jul-16		0.0377		0.03800		0.03694				Jul-16		7.6452

																														Aug-16		1.0053		1.0050		1.0015		1.0014		1.01882		1.0177		0.9991		1.00150		0.99915												Aug-16		-0.0009		0.00150		(0.00085)				Aug-16		-0.3000

																														Sep-16		0.9938		0.9936		1.0003		1.0002		1.01186		1.0111		1.0061		1.00110		1.00313												Sep-16		0.0061		0.00110		0.00313				Sep-16		29.2963

																														Oct-16		0.9730		0.9733		0.9820		0.9818		0.95365		0.9525		0.9830		0.98100		0.98305												Oct-16		-0.0171		(0.01900)		(0.01695)				Oct-16		-1.0000

																														Nov-16		1.0807		1.0801		1.0373		1.0370		1.11265		1.1115		1.0339		1.03610		1.03374												Nov-16		0.0339		0.03610		0.03374				Nov-16		1.5000

																														Dec-16		1.0221		1.0219		1.0197		1.0198		1.02736		1.0280		1.01876		1.01870		1.01650												Dec-16		0.0188		0.01870		0.01650				Dec-16		22.5779

																														Jan-17		1.0168		1.0168		1.0190		1.0190		1.00291		1.0039		1.02084		1.02070		1.02060												Jan-17		0.0208		0.02070		0.02060				Jan-17		2.4110

																														Feb-17		1.0260		1.0262		1.0397		1.0397		1.01969		1.0193		1.04401		1.03930		1.04399												Feb-17		0.0440		0.03930		0.04399				Feb-17		0.1528

																														Mar-17		0.9967		0.9961		1.0010		1.0012		1.00162		1.0013		1.00377		1.00140		1.00400												Mar-17		0.0038		0.00140		0.00400				Mar-17		-2.3174

																														Apr-17		1.0094		1.0084		1.0103		1.0103		1.01114		1.0110		1.01361		1.01080		1.01381												Apr-17		0.0136		0.01080		0.01381				Apr-17		-1.9503

																														May-17		0.9952		0.9951		1.0138		1.0141		0.98015		0.9797		1.02017		1.01360		1.02053												May-17		0.0202		0.01360		0.02053				May-17		-3.5756

																														Jun-17		1.0172		1.0162		1.0066		1.0062		1.03411		1.0346		1.00052		1.00630		1.00322		0.99669		1.00094		0.99781						Jun-17		0.0005		0.00630		0.00322				Jun-17		-26.9972

																														Jul-17		1.0092		1.0088		1.0204		1.0206		1.00840		1.0074		1.02189		1.02040		1.02281		1.02427		1.02980		1.02367						Jul-17										Jul-17		Dec-99

																														Aug-17		0.9850		0.9847		1.0031		1.0031		0.98723		0.9873		1.00857		1.00330		1.00855		1.00814		0.99980		1.00846

																														Sep-17		1.0392		1.0392		1.0208		1.0206		1.06465		1.0624		1.02897		1.02040		1.02900		1.00998		1.02590		1.00947

																														Oct-17		1.0228		1.0226		1.0232		1.0233		1.00786		1.0085		1.03801		1.02290		1.03802		1.01329		1.01260		1.01327

																														Nov-17		1.0371		1.0368		1.0307		1.0307		1.02970		1.0288		1.03521		1.03040		1.03537		1.00976		1.01010		1.00973

																														Dec-17		1.0027		1.0022		1.0112		1.0111		0.99343		0.9960		1.00808		1.01080		1.01014		1.00889		1.01800		1.00885

																														Jan-18		1.0292		1.0287		1.0573		1.0573		1.02729		1.0261		1.05966		1.05740		1.05970		1.04115		1.04660		1.04103

																														Feb-18		0.9566		0.9557		0.9632		0.9631		0.96030		0.9613		0.97545		0.96330		0.97542		0.95609		0.95250		0.95593

																														Mar-18		1.0082		1.0093		0.9745		0.9746		1.01228		1.0129		0.97382		0.97560		0.97388		0.98587		0.98270		0.98540

																														Apr-18		0.9976		0.9974		1.0038		1.0038		1.01001		1.0086		1.00189		1.00400		0.99961		1.02185		1.02300		1.02122

																														May-18		1.0409		1.0413		1.0240		1.0241		1.06038		1.0607		1.02915		1.02440		1.02920		0.99329		0.98100		0.99292

																														Jun-18		1.0052		1.0042		1.0060		1.0062		1.00675		1.0072		0.99830		1.00680		0.99699		0.98632		0.98900		0.98639

																														Jul-18		1.0174		1.0176		1.0376		1.0372		1.01702		1.0174		1.03009		1.03590		1.03000		1.02609		1.02460		1.02612

																														Aug-18		1.0323		1.0320		1.0326		1.0326		1.04269		1.0431		1.04459		1.03310		1.04472		0.98177		0.98110		0.98225

																														Sep-18		0.9892		0.9890		1.0058		1.0057		0.97727		0.9760		1.00430		1.00460		1.00431		1.01290		1.00780		1.01230

																														Oct-18		0.9054		0.9045		0.9317		0.9317		0.89097		0.8914		0.92562		0.93060		0.92575		0.92491		0.92050		0.92413

																														Nov-18		1.0311		1.0312		1.0205		1.0204		1.01693		1.0159		1.00547		1.01950		1.00560		0.99333		0.99910		0.99330

																														Dec-18		0.8867		0.8868		0.9098		0.9097		0.87769		0.8812		0.90709		0.90990		0.90733		0.95542		0.94830		0.95529

																														Jan-19		1.1054		1.1046		1.0804		1.0801		1.10640		1.1064		1.08435		1.08220		1.08373		1.08095		1.07140		1.08079

																														Feb-19		1.0427		1.0424		1.0321		1.0321		1.04337		1.0435		1.03293		1.03350		1.03284		1.01486		1.02570		1.01481

																														Mar-19		0.9940		0.9943		1.0195		1.0194		0.96756		0.9667		1.01295		1.01850		1.01272		1.02259		1.00510		1.02139

																														Apr-19		1.0400		1.0402		1.0408		1.0405		1.04069		1.0387		1.03472		1.04010		1.03473		1.00047		1.02830		0.99949

																														May-19		0.9205		0.9203		0.9364		0.9365		0.91356		0.9127		0.93392		0.93680		0.93385		0.97825		0.95270		0.97799

																														Jun-19		1.0768		1.0764		1.0705		1.0705		1.07469		1.0745		1.07703		1.07020		1.07719		1.05774		1.05940		1.05743

																														Jul-19		1.0117		1.0119		1.0145		1.0144		1.01178		1.0114		1.01997		1.01540		1.02010		0.98485		0.98790		0.98500

																														Aug-19		0.9580		0.9581		0.9843		0.9842		0.95389		0.9549		0.97905		0.98260		0.97889		0.98426		0.97540		0.98428

																														Sep-19		1.0313		1.0306		1.0190		1.0187		1.03489		1.0337		1.01914		1.01780		1.01910		1.02378		1.02810		1.02390

																														Oct-19		1.0125		1.0113		1.0223		1.0217		1.02054		1.0195		1.02227		1.02180		1.02234		1.02737		1.03230		1.02707

																														Nov-19		1.0299		1.0298		1.0365		1.0363		1.02996		1.0307		1.03817		1.03760		1.03806		1.01378		1.01250		1.01392

																														Dec-19		1.0283		1.0281		1.0302		1.0302		1.02991		1.0299		1.02960		1.02930		1.02983		1.02251		1.03190		1.02214





																														1 mo		2.83%		2.81%		3.02%		3.02%		2.99%		2.99%		2.96%		2.93%		2.98%		2.25%		3.19%		2.21%

																														Qtr		7.23%		7.06%		9.16%		9.07%		8.26%		8.21%		9.27%		9.13%		9.29%		6.50%		7.85%		6.44%

																														YTD		26.59%		26.20%		31.73%		31.49%		23.40%		22.82%		31.32%		31.64%		31.23%		22.74%		22.49%		22.35%

																														1 Year		26.59%		26.20%		31.73%		31.49%		23.40%		22.82%		31.32%		31.64%		31.23%		22.74%		22.49%		22.35%

																														2 Years		6.20%		5.93%		12.25%		12.13%		4.64%		4.54%		11.41%		12.12%		11.21%		3.92%		2.58%		3.62%

																														3 years		9.60%		9.26%		15.36%		15.27%		7.90%		7.81%		16.43%		15.29%		16.53%		ERROR:#NUM!		ERROR:#NUM!		ERROR:#NUM!

																														4 years		12.38%		12.03%		14.51%		14.44%		11.47%		11.03%		15.00%		14.36%		15.01%		N/A		N/A		N/A

																														5 Years		9.35%		9.03%		10.90%		10.84%		8.61%		8.06%		11.88%		10.72%		11.92%

																														10 Years		13.00%		12.73%		13.62%		13.56%		 		 		 		 		 

																														Incep		14.95%		14.64%		15.15%		15.09%		11.64%		10.93%		12.85%		11.91%		12.88%		5.87%		5.86%		5.64%

																														 								 





































		R1000 Value		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

				16.51%		16.49%		0.02%		0.01%		0.02%

		Jun-05		7.14%		7.05%		0.09%		0.01%		0.01%

		Jun-05		22.27%		22.25%		0.02%		0.02%		0.06%

		Jun-05		-0.01%		-0.17%		0.16%		0.02%		0.08%

		Jun-05		-36.74%		-36.85%		0.11%		0.06%		0.11%

		Jun-05		20.16%		19.69%		0.47%		0.16%		0.17%		0.10%						0.03%

		Jul-05





				Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

		R1000 Growth		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation

				6.39%		6.30%		0.09%		0.01%		0.04%

		Jun-05		5.32%		5.26%		0.06%		0.01%		0.04%

		Jun-05		9.17%		9.07%		0.10%		0.02%		0.03%

		Jun-05		11.91%		11.81%		0.10%		0.02%		0.07%

		Jun-05		-38.19%		-38.44%		0.25%		0.04%		0.26%

		Jun-05		37.57%		37.21%		0.36%		0.03%		0.35%		-0.02%						0.00%

		Jul-05





































































59GX Alpha	59DX Monthly Alpha
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Perf Table

				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 400 Portfolio		$   174,453,340.45		-1.97%		-0.64%		39.44%		24.21%

				S&P 400 Index				-2.04%		-0.73%		39.38%		23.72%

				Excess				0.07%		0.09%		0.06%		0.49%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps       Target IR= 0.30



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 500 Portfolio		$   844,135,942.54		-1.61%		0.18%		30.75%		15.97%

				S&P 500 Index				-1.67%		0.10%		30.69%		15.85%

				Excess				0.06%		0.08%		0.05%		0.12%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps           Target IR = 0.50



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				Russell 2000 Synthetic		$   130,933,541.01		-2.20%		-1.43%		38.44%		19.51%

				Russell 2000 Index				-2.31%		-1.61%		37.40%		18.59%

				Excess				0.10%		0.18%		1.04%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps      Target IR = 0.60



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				TEMS		$   238,392,727.06		-1.28%		-0.61%		28.53%		42.47%

				MSCI EM Index				-1.54%		-1.15%		27.80%		40.86%

				Excess				0.26%		0.53%		0.73%		1.61%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps      Target IR  = 0.40

				Source: State Street Bank





				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   139,851,840.21		-10.544%		-19.83%		-12.87%		-1.20%		8.21%		8.21%

				S&P 400 Index				-10.585%		-19.88%		-13.02%		-1.28%		7.83%		7.83%

				Excess				0.04%		0.05%		0.16%		0.08%		0.39%		0.39%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   727,349,313.45		-7.008%		-13.84%		-8.57%		1.23%		5.66%		5.66%

				S&P 500 Index				-7.030%		-13.86%		-8.67%		1.15%		5.56%		5.56%

				Excess				0.02%		0.03%		0.11%		0.08%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   102,478,929.31		-11.115%		-21.73%		-16.64%		-2.94%				-1.48%

				Russell 2000 Index				-11.210%		-21.85%		-17.01%		-3.52%				-2.20%

				Excess				0.10%		0.12%		0.37%		0.59%				0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   187,232,907.28		-13.780%		-21.46%		-21.03%		-15.77%		2.25%		25.79%

				MSCI EM Index				-14.579%		-22.56%		-21.88%		-16.15%		0.40%		23.93%

				Excess				0.80%		1.10%		0.85%		0.38%		1.85%		1.85%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source: State Street Bank





				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   159,159,577.94		13.806%		-5.43%		-0.84%		8.67%		18.15%		14.78%

				S&P 400 Index				13.746%		-5.54%		-1.07%		8.55%		17.70%		14.36%

				Excess				0.06%		0.10%		0.23%		0.13%		0.44%		0.42%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   806,867,016.41		10.933%		-2.40%		1.43%		8.20%		12.32%		10.81%

				S&P 500 Index				10.929%		-2.47%		1.31%		8.09%		12.23%		10.71%

				Excess				0.00%		0.07%		0.12%		0.10%		0.09%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,130,544.15		15.273%		-6.42%		-3.90%		7.44%				7.85%

				Russell 2000 Index				15.136%		-6.65%		-4.45%		6.72%				7.03%

				Excess				0.14%		0.23%		0.54%		0.72%				0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   208,626,993.14		11.426%		-12.24%		-12.00%		-9.21%		8.20%		29.93%

				MSCI EM Index				13.246%		-11.91%		-11.53%		-7.72%		6.78%		28.83%

				Excess				-1.82%		-0.33%		-0.47%		-1.49%		1.42%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   515,436,547.38		0.000%		0.00%		0.00%						0.00%

				RUSSELL 1000				0.000%		0.00%		0.00%						0.00%

				Excess				0.00%		0.00%		0.00%						0.00%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,676,216.89		-0.304%		1.50%		-1.14%		5.34%		15.54%		14.01%

				S&P 400 Index				-0.302%		1.40%		-1.37%		5.10%		15.22%		13.61%

				Excess				-0.00%		0.10%		0.23%		0.24%		0.32%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   805,204,904.38		-0.206%		2.95%		1.22%		7.96%		8.98%		10.27%

				S&P 500 Index				-0.221%		2.90%		1.08%		7.84%		8.88%		10.16%

				Excess				0.02%		0.04%		0.14%		0.12%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   117,752,354.61		-0.320%		2.13%		-4.21%		3.48%				7.24%

				Russell 2000 Index				-0.365%		1.86%		-4.80%		2.76%				6.43%

				Excess				0.04%		0.28%		0.59%		0.72%				0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   196,014,574.15		-6.045%		-9.74%		-17.32%		-11.57%		2.88%		26.12%

				MSCI EM Index				-6.665%		-9.71%		-17.43%		-11.54%		1.01%		24.80%

				Excess				0.62%		-0.02%		0.11%		-0.03%		1.87%		1.33%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   516,353,252.58		0.178%		0.00%		0.00%						0.178%

				RUSSELL 1000				-0.262%		0.00%		0.00%						-0.262%

				Excess				0.44%		0.00%		0.00%						0.44%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,137,706.84		-0.339%		13.08%		-1.47%		-1.47%		11.79%		13.29%

				S&P 400 Index				-0.374%		12.98%		-1.74%		-1.74%		11.55%		12.89%

				Excess				0.03%		0.10%		0.26%		0.26%		0.24%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   813,545,381.10		1.036%		11.85%		2.27%		2.27%		8.49%		10.37%

				S&P 500 Index				1.023%		11.82%		2.12%		2.12%		8.40%		10.27%

				Excess				0.01%		0.03%		0.15%		0.15%		0.09%		0.11%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,791,946.29		0.883%		15.92%		-3.37%		-3.37%				7.42%

				Russell 2000 Index				0.661%		15.47%		-4.17%		-4.17%				6.52%

				Excess				0.22%		0.44%		0.80%		0.80%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   191,930,835.45		-2.083%		2.51%		-19.04%		-19.04%		-0.23%		24.39%

				MSCI EM Index				-1.205%		4.42%		-18.42%		-18.42%		-1.52%		23.50%

				Excess				-0.88%		-1.92%		-0.62%		-0.62%		1.30%		0.89%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   523,847,415.96		1.451%		0.00%		0.00%						1.632%

				RUSSELL 1000				0.836%		0.00%		0.00%						0.572%

				Excess				0.62%		0.00%		0.00%						1.06%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		1.864%		13.51%		13.51%		2.23%		13.97%				17.70%

				S&P 400 Index				1.880%		13.50%		13.50%		1.98%		13.78%				17.32%

				Excess				-0.02%		0.01%		0.01%		0.25%		0.19%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,727,764.30		3.257%		12.56%		12.56%		8.67%		12.08%				14.59%

				S&P 500 Index				3.291%		12.58%		12.58%		8.54%		12.04%				14.50%

				Excess				-0.03%		-0.02%		-0.02%		0.13%		0.04%				0.09%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,793,661.55		2.673%		12.63%		12.63%		0.73%						12.99%

				Russell 2000 Index				2.562%		12.43%		12.43%		-0.17%						12.06%

				Excess				0.11%		0.20%		0.20%		0.90%						0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,916.49		-2.089%		14.83%		14.83%		-8.12%		4.62%		26.88%		27.72%

				MSCI EM Index				-3.120%		14.33%		14.33%		-8.60%		4.05%		25.16%		26.70%

				Excess				1.03%		0.50%		0.50%		0.49%		0.57%		1.72%		1.02%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,796,989.86		2.963%		11.45%		11.45%								13.273%

				RUSSELL 1000				3.129%		12.90%		12.90%								13.546%

				Excess				-0.17%		-1.45%		-1.45%								-0.27%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-0.911%		6.14%		10.36%								12.156%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.33%		-0.89%		-1.89%								-0.73%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				With SSB Error on 59GA

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-1.168%		5.86%		10.07%								11.865%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.59%		-1.17%		-2.18%								-1.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   225,506,432.43		-6.460%		-4.91%		5.96%		-5.84%		11.93%				13.54%

				S&P 400 Index				-6.480%		-4.94%		5.90%		-6.09%		11.74%				13.18%

				Excess				0.02%		0.03%		0.06%		0.26%		0.19%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,075,240,903.35		-5.995%		-3.58%		5.11%		-0.33%		12.04%				10.73%

				S&P 500 Index				-6.010%		-3.53%		5.15%		-0.41%		12.00%				10.66%

				Excess				0.02%		-0.05%		-0.04%		0.08%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   138,653,961.99		-6.513%		-5.43%		3.74%		-7.96%		9.69%				7.76%

				Russell 2000 Index				-6.619%		-5.71%		3.37%		-8.87%		8.73%				6.85%

				Excess				0.11%		0.27%		0.37%		0.91%		0.96%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   194,427,713.83		-10.861%		-13.62%		1.30%		-19.49%		2.43%		9.57%		21.51%

				MSCI EM Index				-11.214%		-15.24%		0.03%		-20.35%		1.30%		7.89%		20.29%

				Excess				0.35%		1.62%		1.27%		0.86%		1.13%		1.68%		1.22%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   543,359,695.32		-5.764%		-4.17%		3.72%								5.417%

				RUSSELL 1000				-6.145%		-3.77%		5.35%								5.950%

				Excess				0.38%		-0.40%		-1.62%								-0.53%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   229,820,976.44		1.913%		-4.86%		1.63%		-2.11%		16.83%				13.89%

				S&P 400 Index				1.890%		-4.93%		1.46%		-2.33%		16.68%				13.53%

				Excess				0.02%		0.06%		0.16%		0.22%		0.15%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,119,754,793.35		4.140%		-2.72%		5.75%		5.49%		17.44%				12.03%

				S&P 500 Index				4.120%		-2.75%		5.77%		5.45%		17.39%				11.95%

				Excess				0.02%		0.03%		-0.03%		0.04%		0.05%				0.08%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   145,792,356.36		5.148%		-3.18%		2.20%		-1.04%		17.05%				9.89%

				Russell 2000 Index				4.990%		-3.47%		1.64%		-2.07%		16.00%				8.92%

				Excess				0.16%		0.29%		0.55%		1.03%		1.05%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   204,028,821.98		4.938%		-7.43%		-4.75%		-14.41%		4.83%		11.46%		22.65%

				MSCI EM Index				3.860%		-8.89%		-7.98%		-15.99%		3.62%		9.76%		21.08%

				Excess				1.08%		1.46%		3.23%		1.57%		1.21%		1.70%		1.57%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   567,561,251.90		4.454%		-2.72%		5.06%								10.113%

				RUSSELL 1000				3.828%		-3.12%		5.18%								10.006%

				Excess				0.63%		0.40%		-0.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		3.508%		5.40%		10.15%		12.97%		17.85%				14.35%

				S&P 400 Index				3.481%		5.48%		10.18%		12.85%		17.76%				14.05%

				Excess				0.03%		-0.09%		-0.03%		0.12%		0.08%				0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,542,902.95		2.276%		7.93%		11.67%		18.00%		18.27%				12.68%

				S&P 500 Index				2.252%		7.94%		11.72%		18.00%		18.25%				12.62%

				Excess				0.02%		-0.01%		-0.05%		0.00%		0.02%				0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.416%		7.31%		9.83%		14.69%		18.73%				10.10%

				Russell 2000 Index				3.335%		6.99%		9.21%		13.39%		17.71%				9.13%

				Excess				0.08%		0.31%		0.62%		1.30%		1.02%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,564,353.11		0.471%		7.27%		7.54%		-3.96%		2.15%		7.97%		22.24%

				MSCI EM Index				-0.330%		5.54%		4.85%		-5.84%		1.34%		6.62%		20.55%

				Excess				0.80%		1.74%		2.69%		1.88%		0.81%		1.35%		1.69%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,655,213.42		2.344%		7.86%		10.32%								13.709%

				RUSSELL 1000				2.428%		7.61%		11.60%								14.013%

				Excess				-0.08%		0.25%		-1.28%								-0.30%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		1.960%		5.44%		13.87%		28.76%		12.79%		14.67%		14.67%

				S&P 400 Index				1.940%		5.54%		13.88%		28.66%		12.70%		14.37%		14.37%

				Excess				0.02%		-0.09%		-0.01%		0.10%		0.09%		0.30%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,364,902.95		2.601%		6.32%		16.38%		30.17%		14.79%		13.27%		13.27%

				S&P 500 Index				2.580%		6.35%		16.43%		30.19%		14.76%		13.20%		13.20%

				Excess				0.02%		-0.03%		-0.05%		-0.02%		0.04%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.414%		5.54%		15.12%		33.44%		13.81%				11.23%

				Russell 2000 Index				3.280%		5.25%		14.22%		31.90%		12.81%				10.23%

				Excess				0.13%		0.29%		0.89%		1.54%		1.00%				1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,609,262.77		5.607%		7.98%		14.78%		17.66%		-0.44%		7.15%		23.52%

				MSCI EM Index				6.030%		7.74%		11.93%		16.88%		-1.00%		5.62%		21.97%

				Excess				-0.42%		0.24%		2.85%		0.78%		0.56%		1.53%		1.55%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,577,813.42		2.953%		6.30%		15.17%								17.051%		17.000%

				RUSSELL 1000				2.570%		6.31%		16.28%								16.944%

				Excess				0.38%		-0.01%		-1.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   245,203,316.57		2.240%		3.38%		15.46%		15.07%		10.10%		15.38%		14.35%

				S&P 400 Index				2.204%		3.36%		15.47%		15.03%		9.95%		15.15%		14.06%

				Excess				0.04%		0.02%		-0.01%		0.03%		0.14%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,175,586,046.62		0.584%		1.31%		14.92%		16.11%		11.96%		11.31%		12.08%

				S&P 500 Index				0.580%		1.27%		14.95%		16.12%		11.90%		11.25%		12.01%

				Excess				0.00%		0.04%		-0.03%		-0.02%		0.06%		0.06%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   151,470,715.94		0.580%		1.81%		13.33%		14.33%		8.77%				9.84%

				Russell 2000 Index				0.531%		1.58%		12.34%		13.08%		7.80%				8.88%

				Excess				0.05%		0.23%		0.99%		1.24%		0.97%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,893,808.12		0.586%		5.91%		15.09%		12.69%		-0.17%		6.05%		22.47%

				MSCI EM Index				1.270%		6.72%		12.66%		11.30%		-0.77%		4.33%		21.13%

				Excess				-0.68%		-0.81%		2.43%		1.39%		0.60%		1.72%		1.35%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   601,360,706.58		0.346%		2.61%		14.79%		16.45%						15.285%		15.217%

				RUSSELL 1000				0.794%		1.64%		15.22%		16.19%						14.576%

				Excess				-0.45%		0.97%		-0.44%		0.27%						0.71%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   268,723,905.00		7.212%		12.05%		7.21%		18.76%		10.55%		17.76%		16.75%

				S&P 400 Index				7.220%		11.92%		7.22%		18.60%		10.37%		17.58%		16.44%

				Excess				-0.01%		0.13%		-0.01%		0.16%		0.18%		0.18%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,247,569,300.70		5.180%		6.74%		5.18%		16.72%		10.37%		14.17%		13.45%

				S&P 500 Index				5.180%		6.75%		5.18%		16.77%		10.32%		14.14%		13.39%

				Excess				-0.00%		-0.01%		-0.00%		-0.05%		0.05%		0.03%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   166,638,630.71		6.326%		10.65%		6.33%		16.39%		9.89%				12.98%

				Russell 2000 Index				6.260%		10.63%		6.26%		15.46%		8.98%				12.06%

				Excess				0.07%		0.02%		0.07%		0.92%		0.90%				0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   235,583,913.29		1.824%		7.28%		1.82%		10.88%		1.64%		8.15%		23.41%

				MSCI EM Index				1.380%		7.69%		1.38%		7.60%		0.23%		7.16%		22.02%

				Excess				0.44%		-0.41%		0.44%		3.28%		1.42%		1.00%		1.39%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   649,881,476.48		6.219%		8.44%		6.22%		19.31%						20.364%		20.283%

				RUSSELL 1000				5.420%		7.36%		5.42%		17.03%						18.344%

				Excess				0.80%		1.08%		0.80%		2.28%						2.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   271,464,997.72		1.020%		10.71%		8.31%		14.71%		8.61%		16.15%		16.65%

				S&P 400 Index				0.980%		10.58%		8.27%		14.61%		8.41%		15.99%		16.34%

				Excess				0.04%		0.13%		0.03%		0.10%		0.20%		0.17%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,264,616,365.85		1.366%		7.57%		6.62%		13.40%		9.28%		13.52%		13.55%

				S&P 500 Index				1.360%		7.58%		6.61%		13.45%		9.21%		13.50%		13.49%

				Excess				0.01%		-0.01%		0.01%		-0.05%		0.06%		0.02%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   168,581,312.58		1.163%		11.30%		7.57%		14.98%		7.61%				13.04%

				Russell 2000 Index				1.100%		11.25%		7.43%		14.01%		6.70%				12.11%

				Excess				0.06%		0.04%		0.14%		0.97%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   232,216,835.69		-1.429%		5.13%		0.37%		3.16%		0.95%		7.69%		22.45%

				MSCI EM Index				-1.260%		5.00%		0.10%		0.24%		0.06%		6.58%		21.15%

				Excess				-0.17%		0.13%		0.27%		2.93%		0.88%		1.11%		1.30%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   661,549,431.37		1.795%		10.01%		8.13%		16.66%						20.58%

				RAFI LC Index				1.790%		9.98%		8.12%		16.46%						20.50%

				RUSSELL 1000				1.340%		7.95%		6.84%		13.62%						18.28%

				Excess				0.46%		2.06%		1.29%		3.05%						2.29%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   293,093,916.17		2.450%		7.97%		16.93%		30.24%		10.74%		17.73%		17.87%

				S&P 400 Index				2.259%		7.82%		16.74%		29.99%		10.49%		17.52%		17.54%

				Excess				0.19%		0.14%		0.19%		0.25%		0.26%		0.21%		0.34%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,369,111,366.15		2.342%		8.26%		15.43%		27.33%		12.66%		16.92%		15.03%

				S&P 500 Index				2.339%		8.22%		15.37%		27.27%		12.58%		16.87%		14.96%

				Excess				0.00%		0.04%		0.05%		0.06%		0.07%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   182,917,729.79		4.056%		8.68%		16.89%		32.13%		10.28%		16.71%		14.93%

				Russell 2000 Index				3.997%		8.40%		16.45%		31.07%		9.29%		15.72%		13.97%

				Excess				0.06%		0.28%		0.44%		1.06%		0.99%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   224,923,196.46		-2.634%		-3.14%		-2.78%		15.68%		-3.49%		6.67%		20.14%

				MSCI EM Index				-2.570%		-3.53%		-3.43%		14.09%		-4.68%		5.39%		18.83%

				Excess				-0.06%		0.39%		0.65%		1.60%		1.18%		1.27%		1.31%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   720,414,435.51		2.624%		8.90%		17.75%		32.57%						23.54%

				RAFI LC Index				2.610%		8.90%		17.75%		32.43%						23.47%

				RUSSELL 1000				2.240%		8.11%		15.50%		27.64%						21.00%

				Excess				0.38%		0.79%		2.25%		4.93%						2.54%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   293,093,916.17		-1.855%		1.19%		14.76%		25.43%		10.81%		19.63%		16.86%		$   2,456,146.95

				S&P 400 Index				-1.846%		1.00%		14.59%		25.23%		10.59%		19.46%		16.53%

				Excess				-0.01%		0.19%		0.18%		0.20%		0.21%		0.17%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,369,111,366.15		-1.325%		2.93%		13.90%		20.65%		12.82%		18.50%		14.27%		$   2,200,224.50

				S&P 500 Index				-1.343%		2.91%		13.82%		20.59%		12.77%		18.45%		14.19%

				Excess				0.02%		0.02%		0.07%		0.06%		0.05%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   182,917,729.79		-0.407%		3.41%		16.42%		25.15%		11.29%		19.69%		14.37%		$   4,515,500.340

				Russell 2000 Index				-0.512%		3.08%		15.86%		24.20%		10.29%		18.67%		13.41%

				Excess				0.11%		0.33%		0.56%		0.95%		1.00%		1.02%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   224,923,196.46		-5.640%		-7.37%		-8.27%		4.02%		-5.65%		4.56%		18.16%		$   9,301,915.02

				MSCI EM Index				-6.366%		-8.09%		-9.58%		2.85%		-7.04%		3.36%		16.69%

				Excess				0.73%		0.72%		1.31%		1.17%		1.40%		1.19%		1.47%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   720,414,435.51		-1.152%		3.06%		16.39%		25.46%						21.40%		$   23,931,954.70

				RAFI LC Index				-1.160%		3.06%		16.38%		25.37%						21.33%

				RUSSELL 1000				-1.363%		2.67%		13.93%		21.26%						18.87%

				Excess				0.21%		0.40%		2.47%		4.20%						2.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   309,518,349.38		5.194%		7.60%		23.49%		27.99%		28.37%		17.64%		17.86%		$   2,456,146.95

				S&P 400 Index				5.211%		7.54%		23.23%		27.61%		28.13%		17.47%		17.54%

				Excess				-0.02%		0.06%		0.26%		0.38%		0.24%		0.18%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,421,247,563.32		3.109%		5.20%		19.82%		19.38%		24.66%		16.30%		14.77%		$   2,200,224.50

				S&P 500 Index				3.136%		5.24%		19.79%		19.34%		24.65%		16.26%		14.71%

				Excess				-0.03%		-0.04%		0.03%		0.04%		0.01%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   201,199,987.65		6.493%		10.44%		28.58%		30.97%		32.20%		19.26%		16.54%		$   4,515,500.340

				Russell 2000 Index				6.380%		10.21%		27.69%		30.05%		30.97%		18.28%		15.56%

				Excess				0.11%		0.23%		0.89%		0.92%		1.23%		0.98%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   206,864,364.05		5.929%		3.25%		-5.29%		-0.49%		8.18%		-0.47%		17.92%		$   9,292,149.53

				MSCI EM Index				6.503%		5.76%		-4.36%		0.97%		8.64%		-0.35%		17.13%

				Excess				-0.57%		-2.52%		-0.93%		-1.46%		-0.45%		-0.13%		0.78%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   745,936,830.74		2.846%		4.75%		21.92%		23.63%						21.26%		$   23,931,954.70

				RAFI LC Index				2.850%		4.77%		21.93%		23.58%						21.22%

				RUSSELL 1000				3.487%		6.02%		20.78%		20.93%						19.82%

				Excess				-0.64%		-1.27%		1.14%		2.70%						1.44%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   438,212,073.27		3.222%		8.42%		2.46%		33.88%		25.70%		15.90%		18.97%		$   3,238,552.88

				S&P 400 Index				3.089%		8.33%		2.44%		33.50%		25.47%		15.65%		18.64%

				Excess				0.13%		0.08%		0.02%		0.38%		0.23%		0.24%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,571,075,572.55		2.547%		10.54%		2.37%		32.45%		23.93%		16.24%		16.56%		$   1,943,412.88

				S&P 500 Index				2.532%		10.51%		2.37%		32.39%		23.92%		16.18%		16.49%

				Excess				0.01%		0.03%		0.00%		0.07%		0.01%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   294,456,171.91		2.035%		8.81%		2.84%		39.90%		28.08%		16.60%		17.99%		$   6,528,578.491

				Russell 2000 Index				1.968%		8.72%		2.77%		38.82%		27.08%		15.67%		17.03%

				Excess				0.07%		0.09%		0.07%		1.08%		0.99%		0.93%		0.95%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   222,245,314.38		-1.008%		1.42%		-0.33%		-3.94%		7.61%		-2.13%		17.27%		$   5,879,102.66

				MSCI EM Index				-1.446%		1.83%		-0.22%		-2.60%		7.28%		-2.08%		16.62%

				Excess				0.44%		-0.41%		-0.11%		-1.34%		0.33%		-0.05%		0.64%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,134,131,764.02		2.510%		10.63%		34.88%		34.88%		25.51%				24.26%		$   11,825,469.02

				RAFI LC Index				2.520%		10.66%		34.93%		34.93%		25.47%				24.23%

				RUSSELL 1000				2.698%		10.23%		33.13%		33.13%		24.50%				22.74%

				Excess				-0.19%		0.40%		1.74%		1.74%		1.01%				1.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   594,060,133.21		N/A												N/A		 

				RAFI LC Index				N/A												N/A

				RUSSELL 1000				N/A												N/A

				Excess				N/A												N/A

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 





				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   428,858,384.73		-2.135%		2.35%		-2.13%		22.21%		20.47%		14.31%		17.98%		$   3,238,552.88

				S&P 400 Index				-2.123%		2.24%		-2.12%		21.87%		20.22%		14.07%		17.67%

				Excess				-0.01%		0.11%		-0.01%		0.34%		0.25%		0.23%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,516,202,558.46		-3.493%		2.00%		-3.49%		21.53%		19.10%		13.97%		15.26%		$   1,943,412.88

				S&P 500 Index				-3.457%		2.00%		-3.46%		21.52%		19.12%		13.93%		15.21%

				Excess				-0.04%		-0.00%		-0.04%		0.02%		-0.01%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,703,931.40		-2.657%		3.33%		-2.66%		28.08%		22.09%		15.65%		16.74%		$   6,528,578.491

				Russell 2000 Index				-2.768%		3.12%		-2.77%		27.03%		21.11%		14.69%		15.78%

				Excess				0.11%		0.21%		0.11%		1.05%		0.98%		0.95%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   209,450,682.35		-5.757%		-9.22%		-5.76%		-11.09%		-0.71%		-2.79%		15.58%		$   5,879,102.66

				MSCI EM Index				-6.490%		-9.19%		-6.49%		-10.17%		-1.69%		-3.36%		14.77%

				Excess				0.73%		-0.03%		0.73%		-0.93%		0.97%		0.57%		0.80%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,088,515,639.00		-4.022%		1.46%		-38.90%		21.87%		20.58%				21.03%		$   11,825,469.02

				RAFI LC Index				-4.050%		1.42%		-39.11%		21.88%		20.49%				20.99%

				RUSSELL 1000				-3.194%		2.21%		-32.26%		22.25%		19.61%				20.07%

				Excess				-0.83%		-0.75%		-6.64%		-0.38%		0.97%				0.97%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   573,782,773.57		-3.413%												-3.413%		 

				RAFI LC Index				-3.387%												-3.387%

				RUSSELL 1000				-3.390%												-3.390%

				Excess				-0.023%												-0.023%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   451,880,044.22		0.374%		3.12%		3.12%		21.73%		19.81%		13.64%		18.63%		$   3,845,902.89

				S&P 400 Index				0.369%		3.04%		3.04%		21.25%		19.55%		13.38%		18.31%

				Excess				0.01%		0.08%		0.08%		0.48%		0.26%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,598,970,993.23		0.854%		1.78%		1.78%		21.83%		17.86%		14.70%		16.02%		$   2,128,464.88

				S&P 500 Index				0.841%		1.81%		1.81%		21.86%		17.84%		14.66%		15.97%

				Excess				0.01%		-0.03%		-0.03%		-0.03%		0.02%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   334,121,865.27		-0.584%		1.42%		1.42%		26.03%		21.52%		14.16%		17.18%		$   7,412,931.044

				Russell 2000 Index				-0.682%		1.12%		1.12%		24.90%		20.52%		13.19%		16.21%

				Excess				0.10%		0.30%		0.30%		1.13%		1.00%		0.97%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   217,332,369.27		4.140%		1.84%		1.84%		-1.23%		1.34%		-1.92%		16.78%		$   9,777,462.52

				MSCI EM Index				3.070%		-0.43%		-0.43%		-1.42%		0.25%		-2.88%		15.66%

				Excess				1.07%		2.26%		2.26%		0.19%		1.08%		0.96%		1.12%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,157,703,199.77		1.920%		2.08%		2.08%		21.92%		20.16%				22.53%		$   22,866,306.98

				RAFI LC Index				2.000%		2.15%		2.15%		22.05%		20.12%				22.54%

				RUSSELL 1000				0.637%		2.05%		2.05%		22.43%		18.36%				21.18%

				Excess				1.28%		0.03%		0.03%		-0.52%		1.79%				1.36%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   599,932,331.01		-0.662%												0.658%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.693%												0.571%

				RUSSELL 1000				0.687%												1.228%

				Excess				-1.349%												-0.570%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   41,250,685.64



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,000,457.89		-1.522%		3.76%		1.55%		19.11%		19.02%		12.06%		17.87%		$   4,127,853.37

				S&P 400 Index				-1.562%		3.63%		1.43%		18.61%		18.75%		11.78%		17.54%

				Excess				0.04%		0.14%		0.12%		0.51%		0.27%		0.28%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,611,061,948.54		0.756%		6.26%		2.55%		20.43%		18.68%		13.87%		15.90%		$   2,378,979.92

				S&P 500 Index				0.739%		6.23%		2.56%		20.44%		18.65%		13.82%		15.84%

				Excess				0.02%		0.02%		-0.02%		-0.01%		0.03%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,890,392.90		-3.960%		0.06%		-2.60%		21.30%		19.99%		11.65%		15.65%		$   7,221,084.317

				Russell 2000 Index				-3.878%		-0.04%		-2.80%		20.50%		19.08%		10.74%		14.74%

				Excess				-0.08%		0.09%		0.20%		0.80%		0.91%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   228,250,929.33		0.849%		8.90%		2.70%		-1.19%		2.30%		-2.86%		16.68%		$   10,549,175.52

				MSCI EM Index				0.334%		6.84%		-0.09%		-1.83%		1.03%		-3.75%		15.47%

				Excess				0.51%		2.06%		2.80%		0.64%		1.27%		0.89%		1.21%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,170,352,454.98		1.093%		7.52%		3.19%		21.31%		21.52%				22.24%		$   26,658,530.75

				RAFI LC Index				1.120%		7.65%		3.29%		21.45%		21.40%				22.26%

				RUSSELL 1000				0.471%		5.91%		2.53%		20.83%		18.99%				20.63%

				Excess				0.62%		1.61%		0.67%		0.48%		2.54%				1.61%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   601,902,045.78		0.328%		4.90%										1.320%		$   (4,780,382.68)

				MSCI Risk Premia Index				0.326%		4.88%										1.275%

				MSCI USA				0.600%		6.05%										2.459%

				Excess				-0.272%		-1.153%										-1.139%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,155,241.19



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,990,847.80		1.796%		0.62%		3.37%		18.35%		24.16%		13.22%		17.98%		$   4,127,853.37

				S&P 400 Index				1.775%		0.55%		3.23%		18.05%		23.88%		12.95%		17.65%

				Excess				0.02%		0.07%		0.14%		0.31%		0.28%		0.27%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,648,264,199.00		2.341%		4.00%		4.95%		20.43%		23.83%		15.19%		16.17%		$   2,378,979.86

				S&P 500 Index				2.347%		3.97%		4.97%		20.45%		23.81%		15.14%		16.12%

				Excess				-0.01%		0.02%		-0.02%		-0.02%		0.02%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   323,762,619.10		0.895%		-3.67%		-1.73%		17.61%		24.66%		12.67%		15.57%		$   7,221,969.742

				Russell 2000 Index				0.801%		-3.77%		-2.02%		16.79%		23.72%		11.73%		14.64%

				Excess				0.09%		0.10%		0.30%		0.82%		0.93%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   235,785,739.87		3.301%		8.49%		6.09%		4.83%		10.12%		-0.79%		17.11%		$   10,952,177.03

				MSCI EM Index				3.491%		7.02%		3.39%		4.27%		9.07%		-1.78%		15.95%

				Excess				-0.19%		1.47%		2.70%		0.56%		1.05%		0.99%		1.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,193,023,996.80		1.937%		5.03%		5.19%		20.50%		26.39%				22.35%		$   26,675,009.94

				RAFI LC Index				1.880%		5.08%		5.23%		20.59%		26.37%				22.35%

				RUSSELL 1000				2.298%		3.43%		4.88%		20.90%		24.22%				20.96%

				Excess				-0.36%		1.59%		0.31%		-0.40%		2.17%				1.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   618,542,781.00		2.765%		2.42%										4.121%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.683%		2.31%										3.992%

				MSCI USA				2.380%		3.70%										4.897%

				Excess				0.385%		-1.282%										-0.776%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,575,607.26



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   471,780,449.40		4.148%		4.40%		7.66%		25.59%		25.51%		15.53%		18.64%		$   4,350,490.60

				S&P 400 Index				4.137%		4.33%		7.50%		25.24%		25.23%		15.28%		18.32%

				Excess				0.01%		0.07%		0.16%		0.35%		0.28%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,682,312,672.27		2.066%		5.24%		7.11%		24.56%		22.59%		16.60%		16.36%		$   2,423,361.40

				S&P 500 Index				2.066%		5.23%		7.14%		24.61%		22.58%		16.58%		16.31%

				Excess				-0.00%		0.01%		-0.02%		-0.04%		0.01%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   341,773,353.92		5.563%		2.29%		3.74%		24.66%		24.90%		15.58%		16.72%		$   8,450,625.751

				Russell 2000 Index				5.321%		2.05%		3.19%		23.64%		23.92%		14.57%		15.74%

				Excess				0.24%		0.24%		0.55%		1.02%		0.98%		1.01%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   240,908,776.19		2.173%		6.44%		8.40%		13.51%		8.66%		0.35%		17.29%		$   10,023,541.48

				MSCI EM Index				2.657%		6.60%		6.14%		14.32%		8.44%		-0.41%		16.25%

				Excess				-0.48%		-0.15%		2.26%		-0.81%		0.22%		0.76%		1.04%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,216,506,701.75		1.993%		5.10%		7.29%		24.33%		24.89%				22.49%		$   23,773,234.68

				RAFI LC Index				1.970%		5.05%		7.30%		24.40%		24.89%				22.47%

				RUSSELL 1000				2.275%		5.12%		7.27%		25.36%		23.29%				21.26%

				Excess				-0.28%		-0.01%		0.02%		-1.03%		1.60%				1.22%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   628,931,869.81		1.680%		4.83%										4.868%		$   (4,780,382.68)

				MSCI Risk Premia Index				1.613%		4.68%										4.703%

				MSCI USA				2.150%		5.21%										5.926%

				Excess				-0.470%		-0.375%										-1.057%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   44,240,871.22



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.69%		$   4,336,264.46

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		15.75%		$   2,699,659.78

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		13.78%		$   8,046,360.838

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%				20.53%		$   20,141,523.85

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%				20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%				19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%				0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%										6.131%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		-3.30%										1.695%

				MSCI USA				-1.560%		1.26%										6.554%

				Excess				0.358%		0.703%										-0.423%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   39,980,615.81



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.24%		16.69%		16.69%		$   4,562,726.09

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.03%		16.38%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.21%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		17.16%		15.75%		15.75%		$   3,024,244.62

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		17.12%		15.70%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.03%		0.05%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		15.42%		N/A		13.78%		$   9,359,367.172

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		14.52%		N/A		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.90%		N/A		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		1.14%		5.37%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		0.80%		4.41%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.34%		0.96%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%		N/A		N/A		N/A		20.53%		$   15,928,204.66

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%		N/A		N/A		N/A		20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%		N/A		N/A		N/A		19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%		N/A		N/A		N/A		0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%		7.86%		N/A		N/A		N/A		N/A		N/A		7.861%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		1.98%		7.76%		N/A		N/A		N/A		N/A		N/A		7.763%

				MSCI USA				-1.560%		0.95%		8.17%		N/A		N/A		N/A		N/A		N/A		8.175%

				Excess				0.358%		1.010%		-0.314%		N/A		N/A		N/A		N/A		N/A		-0.314%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   37,631,349.43



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   469,365,840.77		3.579%		3.92%		7.11%		12.01%		19.79%		18.92%		16.27%		18.61%		17.20%		$   4,667,860.93

				S&P 400 Index				3.564%		3.88%		6.90%		11.66%		19.45%		18.68%		16.06%		18.29%		16.89%

				Excess				0.02%		0.04%		0.21%		0.36%		0.34%		0.24%		0.21%		0.32%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,743,377,595.86		2.458%		5.05%		11.00%		17.32%		19.57%		19.79%		16.78%		16.74%		16.02%		$   3,277,691.83

				S&P 500 Index				2.443%		5.05%		10.99%		17.27%		19.54%		19.77%		16.74%		16.69%		15.97%

				Excess				0.01%		0.01%		0.01%		0.05%		0.03%		0.02%		0.04%		0.05%		0.054%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,392,352.92		6.833%		5.50%		2.73%		9.04%		17.06%		19.22%		16.16%		N/A		15.16%		$   9,474,789.392

				Russell 2000 Index				6.592%		5.11%		1.90%		8.06%		16.26%		18.18%		15.20%		N/A		14.20%

				Excess				0.24%		0.39%		0.83%		0.98%		0.80%		1.04%		0.96%		N/A		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   233,568,319.88		0.412%		-3.67%		5.09%		1.24%		2.78%		3.84%		0.41%		5.56%		15.59%		$   7,781,555.28

				MSCI EM Index				1.180%		-4.21%		3.64%		0.65%		2.63%		3.23%		0.37%		4.63%		14.76%

				Excess				-0.77%		0.53%		1.45%		0.58%		0.15%		0.61%		0.04%		0.93%		0.82%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,246,247,846.19		2.072%		3.80%		9.91%		16.18%		21.36%		N/A		N/A		N/A		20.73%		$   9,941,739.42

				RAFI LC Index				2.070%		3.84%		9.98%		16.25%		21.39%		N/A		N/A		N/A		20.73%

				RUSSELL 1000				2.444%		4.81%		10.61%		16.78%		19.97%		N/A		N/A		N/A		19.91%

				Excess				-0.37%		-1.01%		-0.70%		-0.60%		1.39%		N/A		N/A		N/A		0.81%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   672,076,461.54		2.407%		5.55%		10.46%		N/A		N/A		N/A		N/A		N/A		9.364%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.424%		5.59%		10.37%		N/A		N/A		N/A		N/A		N/A		9.291%

				MSCI USA				2.410%		4.85%		10.78%		N/A		N/A		N/A		N/A		N/A		9.653%

				Excess				-0.003%		0.697%		-0.324%		N/A		N/A		N/A		N/A		N/A		-0.289%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,703,028,417.16		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,363,254.17



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   478,064,509.64		1.853%		0.71%		9.09%		12.61%		22.19%		19.77%		15.98%		18.06%		17.32%		$   4,667,860.93

				S&P 400 Index				1.849%		0.68%		8.87%		12.23%		21.84%		19.53%		15.74%		17.78%		17.01%

				Excess				0.00%		0.03%		0.22%		0.37%		0.35%		0.24%		0.24%		0.27%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,790,424,339.15		2.699%		3.74%		14.00%		16.90%		23.43%		20.94%		17.56%		16.01%		16.34%		$   3,277,691.83

				S&P 500 Index				2.689%		3.72%		13.98%		16.86%		23.39%		20.92%		17.51%		15.95%		16.29%

				Excess				0.01%		0.02%		0.02%		0.04%		0.03%		0.02%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,698,489.00		0.090%		0.45%		2.82%		4.91%		22.00%		19.38%		15.19%		N/A		14.90%		$   9,421,431.598

				Russell 2000 Index				0.090%		0.23%		1.99%		4.00%		21.09%		18.36%		14.25%		N/A		13.95%

				Excess				0.00%		0.22%		0.83%		0.92%		0.91%		1.03%		0.94%		N/A		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   230,253,930.76		-1.419%		-7.09%		3.60%		2.56%		2.10%		5.51%		0.96%		4.45%		15.07%		$   6,844,467.69

				MSCI EM Index				-1.060%		-7.31%		2.55%		1.06%		2.35%		5.25%		0.78%		3.54%		14.33%

				Excess				-0.36%		0.22%		1.06%		1.50%		-0.25%		0.26%		0.18%		0.92%		0.73%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,272,660,298.00		2.119%		2.24%		12.24%		15.06%		24.11%		N/A		N/A		N/A		20.93%		$   9,919,759.90

				RAFI LC Index				2.190%		2.33%		12.39%		15.22%		24.20%		N/A		N/A		N/A		20.97%

				RUSSELL 1000				2.618%		3.28%		13.50%		16.57%		23.57%		N/A		N/A		N/A		20.33%

				Excess				-0.50%		-1.05%		-1.26%		-1.51%		0.54%		N/A		N/A		N/A		0.60%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   690,411,025.30		2.728%		3.94%		13.47%		N/A		N/A		N/A		N/A		N/A		13.471%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.764%		4.00%		13.43%		N/A		N/A		N/A		N/A		N/A		13.426%

				MSCI USA				2.670%		3.50%		13.74%		N/A		N/A		N/A		N/A		N/A		13.740%

				Excess				0.058%		0.432%		-0.269%		N/A		N/A		N/A		N/A		N/A		-0.269%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,800,512,591.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,350,829.27



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   482,055,511.15		0.835%		6.38%		10.01%		12.61%		21.36%		20.24%		14.40%		16.78%		17.21%		$   4,950,400.96

				S&P 400 Index				0.825%		6.35%		9.77%		12.23%		21.06%		20.00%		14.15%		16.55%		16.90%

				Excess				0.01%		0.03%		0.24%		0.37%		0.30%		0.23%		0.24%		0.24%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,785,994,821.54		-0.247%		4.96%		13.72%		16.90%		22.73%		20.42%		15.60%		15.50%		16.01%		$   3,262,873.02

				S&P 500 Index				-0.252%		4.93%		13.69%		16.86%		22.68%		20.41%		15.55%		15.45%		15.95%

				Excess				0.00%		0.03%		0.03%		0.04%		0.05%		0.01%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   348,355,913.73		2.851%		9.98%		5.75%		4.91%		21.63%		20.16%		13.79%		N/A		15.30%		$   9,282,376.662

				Russell 2000 Index				2.850%		9.73%		4.90%		4.00%		20.67%		19.21%		12.88%		N/A		14.37%

				Excess				0.00%		0.25%		0.86%		0.92%		0.96%		0.95%		0.91%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,225,493.04		-6.137%		-3.69%		0.81%		6.31%		-1.60%		5.29%		-1.41%		3.05%		14.31%		$   9,498,842.29

				MSCI EM Index				-4.609%		-4.51%		-2.18%		1.06%		-2.39%		4.03%		-2.11%		1.77%		13.21%

				Excess				-1.53%		0.81%		2.99%		5.25%		0.80%		1.26%		0.70%		1.28%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,275,920,751.02		0.256%		4.50%		12.53%		15.06%		23.20%		N/A		N/A		N/A		20.43%		$   16,186,874.91

				RAFI LC Index				0.280%		4.60%		12.71%		15.22%		23.32%		N/A		N/A		N/A		20.47%

				RUSSELL 1000				-0.233%		4.88%		13.24%		16.57%		22.78%		N/A		N/A		N/A		19.66%

				Excess				0.49%		-0.38%		-0.71%		-1.51%		0.41%		N/A		N/A		N/A		0.77%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   687,624,037.00		-0.404%		4.78%		13.01%		13.01%		N/A		N/A		N/A		N/A		11.866%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.383%		4.85%		12.99%		12.99%		N/A		N/A		N/A		N/A		11.847%

				MSCI USA				-0.310%		4.82%		13.39%		13.39%		N/A		N/A		N/A		N/A		12.206%

				Excess				-0.094%		-0.042%		-0.374%		-0.374%		N/A		N/A		N/A		N/A		-0.340%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,796,176,527.48		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   38,400,985.17



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   501,320,237.59		5.121%		4.86%		4.00%		11.36%		18.92%		17.50%		13.65%		17.25%		17.48%		$   5,195,744.50

				S&P 400 Index				5.123%		4.80%		3.94%		11.14%		18.61%		17.26%		13.40%		17.03%		17.17%

				Excess				-0.00%		0.06%		0.05%		0.21%		0.31%		0.24%		0.25%		0.22%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,832,294,369.66		5.767%		2.34%		2.59%		15.61%		20.39%		18.01%		14.70%		16.22%		16.03%		$   3,813,264.91

				S&P 500 Index				5.747%		2.31%		2.57%		15.51%		20.34%		18.00%		14.64%		16.18%		15.97%

				Excess				0.02%		0.02%		0.02%		0.10%		0.05%		0.02%		0.06%		0.03%		0.058%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   357,574,381.23		6.090%		5.57%		2.65%		6.41%		18.82%		17.52%		13.07%		N/A		15.35%		$   10,394,432.815

				Russell 2000 Index				5.937%		5.45%		2.53%		5.63%		17.89%		16.58%		12.15%		N/A		14.43%

				Excess				0.15%		0.12%		0.12%		0.78%		0.94%		0.94%		0.92%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		3.335%		-3.32%		3.00%		6.18%		-0.31%		0.83%		0.31%		4.42%		14.45%		$   10,207,394.36

				MSCI EM Index				3.100%		-1.06%		3.72%		5.02%		-0.65%		-0.35%		-0.29%		3.63%		13.50%

				Excess				0.23%		-2.25%		-0.71%		1.17%		0.33%		1.19%		0.61%		0.79%		0.94%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,297,422,797.95		5.398%		1.95%		1.69%		14.25%		19.47%		N/A		N/A		N/A		19.91%		$   1,465,976.25

				RAFI LC Index				5.360%		1.89%		1.61%		14.36%		19.55%		N/A		N/A		N/A		19.92%

				RUSSELL 1000				5.778%		2.63%		2.87%		14.88%		20.48%		N/A		N/A		N/A		19.60%

				Excess				-0.38%		-0.69%		-1.19%		-0.63%		-1.01%		N/A		N/A		N/A		0.31%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   712,517,404.10		5.842%		3.20%		3.62%		15.19%		N/A		N/A		N/A		N/A		13.208%		$   5,078,846.69

				MSCI Risk Premia Index				5.843%		3.21%		3.61%		15.18%		N/A		N/A		N/A		N/A		13.183%

				MSCI USA				5.850%		2.55%		2.87%		15.31%		N/A		N/A		N/A		N/A		12.852%

				Excess				-0.008%		0.656%		0.755%		-0.117%		N/A		N/A		N/A		N/A		0.356%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,923,851,360.37		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   36,155,659.52



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   507,804,162.89		1.293%		5.34%		5.34%		12.38%		16.96%		17.28%		13.32%		15.95%		17.47%		$   5,132,794.23

				S&P 400 Index				1.319%		5.31%		5.31%		12.20%		16.63%		17.05%		13.08%		15.73%		17.17%

				Excess				-0.03%		0.03%		0.03%		0.18%		0.33%		0.23%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,803,605,483.63		-1.566%		0.99%		0.99%		12.83%		17.24%		16.16%		14.23%		14.50%		15.43%		$   4,028,868.04

				S&P 500 Index				-1.581%		0.95%		0.95%		12.73%		17.21%		16.11%		14.17%		14.46%		15.37%

				Excess				0.02%		0.04%		0.04%		0.10%		0.04%		0.05%		0.06%		0.04%		0.060%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   364,276,093.75		1.874%		4.57%		4.57%		9.04%		17.23%		17.21%		12.86%		15.51%		15.51%		$   11,070,874.294

				Russell 2000 Index				1.742%		4.32%		4.32%		8.21%		16.26%		16.27%		11.92%		14.56%		14.56%

				Excess				0.13%		0.26%		0.26%		0.83%		0.97%		0.94%		0.94%		0.94%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		0.000%		3.00%		3.00%		1.96%		0.35%		1.54%		-0.96%		2.77%		14.24%		$   10,207,394.36

				MSCI EM Index				0.000%		3.72%		3.72%		1.89%		0.22%		0.80%		-1.71%		2.03%		13.31%

				Excess				0.00%		-0.71%		-0.71%		0.07%		0.13%		0.75%		0.75%		0.73%		0.93%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,276,904,424.94		-1.581%		0.08%		0.08%		10.32%		15.97%		N/A		N/A		N/A		18.83%		$   (2,853,628.43)

				RAFI LC Index				0.000%		1.61%		1.61%		12.11%		16.98%		N/A		N/A		N/A		19.39%

				RUSSELL 1000				-1.245%		1.59%		1.59%		12.73%		17.48%		N/A		N/A		N/A		18.64%

				Excess				-0.34%		-1.51%		-1.51%		-2.41%		-1.51%		N/A		N/A		N/A		0.18%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   702,540,106.34		-1.400%		2.17%		2.17%		14.33%		N/A		N/A		N/A		N/A		11.120%		$   219,943.02

				MSCI Risk Premia Index				-1.407%		2.15%		2.15%		14.34%		N/A		N/A		N/A		N/A		11.092%

				MSCI USA				-1.440%		1.38%		1.38%		12.87%		N/A		N/A		N/A		N/A		10.762%

				Excess				0.040%		0.785%		0.785%		1.463%		N/A		N/A		N/A		N/A		0.359%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,877,852,441.39		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   27,806,245.52



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   502,706,379.81		-1.292%		-1.00%		4.28%		6.56%		15.68%		18.84%		13.22%		18.04%		16.45%		$   5,157,241.98

				S&P 400 Index				-1.318%		-1.06%		4.20%		6.40%		15.44%		18.61%		12.99%		17.83%		16.15%

				Excess				0.03%		0.06%		0.09%		0.16%		0.25%		0.23%		0.23%		0.20%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,808,746,775.94		-1.938%		0.28%		1.27%		7.52%		15.73%		17.36%		14.27%		17.39%		14.78%		$   4,841,492.83

				S&P 500 Index				-1.936%		0.28%		1.23%		7.42%		15.70%		17.31%		14.22%		17.34%		14.72%

				Excess				-0.00%		0.01%		0.04%		0.09%		0.03%		0.05%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   366,684,591.65		0.937%		0.66%		5.26%		7.30%		15.66%		18.74%		13.45%		18.06%		14.86%		$   10,787,701.790

				Russell 2000 Index				0.749%		0.42%		4.75%		6.49%		14.74%		17.81%		12.49%		17.08%		13.92%

				Excess				0.19%		0.24%		0.51%		0.82%		0.91%		0.93%		0.96%		0.97%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,068,228.05		-2.087%		-0.71%		-0.07%		-10.31%		0.90%		1.93%		-2.43%		3.08%		12.49%		$   (5,161,274.83)

				MSCI EM Index				-2.597%		0.69%		2.95%		-5.12%		4.14%		3.72%		-1.60%		3.69%		12.64%

				Excess				0.51%		-1.40%		-3.02%		-5.19%		-3.24%		-1.79%		-0.83%		-0.61%		-0.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,271,921,041.46		-2.315%		-0.39%		-0.31%		4.56%		14.00%		17.70%		N/A		N/A		17.30%		$   1,417,528.92

				RAFI LC Index				-2.280%		-0.34%		-0.31%		4.71%		14.13%		17.76%		N/A		N/A		17.35%

				RUSSELL 1000				-1.876%		0.11%		1.71%		7.37%		16.01%		17.73%		N/A		N/A		17.30%

				Excess				-0.44%		-0.50%		-2.02%		-2.81%		-2.01%		-0.03%		N/A		N/A		0.01%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   707,525,438.38		-1.400%		0.71%		2.89%		9.93%		N/A		N/A		N/A		N/A		10.58%		$   (4,681,957.92)

				MSCI Risk Premia Index				-1.405%		0.71%		2.88%		10.01%		N/A		N/A		N/A		N/A		10.56%

				MSCI USA				-1.890%		0.33%		1.72%		7.64%		N/A		N/A		N/A		N/A		9.98%

				Excess				0.490%		0.380%		1.18%		2.29%		N/A		N/A		N/A		N/A		0.60%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,873,652,455.29		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   12,360,732.77



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   503,608,988.73		0.180%		0.65%		4.47%		11.51%		12.34%		18.95%		14.29%		16.52%		16.23%		$   5,157,241.98

				S&P 400 Index				0.137%		0.57%		4.34%		11.30%		12.09%		18.65%		14.05%		16.30%		15.93%

				Excess				0.04%		0.08%		0.13%		0.20%		0.24%		0.30%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,846,479,043.66		2.086%		1.39%		3.39%		11.27%		14.07%		17.63%		15.46%		16.29%		14.96%		$   4,841,492.83

				S&P 500 Index				2.095%		1.41%		3.35%		11.21%		14.04%		17.58%		15.41%		16.24%		14.90%

				Excess				-0.01%		-0.02%		0.03%		0.06%		0.03%		0.05%		0.06%		0.05%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   362,315,649.20		-1.191%		2.06%		4.01%		12.95%		11.13%		18.79%		14.15%		16.21%		14.36%		$   10,787,701.790

				Russell 2000 Index				-1.162%		1.85%		3.54%		12.03%		10.28%		17.90%		13.20%		15.27%		13.44%

				Excess				-0.03%		0.21%		0.47%		0.92%		0.84%		0.89%		0.95%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   204,965,585.21		-5.138%		-10.77%		-5.21%		-15.47%		-1.93%		-0.42%		-3.64%		0.39%		11.41%		$   (5,161,274.83)

				MSCI EM Index				-6.932%		-12.98%		-4.19%		-13.38%		-0.05%		0.61%		-3.24%		0.58%		11.23%

				Excess				1.79%		2.21%		-1.02%		-2.09%		-1.88%		-1.03%		-0.40%		-0.20%		0.18%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,278,787,381.59		0.540%		-0.90%		0.23%		6.51%		11.41%		17.56%		N/A		N/A		17.06%		$   1,417,528.92

				RAFI LC Index				0.520%		-0.93%		0.21%		6.63%		11.52%		17.62%		N/A		N/A		17.09%

				RUSSELL 1000				1.928%		1.32%		3.67%		11.24%		14.11%		18.02%		N/A		N/A		17.48%

				Excess				-1.39%		-2.22%		-3.44%		-4.73%		-2.71%		-0.46%		N/A		N/A		-0.42%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   725,471,449.69		2.536%		3.04%		5.50%		13.94%		N/A		N/A		N/A		N/A		11.75%		$   (4,681,957.92)

				MSCI Risk Premia Index				2.538%		3.04%		5.49%		14.02%		N/A		N/A		N/A		N/A		11.73%

				MSCI USA				2.000%		1.40%		3.75%		11.35%		N/A		N/A		N/A		N/A		10.81%

				Excess				0.536%		1.639%		1.752%		2.590%		N/A		N/A		N/A		N/A		0.94%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   475,565,086.99		-5.569%		-6.62%		-1.35%		0.19%		11.25%		15.37%		14.76%		16.35%		14.87%		$   5,334,485.14

				S&P 400 Index				-5.580%		-6.70%		-1.48%		0.01%		11.02%		15.08%		14.52%		16.15%		14.57%

				Excess				0.01%		0.08%		0.14%		0.18%		0.23%		0.29%		0.24%		0.21%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,735,050,805.61		-6.035%		-5.93%		-2.85%		0.53%		12.21%		14.36%		15.27%		15.91%		13.53%		$   4,297,552.68

				S&P 500 Index				-6.033%		-5.92%		-2.88%		0.48%		12.18%		14.31%		15.22%		15.87%		13.47%

				Excess				-0.00%		-0.01%		0.03%		0.05%		0.03%		0.05%		0.04%		0.04%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   339,679,011.69		-6.248%		-6.50%		-2.49%		0.74%		9.31%		14.97%		14.90%		16.46%		12.77%		$   11,166,326.916

				Russell 2000 Index				-6.284%		-6.68%		-2.97%		0.03%		8.50%		14.12%		13.94%		15.55%		11.87%

				Excess				0.04%		0.18%		0.48%		0.71%		0.81%		0.85%		0.96%		0.91%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   188,154,991.98		-8.202%		-14.74%		-12.98%		-24.07%		-4.63%		-3.37%		-3.52%		-1.20%		9.82%		$   1,831,313.87

				MSCI EM Index				-9.040%		-17.54%		-12.85%		-22.94%		-3.85%		-2.41%		-3.27%		-0.92%		9.49%

				Excess				0.84%		2.81%		-0.13%		-1.13%		-0.78%		-0.97%		-0.25%		-0.28%		0.33%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,205,180,312.23		-5.756%		-7.44%		-5.54%		-3.19%		9.96%		14.38%		N/A		N/A		14.87%		$   (22,428,441.46)

				RAFI LC Index				-5.750%		-7.42%		-5.56%		-3.08%		10.07%		14.44%		N/A		N/A		14.90%

				RUSSELL 1000				-6.015%		-6.00%		-2.57%		0.40%		12.19%		14.68%		N/A		N/A		15.19%

				Excess				0.26%		-1.44%		-2.97%		-3.58%		-2.23%		-0.30%		N/A		N/A		-0.32%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   683,631,779.68		-5.767%		-4.73%		-0.58%		2.92%		N/A		N/A		N/A		N/A		7.24%		$   5,668,735.08

				MSCI Risk Premia Index				-5.786%		-4.75%		-0.61%		2.97%		N/A		N/A		N/A		N/A		7.21%

				MSCI USA				-6.060%		-5.99%		-2.54%		0.57%		N/A		N/A		N/A		N/A		6.18%

				Excess				0.293%		1.262%		1.955%		2.348%		N/A		N/A		N/A		N/A		1.06%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,627,261,988.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   486,318,415.63		5.657%		-3.43%		0.88%		3.61%		7.73%		15.80%		14.89%		13.62%		14.85%		$   5,334,485.14

				S&P 400 Index				5.634%		-3.47%		0.72%		3.43%		7.46%		15.50%		14.67%		13.41%		14.56%

				Excess				0.02%		0.04%		0.17%		0.19%		0.27%		0.30%		0.22%		0.20%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,834,924,154.85		8.435%		-0.63%		2.74%		5.25%		11.12%		16.24%		15.98%		14.38%		14.19%		$   4,297,552.68

				S&P 500 Index				8.435%		-0.63%		2.70%		5.20%		11.07%		16.20%		15.95%		14.33%		14.13%

				Excess				0.00%		0.00%		0.04%		0.05%		0.05%		0.04%		0.03%		0.05%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   347,017,284.79		5.742%		-5.64%		-1.85%		1.04%		4.96%		14.75%		14.39%		12.96%		12.50%		$   11,166,326.916

				Russell 2000 Index				5.634%		-5.86%		-2.53%		0.34%		4.13%		13.90%		13.44%		12.06%		11.58%

				Excess				0.11%		0.22%		0.68%		0.70%		0.83%		0.85%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		-8.20%		-12.98%		-19.44%		-9.69%		-5.02%		-2.55%		-3.92%		9.57%		$   1,831,313.87

				MSCI EM Index				0.000%		-9.04%		-12.85%		-17.75%		-9.01%		-4.10%		-2.46%		-3.54%		9.25%

				Excess				0.00%		0.84%		-0.13%		-1.70%		-0.68%		-0.92%		-0.09%		-0.38%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,266,383,877.55		7.643%		-0.97%		-0.75%		1.62%		7.13%		12.37%		N/A		N/A		15.63%		$   (22,428,441.46)

				RAFI LC Index				7.720%		-0.89%		-0.69%		1.77%		7.23%		12.43%		N/A		N/A		15.69%

				RUSSELL 1000				8.091%		-1.20%		2.43%		4.86%		8.76%		12.67%		N/A		N/A		15.95%

				Excess				-0.45%		0.23%		-3.17%		-3.25%		-1.63%		-0.30%		N/A		N/A		-0.33%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   735,280,695.81		7.986%		-0.12%		5.38%		7.82%		N/A		N/A		N/A		N/A		10.00%		$   5,668,735.08

				MSCI Risk Premia Index				8.156%		0.03%		5.52%		8.03%		N/A		N/A		N/A		N/A		10.07%

				MSCI USA				8.120%		-1.12%		2.59%		5.00%		N/A		N/A		N/A		N/A		8.60%

				Excess				-0.134%		1.006%		2.794%		2.818%		N/A		N/A		N/A		N/A		1.40%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   492,980,106.00		1.370%		3.66%		2.27%		3.12%		7.76%		15.47%		15.37%		13.29%		14.89%		$   5,334,485.14

				S&P 400 Index				1.354%		3.62%		2.08%		2.92%		7.48%		15.17%		15.14%		13.06%		14.60%

				Excess				0.02%		0.05%		0.19%		0.20%		0.28%		0.30%		0.23%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,841,395,961.00		0.353%		6.13%		3.10%		2.85%		9.65%		16.15%		16.15%		14.46%		14.05%		$   4,297,552.68

				S&P 500 Index				0.297%		6.07%		3.01%		2.75%		9.58%		16.09%		16.10%		14.40%		13.98%

				Excess				0.06%		0.06%		0.09%		0.10%		0.07%		0.06%		0.05%		0.06%		0.068%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   358,437,048.00		3.291%		3.96%		1.38%		4.27%		4.59%		15.77%		15.41%		12.92%		12.94%		$   11,166,326.916

				Russell 2000 Index				3.253%		3.72%		0.64%		3.51%		3.75%		14.92%		14.46%		12.02%		12.04%

				Excess				0.04%		0.25%		0.74%		0.76%		0.84%		0.86%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		0.00%		-12.98%		-18.32%		-8.45%		-5.21%		-1.02%		-3.22%		9.44%		$   1,831,313.87

				MSCI EM Index				0.000%		0.00%		-12.85%		-16.87%		-8.34%		-4.50%		-0.76%		-3.02%		9.13%

				Excess				0.00%		0.00%		-0.13%		-1.45%		-0.11%		-0.70%		-0.25%		-0.21%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,268,953,803.69		0.203%		5.29%		-0.54%		-0.29%		7.10%		15.37%		N/A		N/A		15.34%		$   (22,428,441.46)

				RAFI LC Index				0.150%		5.31%		-0.54%		-0.26%		7.20%		15.44%		N/A		N/A		15.38%

				RUSSELL 1000				0.330%		5.48%		2.77%		2.53%		9.32%		16.10%		N/A		N/A		15.70%

				Excess				-0.13%		-0.18%		-3.31%		-2.82%		-2.22%		-0.74%		N/A		N/A		-0.35%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   738,442,392.00		0.430%		6.45%		5.83%		5.41%		N/A		N/A		N/A		N/A		9.79%		$   5,668,735.08

				MSCI Risk Premia Index				0.414%		6.61%		5.96%		5.55%		N/A		N/A		N/A		N/A		9.85%

				MSCI USA				0.350%		5.62%		2.95%		2.63%		N/A		N/A		N/A		N/A		8.40%

				Excess				0.080%		0.828%		2.888%		2.779%		N/A		N/A		N/A		N/A		1.39%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,700,209,310.69		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   472,523,125.94		-4.150%		2.66%		-1.98%		-1.98%		3.84%		13.02%		14.25%		10.92%		13.90%		$   5,334,485.14

				S&P 400 Index				-4.167%		2.60%		-2.17%		-2.17%		3.63%		12.76%		14.03%		10.68%		13.62%

				Excess				0.02%		0.06%		0.20%		0.20%		0.22%		0.26%		0.22%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,812,021,158.00		-1.595%		7.08%		1.46%		1.46%		7.41%		15.18%		15.38%		12.63%		13.55%		$   4,297,552.68

				S&P 500 Index				-1.577%		7.04%		1.38%		1.38%		7.36%		15.13%		15.35%		12.57%		13.49%

				Excess				-0.02%		0.04%		0.07%		0.07%		0.05%		0.06%		0.04%		0.06%		0.063%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   340,746,723.96		-4.935%		3.83%		-3.63%		-3.63%		0.95%		12.55%		13.71%		10.07%		11.76%		$   11,166,326.916

				Russell 2000 Index				-5.021%		3.59%		-4.41%		-4.41%		0.13%		11.65%		12.81%		9.19%		10.85%

				Excess				0.09%		0.24%		0.79%		0.79%		0.82%		0.90%		0.90%		0.88%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,243,858,896.92		-1.978%		5.73%		-2.51%		-2.51%		4.73%		13.94%		14.65%		N/A		14.46%		$   (22,428,441.46)

				RAFI LC Index				-2.040%		5.68%		-2.57%		-2.57%		4.79%		14.00%		14.67%		N/A		14.49%

				RUSSELL 1000				-1.799%		6.50%		0.92%		0.92%		6.90%		15.01%		15.36%		N/A		14.86%

				Excess				-0.18%		-0.77%		-3.43%		-3.43%		-2.17%		-1.07%		-0.71%		N/A		-0.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   729,162,185.25		-1.257%		7.09%		4.50%		4.50%		N/A		N/A		N/A		N/A		8.67%		$   5,668,735.08

				MSCI Risk Premia Index				-1.261%		7.23%		4.62%		4.62%		N/A		N/A		N/A		N/A		8.73%

				MSCI USA				-1.680%		6.68%		1.22%		1.22%		N/A		N/A		N/A		N/A		7.13%

				Excess				0.423%		0.411%		3.287%		3.287%		N/A		N/A		N/A		N/A		1.55%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,598,312,090.07		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,581,823.83		-5.702%		-8.38%		-5.70%		-6.57%		1.93%		8.29%		10.82%		9.19%		12.66%		$   5,334,485.14

				S&P 400 Index				-5.691%		-8.40%		-5.69%		-6.69%		1.72%		8.04%		10.59%		8.96%		12.38%

				Excess				-0.01%		0.02%		-0.01%		0.13%		0.21%		0.25%		0.23%		0.22%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,722,025,460.82		-4.967%		-6.15%		-4.97%		-0.60%		6.59%		11.35%		12.68%		10.97%		12.46%		$   4,297,552.68

				S&P 500 Index				-4.962%		-6.18%		-4.96%		-0.67%		6.52%		11.30%		12.65%		10.91%		12.39%

				Excess				-0.00%		0.03%		-0.00%		0.07%		0.07%		0.05%		0.04%		0.06%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   310,811,142.97		-8.785%		-10.43%		-8.79%		-9.15%		-2.28%		6.94%		9.23%		8.11%		9.84%		$   11,166,326.916

				Russell 2000 Index				-8.793%		-10.56%		-8.79%		-9.92%		-3.02%		6.11%		8.37%		7.25%		8.96%

				Excess				0.01%		0.12%		0.01%		0.78%		0.74%		0.83%		0.86%		0.86%		0.88%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,192,259,829.00		-4.148%		-5.85%		-4.15%		-3.14%		4.66%		10.11%		12.34%		N/A		13.03%		$   (22,428,441.46)

				RAFI LC Index				-4.240%		-6.05%		-4.24%		-3.25%		4.69%		10.13%		12.31%		N/A		13.03%

				RUSSELL 1000				-5.382%		-6.78%		-5.38%		-1.82%		5.69%		10.94%		12.43%		N/A		13.07%

				Excess				1.23%		0.92%		1.23%		-1.33%		-1.03%		-0.83%		-0.09%		N/A		-0.04%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   695,200,916.00		-4.658%		-5.45%		-4.66%		1.77%		N/A		N/A		N/A		N/A		5.86%		$   5,668,735.08

				MSCI Risk Premia Index				-4.667%		-5.48%		-4.67%		1.89%		N/A		N/A		N/A		N/A		5.91%

				MSCI USA				-5.310%		-6.57%		-5.31%		-1.38%		N/A		N/A		N/A		N/A		4.07%

				Excess				0.652%		1.124%		0.652%		3.149%		N/A		N/A		N/A		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,365,879,172.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35

				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,180,241.49		1.481%		-8.28%		-4.31%		-9.80%		0.22%		8.45%		9.98%		8.51%		12.74%		$   5,334,485.14

				S&P 400 Index				1.412%		-8.34%		-4.36%		-9.99%		0.02%		8.19%		9.76%		8.28%		12.46%

				Excess				0.07%		0.07%		0.05%		0.19%		0.20%		0.26%		0.22%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,720,177,863.30		-0.107%		-6.58%		-5.07%		-6.12%		4.18%		10.81%		11.46%		10.20%		12.27%		$   4,297,552.68

				S&P 500 Index				-0.135%		-6.59%		-5.09%		-6.19%		4.09%		10.75%		11.42%		10.13%		12.20%

				Excess				0.03%		0.00%		0.02%		0.07%		0.09%		0.06%		0.04%		0.07%		0.065%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   311,714,600.52		0.291%		-13.04%		-8.52%		-14.11%		-4.40%		6.64%		8.66%		7.02%		9.74%		$   11,166,326.916

				Russell 2000 Index				-0.004%		-13.38%		-8.80%		-14.97%		-5.23%		5.72%		7.74%		6.11%		8.83%

				Excess				0.29%		0.34%		0.28%		0.86%		0.83%		0.92%		0.93%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,199,222,363.46		0.584%		-5.50%		-3.59%		-7.57%		2.75%		9.67%		11.38%		N/A		12.92%		$   (22,428,441.46)

				RAFI LC Index				0.610%		-5.62%		-3.66%		-7.61%		2.79%		9.70%		11.36%		N/A		12.92%

				RUSSELL 1000				-0.034%		-7.12%		-5.41%		-7.21%		3.25%		10.43%		11.22%		N/A		12.79%

				Excess				0.62%		1.62%		1.83%		-0.36%		-0.50%		-0.76%		0.16%		N/A		0.12%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   691,930,614.78		-0.470%		-6.30%		-5.11%		-4.30%		4.99%		N/A		N/A		N/A		5.40%		$   5,668,735.08

				MSCI Risk Premia Index				-0.472%		-6.31%		-5.12%		-4.19%		5.05%		N/A		N/A		N/A		5.44%

				MSCI USA				-0.220%		-7.11%		-5.52%		-7.03%		3.54%		N/A		N/A		N/A		3.81%

				Excess				-0.250%		0.807%		0.412%		2.735%		1.459%		N/A		N/A		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,375,225,683.55		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   496,574,940.56		1.208%		11.44%		5.09%		-0.75%		5.64%		9.95%		12.13%		9.45%		14.01%		$   6,051,258.08

				S&P 400 Index				1.224%		11.40%		5.06%		-0.94%		5.46%		9.67%		11.91%		9.21%		13.73%

				Excess				-0.02%		0.05%		0.03%		0.19%		0.17%		0.28%		0.22%		0.23%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,843,502,386.19		0.369%		7.05%		1.74%		1.23%		6.99%		11.29%		12.69%		11.07%		13.12%		$   5,240,390.99

				S&P 500 Index				0.388%		7.05%		1.74%		1.21%		6.93%		11.26%		12.64%		11.02%		13.06%

				Excess				-0.02%		0.00%		-0.00%		0.02%		0.06%		0.04%		0.05%		0.06%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   342,982,063.66		1.710%		10.35%		0.66%		-4.81%		2.63%		8.51%		10.97%		7.95%		11.20%		$   14,429,636.300

				Russell 2000 Index				1.569%		9.67%		0.03%		-5.94%		1.58%		7.53%		9.98%		6.98%		10.23%

				Excess				0.14%		0.68%		0.63%		1.14%		1.05%		0.98%		0.99%		0.97%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,306,591,614.48		1.374%		9.59%		5.04%		1.26%		5.66%		10.64%		13.31%		N/A		14.57%		$   12,234,422.35

				RAFI LC Index				1.350%		9.59%		4.94%		1.09%		5.63%		10.66%		13.24%		N/A		14.57%

				RUSSELL 1000				0.544%		7.51%		1.72%		0.34%		6.48%		11.06%		12.56%		N/A		14.12%

				Excess				0.83%		2.08%		3.32%		0.92%		-0.82%		-0.42%		0.76%		N/A		0.45%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   734,671,314.93		-0.152%		5.68%		0.76%		2.84%		8.37%		N/A		N/A		N/A		7.74%		$   (8,473,348.58)

				MSCI Risk Premia Index				-0.189%		5.58%		0.65%		2.86%		8.39%		N/A		N/A		N/A		7.73%

				MSCI USA				0.490%		7.14%		1.45%		0.36%		6.60%		N/A		N/A		N/A		6.74%

				Excess				-0.642%		-1.460%		-0.693%		2.478%		1.772%		N/A		N/A		N/A		1.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,724,322,319.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,482,359.14



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   535,818,659.23		0.531%		5.35%		13.40%		12.67%		6.25%		11.72%		14.69%		14.34%		14.55%		$   7,450,496.10

				S&P 400 Index				0.498%		5.25%		13.12%		12.33%		5.99%		11.46%		14.39%		14.08%		14.25%

				Excess				0.03%		0.10%		0.27%		0.34%		0.26%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,375,749.87		0.149%		4.10%		7.80%		12.58%		6.39%		12.34%		13.92%		14.72%		13.40%		$   5,181,520.64

				S&P 500 Index				0.140%		4.10%		7.82%		12.55%		6.34%		12.30%		13.87%		14.69%		13.34%

				Excess				0.01%		0.00%		-0.01%		0.03%		0.04%		0.03%		0.04%		0.04%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   379,644,468.71		1.882%		8.13%		11.42%		10.12%		5.33%		9.58%		13.73%		13.93%		12.35%		$   16,943,355.208

				Russell 2000 Index				1.768%		7.78%		10.23%		8.59%		4.22%		8.53%		12.71%		12.85%		11.35%

				Excess				0.11%		0.35%		1.18%		1.52%		1.10%		1.05%		1.02%		1.08%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,345.63		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   775,948,145.64		-0.088%		3.85%		6.41%		11.86%		7.29%		N/A		N/A		N/A		8.95%		$   (899,590.45)

				MSCI Risk Premia Index				-0.085%		4.22%		6.69%		12.31%		7.54%		N/A		N/A		N/A		9.09%

				MSCI USA				0.150%		4.22%		7.66%		11.80%		6.04%		N/A		N/A		N/A		8.26%

				Excess				-0.238%		-0.367%		-1.246%		0.052%		1.256%		N/A		N/A		N/A		0.69%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,016,358,369.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,046,446.63



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   532,520,632		-0.616%		4.27%		12.70%		15.69%		8.40%		9.63%		13.96%		16.77%		14.26%		$   7,450,496.10

				S&P 400 Index				-0.636%		4.14%		12.40%		15.33%		8.14%		9.35%		13.66%		16.51%		13.96%

				Excess				0.02%		0.12%		0.29%		0.37%		0.27%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,966,495		0.030%		3.88%		7.83%		15.47%		7.16%		11.21%		13.20%		16.41%		13.23%		$   5,181,520.64

				S&P 500 Index				0.019%		3.85%		7.84%		15.43%		7.11%		11.16%		13.15%		16.37%		13.17%

				Excess				0.01%		0.03%		-0.00%		0.04%		0.05%		0.04%		0.04%		0.04%		0.056%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   384,147,678		1.186%		9.43%		12.74%		17.06%		9.31%		7.73%		13.12%		16.92%		12.39%		$   16,943,433.745

				Russell 2000 Index				1.114%		9.05%		11.46%		15.47%		8.12%		6.71%		12.12%		15.82%		11.39%

				Excess				0.07%		0.38%		1.28%		1.59%		1.19%		1.02%		1.00%		1.10%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   1,370,665.13

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   (899,590.45)

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		ERROR:#REF!		0.606%		4.31%		7.06%		14.65%		8.27%		N/A		N/A		N/A		8.90%		Dec-69

				MSCI Risk Premia Index				0.313%		3.93%		7.02%		14.76%		8.35%		N/A		N/A		N/A		8.93%

				MSCI USA				0.110%		4.06%		7.78%		14.97%		6.93%		N/A		N/A		N/A		8.04%

				Excess				0.496%		0.247%		-0.719%		-0.327%		1.337%		N/A		N/A		N/A		0.87%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   518,160,815.36		-2.697%		-2.78%		9.66%		6.55%		5.07%		7.33%		13.41%		13.17%		13.64%		$   8,375,847.21

				S&P 400 Index				-2.675%		-2.81%		9.40%		6.26%		4.83%		7.06%		13.11%		12.93%		13.35%

				Excess				-0.02%		0.03%		0.26%		0.29%		0.24%		0.28%		0.30%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,918,197,555.16		-1.805%		-1.63%		5.89%		4.57%		4.91%		8.89%		13.20%		13.60%		12.78%		$   6,581,367.16

				S&P 500 Index				-1.824%		-1.67%		5.87%		4.51%		4.85%		8.84%		13.16%		13.57%		12.72%

				Excess				0.02%		0.04%		0.02%		0.06%		0.05%		0.05%		0.04%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   367,773,068.91		-4.635%		-1.69%		7.51%		5.57%		3.28%		5.16%		12.38%		12.57%		11.42%		$   19,951,802.055

				Russell 2000 Index				-4.754%		-1.99%		6.16%		4.11%		2.21%		4.12%		11.37%		11.51%		10.42%

				Excess				0.12%		0.30%		1.35%		1.46%		1.07%		1.04%		1.01%		1.06%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,108,163,800.15		-1.704%		-1.20%		5.23%		4.36%		6.07%		N/A		N/A		N/A		7.97%		$   (617,394.27)

				MSCI Risk Premia Index				-1.695%		-1.47%		5.21%		4.31%		6.15%		N/A		N/A		N/A		8.00%

				MSCI USA				-1.890%		-1.63%		5.74%		4.33%		4.66%		N/A		N/A		N/A		7.07%

				Excess				0.186%		0.439%		-0.507%		0.030%		1.411%		N/A		N/A		N/A		0.90%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,912,295,239.58		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,662,287.28



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 400 Portfolio		$   518,160,815.36		8.071%		4.51%		18.51%		13.59%		8.23%		9.67%		15.00%		15.01%		14.71%

				S&P 400 Index				8.005%		4.45%		18.15%		13.23%		7.95%		9.36%		14.69%		14.75%		14.41%

				Excess				0.07%		0.06%		0.35%		0.36%		0.28%		0.31%		0.31%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 500 Portfolio		$   1,918,197,555.16		3.729%		1.89%		9.84%		8.08%		5.43%		9.12%		14.08%		14.49%		13.19%

				S&P 500 Index				3.703%		1.83%		9.79%		8.06%		5.37%		9.07%		14.03%		14.45%		13.13%

				Excess				0.03%		0.06%		0.05%		0.03%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				Russell 2000 Synthetic		$   367,773,068.91		11.265%		7.37%		19.62%		13.72%		8.89%		7.55%		15.26%		15.07%		13.06%

				Russell 2000 Index				11.151%		7.05%		18.00%		12.08%		7.71%		6.46%		14.20%		13.98%		12.04%

				Excess				0.11%		0.32%		1.62%		1.64%		1.18%		1.09%		1.06%		1.09%		1.02%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RISK PREMIA		$   2,108,163,800.15		3.395%		2.25%		8.81%		7.44%		6.42%		N/A		N/A		N/A		8.98%

				MSCI Risk Premia Index				3.374%		1.94%		8.76%		7.39%		6.47%		N/A		N/A		N/A		9.00%

				MSCI USA				3.610%		1.76%		9.56%		7.72%		5.14%		N/A		N/A		N/A		8.17%

				Excess				-0.215%		0.485%		-0.751%		-0.278%		1.277%		N/A		N/A		N/A		0.81%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   572,350,663.46		2.209%		7.48%		21.13%		21.13%		8.96%		9.31%		14.99%		15.59%		14.87%		$   8,375,218.71

				S&P 400 Index				2.189%		7.42%		20.74%		20.74%		8.68%		9.04%		14.70%		15.34%		14.57%

				Excess				0.02%		0.06%		0.39%		0.39%		0.28%		0.27%		0.29%		0.25%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,023,980,754.00		1.971%		3.86%		12.00%		12.00%		6.60%		8.92%		14.38%		14.70%		13.34%		$   6,582,616.51

				S&P 500 Index				1.977%		3.82%		11.96%		11.96%		6.54%		8.87%		14.33%		14.66%		13.28%

				Excess				-0.01%		0.04%		0.04%		0.04%		0.06%		0.05%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   425,359,438.07		2.736%		9.01%		22.90%		22.90%		8.83%		7.79%		15.05%		15.49%		13.34%		$   20,249,360.186

				Russell 2000 Index				2.802%		8.83%		21.31%		21.31%		7.68%		6.74%		13.99%		14.46%		12.34%

				Excess				-0.07%		0.18%		1.59%		1.59%		1.15%		1.05%		1.06%		1.03%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,220,619,674.32		1.876%		3.54%		10.85%		10.85%		7.63%		9.39%		N/A		N/A		9.39%		$   (635,489.67)

				MSCI Risk Premia Index				1.650%		3.30%		10.55%		10.55%		7.55%		9.33%		N/A		N/A		9.33%

				MSCI USA				1.870%		3.55%		11.61%		11.61%		6.28%		8.60%		N/A		N/A		8.60%

				Excess				0.006%		-0.013%		-0.759%		-0.759%		1.34%		0.79%		N/A		N/A		0.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,242,310,529.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   581,937,900.41		1.675%		12.31%		1.68%		30.60%		10.47%		10.71%		13.48%		14.52%		14.95%		$   8,375,218.71

				S&P 400 Index				1.677%		12.22%		1.68%		30.17%		10.21%		10.44%		13.19%		14.25%		14.66%

				Excess				-0.00%		0.09%		-0.00%		0.43%		0.26%		0.27%		0.29%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,062,425,644.00		1.899%		7.78%		1.90%		20.09%		9.26%		10.91%		13.48%		14.13%		13.47%		$   6,582,616.51

				S&P 500 Index				1.897%		7.76%		1.90%		20.04%		9.20%		10.85%		13.42%		14.09%		13.41%

				Excess				0.00%		0.02%		0.00%		0.05%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   426,597,548.19		0.291%		14.64%		0.29%		35.12%		10.80%		8.87%		13.38%		13.98%		13.22%		$   20,249,360.186

				Russell 2000 Index				0.394%		14.72%		0.39%		33.53%		9.67%		7.89%		12.39%		12.99%		12.25%

				Excess				-0.10%		-0.07%		-0.10%		1.60%		1.13%		0.98%		1.00%		0.98%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,266,909,494.94		2.085%		7.53%		2.08%		18.69%		9.90%		11.43%		N/A		N/A		9.86%		$   (635,489.67)

				MSCI Risk Premia Index				2.060%		7.24%		2.06%		18.35%		9.81%		11.37%		N/A		N/A		9.79%

				MSCI USA				2.070%		7.73%		2.07%		20.31%		8.93%		10.61%		N/A		N/A		9.08%

				Excess				0.015%		-0.202%		0.015%		-1.619%		0.98%		0.82%		N/A		N/A		0.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,337,870,587.54		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   597,077,448.74		2.602%		6.62%		4.32%		32.04%		9.13%		9.87%		13.92%		14.08%		15.17%		$   8,911,832.11

				S&P 400 Index				2.623%		6.63%		4.34%		31.73%		8.89%		9.64%		13.65%		13.84%		14.88%

				Excess				-0.02%		-0.00%		-0.02%		0.32%		0.24%		0.23%		0.27%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,144,393,172.60		3.974%		8.04%		5.95%		25.00%		8.33%		10.70%		14.20%		14.05%		13.90%		$   7,107,315.00

				S&P 500 Index				3.971%		8.04%		5.94%		24.98%		8.28%		10.64%		14.15%		14.01%		13.84%

				Excess				0.00%		-0.00%		0.01%		0.02%		0.05%		0.07%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   434,997,801.02		1.969%		5.06%		2.27%		37.39%		8.63%		7.88%		13.61%		13.88%		13.37%		$   20,708,415.565

				Russell 2000 Index				1.930%		5.20%		2.33%		36.11%		7.58%		6.93%		12.61%		12.89%		12.40%

				Excess				0.04%		-0.14%		-0.07%		1.28%		1.05%		0.96%		1.00%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,366,665,486.06		4.401%		8.58%		6.58%		24.50%		9.15%		11.13%		N/A		N/A		11.09%		$   11,480,064.02

				MSCI Risk Premia Index				4.399%		8.31%		6.55%		24.14%		9.06%		11.06%		N/A		N/A		11.02%

				MSCI USA				3.930%		8.07%		6.08%		25.31%		7.93%		10.34%		N/A		N/A		10.17%

				Excess				0.471%		0.511%		0.495%		-0.814%		1.22%		0.79%		N/A		N/A		0.93%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,543,133,908.42		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.331%		3.98%		3.98%		21.29%		8.25%		9.61%		12.52%		13.58%		14.94%		$   8,911,832.11

				S&P 400 Index				-0.387%		3.94%		3.94%		20.92%		7.97%		9.36%		12.22%		13.33%		14.64%

				Excess				0.06%		0.03%		0.03%		0.37%		0.29%		0.25%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		0.099%		6.05%		6.05%		17.18%		9.24%		10.43%		13.17%		13.35%		13.75%		$   7,107,315.00

				S&P 500 Index				0.117%		6.07%		6.07%		17.17%		9.21%		10.37%		13.14%		13.30%		13.70%

				Excess				-0.02%		-0.01%		-0.01%		0.01%		0.03%		0.06%		0.04%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		0.162%		2.43%		2.43%		27.20%		7.71%		8.15%		12.37%		13.31%		13.22%		$   20,708,415.565

				Russell 2000 Index				0.131%		2.47%		2.47%		26.21%		6.72%		7.22%		11.39%		12.35%		12.27%

				Excess				0.03%		-0.03%		-0.03%		0.99%		0.99%		0.94%		0.98%		0.96%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		0.377%		6.98%		6.98%		17.52%		10.13%		11.52%		N/A		N/A		10.92%		$   11,480,064.02

				MSCI Risk Premia Index				0.400%		6.98%		6.98%		17.28%		10.06%		11.47%		N/A		N/A		10.86%

				MSCI USA				0.140%		6.23%		6.23%		17.44%		8.80%		10.14%		N/A		N/A		9.94%

				Excess				0.237%		0.749%		0.749%		0.075%		1.34%		1.38%		N/A		N/A		0.98%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.483%		2.04%		4.45%		17.53%		8.34%		9.69%		11.79%		15.26%		14.66%		$   8,911,832.11

				S&P 400 Index				-0.486%		1.93%		4.30%		17.16%		8.02%		9.42%		11.51%		14.99%		14.36%

				Excess				0.00%		0.11%		0.15%		0.37%		0.33%		0.27%		0.28%		0.27%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		1.381%		4.91%		8.62%		17.49%		9.32%		10.18%		12.66%		15.46%		13.79%		$   7,107,315.00

				S&P 500 Index				1.407%		4.94%		8.66%		17.47%		9.31%		10.14%		12.63%		15.42%		13.74%

				Excess				-0.03%		-0.03%		-0.04%		0.02%		0.02%		0.04%		0.03%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		-1.985%		0.92%		1.52%		21.08%		7.38%		8.97%		11.07%		14.99%		12.76%		$   20,708,415.565

				Russell 2000 Index				-2.034%		0.81%		1.48%		20.36%		6.38%		8.00%		10.14%		14.04%		11.82%

				Excess				0.05%		0.10%		0.03%		0.72%		0.99%		0.96%		0.93%		0.95%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		2.017%		6.21%		10.62%		19.67%		10.81%		11.66%		N/A		N/A		11.45%		$   11,480,064.02

				MSCI Risk Premia Index				2.053%		6.27%		10.68%		19.53%		10.76%		11.63%		N/A		N/A		11.41%

				MSCI USA				1.360%		4.93%		8.84%		17.58%		8.90%		9.94%		N/A		N/A		10.21%

				Excess				0.657%		1.277%		1.785%		2.082%		1.92%		1.71%		N/A		N/A		1.24%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   628,107,149.57		3.917%		3.30%		9.74%		17.95%		16.82%		11.50%		11.65%		14.74%		14.72%		$   11,468,657.86

				S&P 400 Index				3.915%		3.22%		9.40%		17.52%		16.42%		11.18%		11.34%		14.42%		14.40%

				Excess				0.00%		0.08%		0.34%		0.43%		0.40%		0.32%		0.31%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,312,550,017.27		2.082%		4.49%		14.26%		18.67%		17.06%		10.87%		13.03%		14.27%		13.90%		$   7,868,654.80

				S&P 500 Index				2.063%		4.48%		14.24%		18.61%		17.01%		10.81%		12.98%		14.22%		13.84%

				Excess				0.02%		0.01%		0.02%		0.06%		0.05%		0.06%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   473,278,936.29		6.465%		5.99%		11.27%		21.29%		19.16%		13.17%		10.97%		14.71%		13.54%		$   24,266,318.437

				Russell 2000 Index				6.241%		5.67%		10.94%		20.74%		18.08%		12.18%		10.06%		13.79%		12.59%

				Excess				0.22%		0.32%		0.32%		0.55%		1.08%		0.99%		0.91%		0.91%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,606,486,207.10		2.897%		6.05%		17.38%		21.53%		18.04%		12.52%		N/A		N/A		12.14%		$   36,068,174.48

				MSCI Risk Premia Index				2.900%		6.15%		17.86%		21.75%		18.20%		12.65%		N/A		N/A		12.21%

				MSCI USA				2.040%		4.47%		14.41%		18.48%		16.71%		10.65%		N/A		N/A		10.73%

				Excess				0.857%		1.585%		2.963%		3.053%		1.33%		1.87%		N/A		N/A		1.41%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   644,570,238.68		0.998%		4.292%														3.94%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				0.947%		4.211%														3.98%

				MSCI WORLD X-US				2.590%		5.626%														5.73%

				Excess				-1.592%		-1.334%														-1.782%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   642,434,956.04		2.281%		4.70%		12.24%		23.98%		14.94%		11.03%		11.27%		15.45%		14.87%		$   11,468,657.86

				S&P 400 Index				2.262%		4.63%		11.88%		23.48%		14.55%		10.71%		10.95%		15.11%		14.56%

				Excess				0.02%		0.06%		0.37%		0.50%		0.39%		0.32%		0.33%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,366,113,406.37		2.316%		4.77%		16.90%		23.65%		13.71%		10.82%		12.41%		15.22%		14.07%		$   7,868,654.80

				S&P 500 Index				2.334%		4.76%		16.91%		23.63%		13.67%		10.77%		12.36%		15.18%		14.01%

				Excess				-0.02%		0.01%		-0.00%		0.02%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   476,997,589.06		0.786%		5.93%		12.14%		28.19%		16.33%		10.99%		10.50%		15.38%		13.49%		$   24,266,318.437

				Russell 2000 Index				0.852%		5.78%		11.89%		27.85%		15.37%		10.13%		9.61%		14.49%		12.57%

				Excess				-0.07%		0.15%		0.25%		0.34%		0.96%		0.86%		0.89%		0.89%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,705,409,607.72		3.795%		7.72%		21.83%		28.33%		15.73%		13.03%		N/A		N/A		12.95%		$   36,068,174.48

				MSCI Risk Premia Index				3.802%		7.73%		22.34%		28.56%		15.80%		13.15%		N/A		N/A		13.02%

				MSCI USA				2.160%		4.59%		16.88%		23.37%		13.45%		10.56%		N/A		N/A		11.10%

				Excess				1.635%		3.129%		4.946%		4.961%		2.28%		2.47%		N/A		N/A		1.85%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,147,601.21		1.331%		3.175%														5.33%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				1.327%		3.152%														5.36%

				MSCI WORLD X-US				1.260%		3.862%														7.06%

				Excess				0.071%		-0.687%														-1.731%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,844,103,160.40		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   79,671,805.57



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   666,285,038.57		3.712%		10.23%		16.41%		18.98%		16.26%		11.70%		11.93%		15.78%		15.22%		$   12,529,273.23

				S&P 400 Index				3.677%		10.17%		15.99%		18.53%		15.85%		11.37%		11.59%		15.44%		14.91%

				Excess				0.04%		0.06%		0.42%		0.45%		0.41%		0.33%		0.34%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,438,799,192.66		3.072%		7.65%		20.50%		22.87%		15.24%		10.95%		12.41%		15.78%		14.34%		$   7,984,918.83

				S&P 500 Index				3.067%		7.65%		20.49%		22.88%		15.23%		10.91%		12.37%		15.74%		14.28%

				Excess				0.00%		0.01%		0.00%		-0.01%		0.01%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   491,162,755.65		2.970%		10.49%		15.47%		18.63%		16.15%		12.04%		10.22%		15.92%		13.77%		$   25,288,245.981

				Russell 2000 Index				2.882%		10.23%		15.11%		18.34%		15.16%		11.14%		9.31%		15.02%		12.84%

				Excess				0.09%		0.25%		0.36%		0.29%		0.98%		0.90%		0.91%		0.91%		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,800,817,502.65		3.527%		10.57%		26.13%		28.49%		17.50%		13.32%		N/A		N/A		13.66%		$   59,428,815.27

				MSCI Risk Premia Index				3.537%		10.59%		26.67%		28.76%		17.59%		13.43%		N/A		N/A		13.73%

				MSCI USA				3.040%		7.41%		20.44%		22.69%		14.96%		10.69%		N/A		N/A		11.70%

				Excess				0.487%		3.155%		5.690%		5.803%		2.54%		2.63%		N/A		N/A		1.96%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   661,449,581.20		0.976%		3.339%														5.27%		$   231,490.09

				MSCI INT'L Risk Premia Index				0.973%		3.282%														5.30%

				MSCI WORLD X-US				1.010%		4.932%														6.74%

				Excess				-0.034%		-1.593%														-1.471%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,058,514,070.73		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   105,231,253.32



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   668,082,445.68		0.270%		6.36%		16.73%		16.73%		18.91%		11.49%		11.12%		15.34%		15.10%		$   12,911,750.43

				S&P 400 Index				0.218%		6.25%		16.25%		16.25%		18.47%		11.15%		10.80%		15.01%		14.77%

				Excess				0.05%		0.11%		0.48%		0.48%		0.43%		0.35%		0.32%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,466,111,962.57		1.120%		6.64%		21.84%		21.84%		16.82%		11.46%		12.02%		15.83%		14.34%		$   8,269,832.06

				S&P 500 Index				1.112%		6.65%		21.83%		21.83%		16.79%		11.41%		11.98%		15.79%		14.28%

				Excess				0.01%		-0.01%		0.01%		0.01%		0.03%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   486,647,936.33		-0.919%		2.82%		14.41%		14.41%		18.58%		10.66%		9.41%		14.92%		13.48%		$   22,548,532.818

				Russell 2000 Index				-0.404%		3.34%		14.65%		14.65%		17.93%		9.96%		8.67%		14.12%		12.64%

				Excess				-0.52%		-0.51%		-0.24%		-0.24%		0.65%		0.70%		0.74%		0.80%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,823,300,271.56		0.803%		8.32%		27.14%		27.14%		18.72%		13.78%		13.58%		N/A		13.58%		$   142,281,537.79

				MSCI Risk Premia Index				1.014%		8.56%		27.95%		27.95%		18.93%		13.96%		13.72%		N/A		13.72%

				MSCI USA				1.080%		6.54%		21.89%		21.89%		16.64%		11.29%		11.80%		N/A		11.80%

				Excess				-0.277%		1.780%		5.246%		5.246%		2.08%		2.49%		1.78%		N/A		1.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,324,111.21		0.888%		3.227%														5.16%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				0.885%		3.218%														5.18%

				MSCI WORLD X-US				1.800%		4.124%														7.10%

				Excess				-0.912%		-0.897%														-1.944%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,111,466,727.35		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   186,011,653.09



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   661,546,861.71		-0.244%		-3.79%		-1.70%		10.13%		15.42%		9.76%		10.42%		12.11%		14.34%		$   12,938,148.74

				S&P 400 Index				-0.259%		-3.79%		-1.94%		9.77%		14.99%		9.41%		10.12%		11.77%		14.02%

				Excess				0.01%		0.01%		0.24%		0.36%		0.43%		0.34%		0.30%		0.34%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,456,590,573.95		0.378%		-5.78%		1.76%		13.28%		15.59%		10.59%		11.21%		12.99%		13.69%		$   8,269,830.24

				S&P 500 Index				0.384%		-5.77%		1.76%		13.27%		15.57%		10.57%		11.17%		12.96%		13.64%

				Excess				-0.01%		-0.01%		0.00%		0.01%		0.02%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   492,140,852.44		1.001%		-1.82%		0.48%		11.71%		18.85%		10.38%		10.44%		12.53%		13.05%		$   23,886,081.846

				Russell 2000 Index				0.856%		-1.80%		0.87%		11.53%		18.37%		9.64%		9.65%		11.74%		12.19%

				Excess				0.15%		-0.02%		-0.40%		0.18%		0.49%		0.74%		0.79%		0.79%		0.85%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,847,419,658.06		0.189%		-4.83%		4.04%		18.25%		18.77%		13.20%		13.45%		N/A		12.70%		$   142,429,823.91

				MSCI Risk Premia Index				0.039%		-4.97%		4.19%		18.81%		18.97%		13.34%		13.56%		N/A		12.78%

				MSCI USA				0.400%		-5.64%		2.05%		13.26%		15.67%		10.36%		11.06%		N/A		10.79%

				Excess				-0.211%		0.816%		1.990%		4.992%		3.10%		2.84%		2.39%		N/A		1.91%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   679,554,161.46		2.185%		-3.686%														3.38%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.122%		-3.804%														3.33%

				MSCI WORLD X-US				2.300%		-4.245%														4.57%

				Excess				-0.115%		0.559%														-1.184%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,137,252,107.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   688,635,060.42		4.095%		4.69%		2.79%		15.20%		16.36%		10.58%		11.04%		12.46%		14.72%		$   12,938,148.74

				S&P 400 Index				4.127%		4.82%		2.73%		14.86%		16.01%		10.25%		10.75%		12.18%		14.41%

				Excess				-0.03%		-0.13%		0.06%		0.34%		0.35%		0.33%		0.28%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,515,512,782.15		2.399%		0.17%		2.61%		14.42%		15.94%		11.00%		11.22%		13.01%		13.86%		$   8,269,830.24

				S&P 500 Index				2.408%		0.19%		2.62%		14.38%		15.92%		10.98%		11.18%		12.98%		13.81%

				Excess				-0.01%		-0.02%		-0.01%		0.03%		0.03%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   521,854,469.52		6.038%		8.41%		5.18%		20.85%		20.97%		11.69%		11.82%		12.96%		13.72%		$   23,886,081.846

				Russell 2000 Index				6.070%		8.36%		5.35%		20.75%		20.56%		10.97%		11.06%		12.18%		12.87%

				Excess				-0.03%		0.05%		-0.17%		0.10%		0.41%		0.72%		0.77%		0.78%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,930,410,989.15		2.915%		0.41%		3.84%		19.87%		19.48%		13.57%		13.52%		N/A		13.18%		$   142,429,823.91

				MSCI Risk Premia Index				2.920%		0.27%		3.90%		20.40%		19.68%		13.70%		13.62%		N/A		13.26%

				MSCI USA				2.440%		0.34%		2.75%		14.70%		16.02%		10.76%		11.07%		N/A		11.18%

				Excess				0.47%		0.07%		1.09%		5.17%		3.46%		2.81%		2.44%		N/A		2.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   676,534,765.74		-0.671%		0.065%		0.41%		6.87%										6.87%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-0.708%		-0.081%		0.26%		6.72%										6.72%

				MSCI WORLD X-US				-1.900%		-1.380%		0.07%		8.23%										8.23%

				Excess				1.229%		1.445%		0.339%		-1.355%										-1.355%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,332,948,066.98		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   692,207,981.64		0.000%		4.38%		3.33%		13.84%		16.42%		11.25%		10.06%		13.00%		14.64%		$   12,938,148.74

				S&P 400 Index				0.421%		4.29%		3.18%		13.50%		16.01%		10.89%		9.75%		12.69%		14.32%

				Excess				-0.42%		0.08%		0.15%		0.34%		0.41%		0.36%		0.31%		0.31%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,530,546,537.60		0.598%		3.40%		3.22%		14.34%		16.15%		11.95%		10.82%		13.44%		13.80%		$   8,269,830.24

				S&P 500 Index				0.615%		3.43%		3.24%		14.37%		16.12%		11.93%		10.79%		13.42%		13.75%

				Excess				-0.02%		-0.03%		-0.02%		-0.03%		0.03%		0.02%		0.04%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   525,376,894.79		0.675%		7.82%		5.94%		17.65%		21.38%		11.60%		10.51%		13.20%		13.66%		$   23,886,081.846

				Russell 2000 Index				0.717%		7.74%		6.16%		17.56%		21.03%		10.96%		9.82%		12.46%		12.83%

				Excess				-0.04%		0.08%		-0.21%		0.10%		0.35%		0.63%		0.68%		0.74%		0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,925,431,613.32		-0.170%		2.93%		3.80%		19.03%		19.28%		14.04%		13.00%		N/A		12.88%		$   142,429,823.91

				MSCI Risk Premia Index				-0.301%		2.65%		3.74%		19.08%		19.14%		14.13%		13.08%		N/A		12.92%

				MSCI USA				0.680%		3.55%		3.43%		14.52%		16.26%		11.72%		10.68%		N/A		11.13%

				Excess				-0.85%		-0.61%		0.37%		4.50%		3.02%		2.32%		2.32%		N/A		1.75%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,549,286.15		-1.367%		0.112%		-0.76%		5.77%										4.99%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.361%		0.019%		-0.90%		5.50%										4.85%

				MSCI WORLD X-US				-1.100%		-0.748%		-0.87%		6.94%										6.48%

				Excess				-0.267%		0.860%		0.115%		-1.171%										-1.493%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,341,112,313.50		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   704,255,088.87		1.740%		6.46%		4.97%		14.77%		14.95%		11.83%		11.75%		12.03%		14.72%		$   12,938,148.74

				S&P 400 Index				1.764%		6.41%		4.83%		14.50%		14.59%		11.49%		11.44%		11.73%		14.40%

				Excess				-0.02%		0.05%		0.13%		0.27%		0.36%		0.34%		0.30%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,625,724,561.76		3.761%		6.88%		6.68%		16.27%		16.18%		12.55%		12.23%		13.16%		14.14%		$   8,269,830.24

				S&P 500 Index				3.721%		6.87%		6.66%		16.24%		16.14%		12.52%		12.19%		13.13%		14.09%

				Excess				0.04%		0.01%		0.01%		0.03%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   534,320,921.24		1.702%		8.57%		7.65%		18.66%		18.81%		12.67%		12.74%		12.05%		13.75%		$   23,886,081.846

				Russell 2000 Index				1.743%		8.69%		7.91%		18.72%		18.59%		12.04%		12.04%		11.33%		12.93%

				Excess				-0.04%		-0.12%		-0.26%		-0.06%		0.23%		0.64%		0.71%		0.72%		0.82%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,013,459,466.54		3.009%		5.83%		6.61%		19.98%		18.84%		14.22%		14.15%		N/A		13.36%		$   142,429,823.91

				MSCI Risk Premia Index				3.000%		5.69%		6.54%		19.91%		18.74%		14.30%		14.23%		N/A		13.40%

				MSCI USA				3.590%		6.84%		6.75%		16.26%		16.14%		12.30%		12.05%		N/A		11.77%

				Excess				-0.58%		-1.01%		-0.13%		3.72%		2.70%		1.92%		2.09%		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   684,911,016.77		2.601%		0.519%		1.48%		5.94%										6.95%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.612%		0.499%		1.34%		5.75%										6.84%

				MSCI WORLD X-US				2.460%		-0.592%		1.24%		6.40%										8.23%

				Excess				0.141%		1.112%		0.242%		-0.452%										-1.284%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,562,671,055.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   727,035,052.36		3.235%		5.58%		8.06%		20.28%		16.48%		15.20%		11.25%		13.60%		14.98%		$   12,938,148.74

				S&P 400 Index				3.195%		5.46%		7.89%		20.00%		16.12%		14.84%		10.94%		13.30%		14.66%

				Excess				0.04%		0.12%		0.18%		0.29%		0.36%		0.36%		0.31%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,711,270,060.32		3.258%		7.78%		9.87%		19.68%		17.97%		16.15%		12.03%		14.56%		14.41%		$   8,269,830.24

				S&P 500 Index				3.259%		7.76%		9.86%		19.66%		17.94%		16.11%		11.99%		14.52%		14.36%

				Excess				-0.00%		0.02%		0.01%		0.02%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   557,132,977.86		4.269%		6.76%		11.85%		25.33%		20.20%		16.74%		12.52%		13.71%		14.17%		$   23,886,081.846

				Russell 2000 Index				4.311%		6.89%		12.17%		25.44%		20.06%		16.11%		11.86%		13.00%		13.36%

				Excess				-0.04%		-0.13%		-0.31%		-0.11%		0.14%		0.63%		0.65%		0.71%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,147,818,649.50		4.459%		7.42%		10.94%		24.27%		21.52%		18.21%		14.18%		N/A		14.17%		$   142,429,823.91

				MSCI Risk Premia Index				4.472%		7.28%		10.88%		24.22%		21.42%		18.30%		14.27%		N/A		14.21%

				MSCI USA				3.310%		7.75%		10.00%		19.72%		17.96%		15.92%		11.86%		N/A		12.33%

				Excess				1.15%		-0.33%		0.95%		4.55%		3.56%		2.29%		2.32%		N/A		1.84%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   672,502,533.04		-1.823%		-0.643%		-0.14%		3.18%										4.92%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.775%		-0.581%		-0.24%		3.00%										4.85%

				MSCI WORLD X-US				-1.890%		-0.582%		-0.44%		4.41%										6.03%

				Excess				0.067%		-0.061%		0.305%		-1.230%										-1.115%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,815,759,273.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   719,151,441.14		-1.084%		3.89%		7.11%		14.50%		16.21%		16.04%		12.24%		12.21%		14.69%		$   12,938,148.74

				S&P 400 Index				-1.096%		3.86%		6.92%		14.21%		15.85%		15.68%		11.93%		11.91%		14.38%

				Excess				0.01%		0.03%		0.19%		0.28%		0.36%		0.36%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,727,006,492.00		0.580%		7.76%		10.58%		17.92%		18.30%		17.35%		12.59%		13.99%		14.34%		$   8,269,830.24

				S&P 500 Index				0.569%		7.71%		10.55%		17.91%		18.26%		17.31%		12.55%		13.95%		14.29%

				Excess				0.01%		0.05%		0.02%		0.01%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   325,632,840.09		-2.273%		3.63%		9.72%		15.04%		18.13%		17.77%		13.63%		11.77%		13.71%		$   23,886,081.846

				Russell 2000 Index				-2.405%		3.58%		9.90%		15.23%		17.95%		17.12%		12.93%		11.07%		12.90%

				Excess				0.13%		0.06%		-0.18%		-0.19%		0.17%		0.65%		0.70%		0.70%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,161,345,914.87		0.430%		8.06%		11.51%		21.29%		21.40%		19.11%		14.65%		N/A		14.00%		$   142,179,972.40

				MSCI Risk Premia Index				0.431%		8.07%		11.38%		21.14%		21.44%		19.18%		14.71%		N/A		14.03%

				MSCI USA				0.460%		7.51%		10.58%		17.86%		18.16%		17.14%		12.43%		N/A		12.21%

				Excess				-0.03%		0.55%		0.93%		3.42%		3.24%		1.97%		2.21%		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   691,168,396.29		1.290%		2.038%		1.02%		3.48%										5.62%		$   (11,204,019.02)

				MSCI INT'L Risk Premia Index				1.230%		2.030%		0.86%		3.29%										5.50%

				MSCI WORLD X-US				0.780%		1.308%		0.25%		2.57%										6.26%

				Excess				0.510%		0.730%		0.776%		0.918%										-0.640%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   187,523,884.74

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,302,519.03		-11.332%		-17.22%		-10.90%		-10.90%		1.99%		8.00%		5.42%		6.32%		11.96%		$   12,695,739.26

				S&P 400 Index				-11.316%		-17.28%		-11.08%		-11.08%		1.67%		7.66%		5.12%		6.03%		11.65%

				Excess				-0.02%		0.06%		0.19%		0.19%		0.32%		0.34%		0.30%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,321,968,237.52		-9.025%		-13.50%		-4.35%		-4.35%		7.95%		9.29%		7.27%		8.53%		12.15%		$   8,712,645.86

				S&P 500 Index				-9.029%		-13.52%		-4.38%		-4.38%		7.93%		9.26%		7.23%		8.49%		12.10%

				Excess				0.00%		0.02%		0.03%		0.03%		0.02%		0.03%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   258,955,913.63		-12.231%		-20.48%		-11.26%		-11.26%		0.89%		7.75%		4.79%		4.98%		10.37%		$   - 0

				Russell 2000/S&P 600 Index				-11.879%		-20.20%		-11.02%		-11.02%		1.00%		7.36%		4.29%		4.41%		9.64%

				Excess				-0.35%		-0.27%		-0.24%		-0.24%		-0.11%		0.39%		0.50%		0.57%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,668,858,504.21		-9.291%		-15.58%		-5.48%		-5.48%		9.63%		10.03%		8.62%		9.49%		9.49%		$   108,579,394.58

				MSCI Risk Premia Index				-9.267%		-15.53%		-5.75%		-5.75%		9.82%		10.06%		8.68%		9.53%		9.53%

				MSCI USA				-9.010%		-13.67%		-4.50%		-4.50%		7.89%		9.12%		7.11%		8.33%		8.33%

				Excess				-0.28%		-1.90%		-0.98%		-0.98%		1.73%		0.91%		1.51%		1.15%		1.15%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,862,118.17		-7.509%		-12.222%		-12.00%		-12.00%										-3.56%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				-7.587%		-12.310%		-12.25%		-12.25%										-3.71%

				MSCI WORLD X-US				-7.950%		-12.788%		-14.09%		-14.09%										-3.46%

				Excess				0.441%		0.566%		2.089%		2.089%										-0.097%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,498,947,292.56		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   129,987,779.70



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   658,031,984.86		10.537%		1.06%		10.54%		-4.30%		6.34%		13.88%		8.38%		8.94%		13.05%		$   12,695,739.26

				S&P 400 Index				10.461%		1.02%		10.46%		-4.52%		5.97%		13.49%		8.07%		8.63%		12.74%

				Excess				0.08%		0.04%		0.08%		0.23%		0.37%		0.39%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,508,640,846.67		8.039%		0.30%		8.04%		-2.26%		11.16%		14.06%		10.20%		11.01%		12.97%		$   8,712,645.86

				S&P 500 Index				8.014%		0.26%		8.01%		-2.31%		11.12%		14.02%		10.16%		10.96%		12.91%

				Excess				0.03%		0.04%		0.03%		0.06%		0.04%		0.04%		0.05%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   286,508,356.16		10.640%		-1.25%		10.64%		-4.43%		5.97%		14.91%		8.36%		7.70%		11.53%		$   - 0

				Russell 2000/S&P 600 Index				10.636%		-0.96%		10.64%		-4.07%		6.03%		14.50%		7.83%		7.14%		10.81%

				Excess				0.00%		-0.29%		0.00%		-0.36%		-0.06%		0.41%		0.52%		0.56%		0.73%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,893,985,920.43		8.437%		-1.10%		8.44%		-3.27%		12.99%		14.85%		11.43%		12.05%		11.08%		$   108,604,926.57

				MSCI Risk Premia Index				8.373%		-1.12%		8.37%		-3.61%		13.16%		14.87%		11.48%		12.08%		11.11%

				MSCI USA				8.220%		0.39%		8.22%		-2.26%		11.10%		14.09%		10.03%		10.82%		9.89%

				Excess				0.22%		-1.49%		0.22%		-1.01%		1.89%		0.77%		1.40%		1.23%		1.19%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   757,815,612.33		8.095%		2.587%		8.10%		-8.64%										1.23%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				8.079%		2.555%		8.08%		-8.90%										1.07%

				MSCI WORLD X-US				7.140%		1.509%		7.14%		-12.06%										0.79%

				Excess				0.955%		1.078%		0.955%		3.417%										0.442%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,104,982,720.45		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   130,013,311.69



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   682,065,083.02		-0.596%		14.57%		14.57%		2.85%		7.06%		11.61%		7.65%		8.58%		13.23%		$   15,119,960.12

				S&P 400 Index				-0.569%		14.49%		14.49%		2.59%		6.70%		11.24%		7.33%		8.29%		12.92%

				Excess				-0.03%		0.09%		0.09%		0.26%		0.36%		0.36%		0.32%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,558,787,162.51		1.945%		13.68%		13.68%		9.57%		11.77%		13.54%		10.50%		10.96%		13.33%		$   10,667,186.38

				S&P 500 Index				1.943%		13.65%		13.65%		9.50%		11.72%		13.51%		10.46%		10.91%		13.28%

				Excess				0.00%		0.03%		0.03%		0.07%		0.05%		0.03%		0.04%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   289,236,515.02		-3.244%		11.69%		11.69%		-0.75%		5.35%		12.18%		6.53%		7.02%		11.43%		$   - 0

				Russell 2000/S&P 600 Index				-3.331%		11.61%		11.61%		-0.61%		5.41%		11.93%		6.06%		6.49%		10.71%

				Excess				0.09%		0.09%		0.09%		-0.14%		-0.05%		0.25%		0.46%		0.53%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,027,785,131.65		1.295%		13.46%		13.46%		6.55%		12.90%		14.42%		11.51%		12.07%		11.67%		$   111,302,702.55

				MSCI Risk Premia Index				1.272%		13.36%		13.36%		6.13%		13.05%		14.44%		11.54%		12.10%		11.69%

				MSCI USA				1.850%		13.91%		13.91%		9.48%		11.73%		13.60%		10.28%		10.79%		10.63%

				Excess				-0.55%		-0.45%		-0.45%		-2.93%		1.17%		0.82%		1.23%		1.28%		1.04%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   786,358,131.67		2.259%		12.174%		12.17%		0.58%										3.18%		$   11,252,742.19

				MSCI INT'L Risk Premia Index				2.139%		12.026%		12.03%		0.25%										2.97%

				MSCI WORLD X-US				0.510%		10.454%		10.45%		-3.14%										2.41%

				Excess				1.749%		1.720%		1.720%		3.723%										0.778%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,344,232,023.87		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   137,089,849.06



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   653,001,959.80		-7.946%		-4.83%		9.69%		-5.17%		4.52%		8.69%		6.41%		7.59%		12.48%		$   14,521,578.45

				S&P 400 Index				-7.971%		-4.82%		9.60%		-5.44%		4.22%		8.37%		6.10%		7.31%		12.18%

				Excess				0.03%		-0.02%		0.09%		0.26%		0.30%		0.32%		0.31%		0.28%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,445,075,687.98		-6.362%		-0.64%		10.79%		3.89%		9.03%		11.78%		9.18%		9.72%		12.79%		$   11,026,056.72

				S&P 500 Index				-6.355%		-0.67%		10.74%		3.78%		8.95%		11.72%		9.13%		9.66%		12.73%

				Excess				-0.01%		0.03%		0.06%		0.11%		0.07%		0.05%		0.04%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   274,989,108.65		-8.644%		-8.01%		6.19%		-11.89%		3.19%		8.84%		5.26%		6.62%		10.60%		$   22,782,689.862

				Russell 2000/S&P 600 Index				-8.728%		-8.35%		5.81%		-11.92%		3.13%		8.58%		4.75%		6.03%		9.86%

				Excess				0.08%		0.34%		0.38%		0.02%		0.06%		0.26%		0.52%		0.59%		0.74%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,925,860,814.10		-6.607%		-2.11%		9.64%		-0.14%		9.14%		12.54%		9.97%		10.64%		10.59%		$   83,407,005.76

				MSCI Risk Premia Index				-6.615%		-2.14%		9.53%		-0.32%		9.25%		12.57%		10.00%		10.67%		10.61%

				MSCI USA				-6.320%		-0.76%		10.99%		3.71%		8.96%		11.76%		8.96%		9.56%		9.76%

				Excess				-0.29%		-1.35%		-1.35%		-3.86%		0.18%		0.78%		1.01%		1.08%		0.83%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   769,819,019.32		-2.175%		0.082%		9.79%		-3.01%		1.81%								1.81%		$   9,264,078.55

				MSCI INT'L Risk Premia Index				-2.201%		-0.160%		9.50%		-3.36%		1.56%								1.56%

				MSCI WORLD X-US				-4.730%		-1.534%		8.21%		-5.45%		1.16%								1.16%

				Excess				2.555%		1.616%		1.578%		2.434%		0.654%								0.654%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   681,439,618.68		-4.204%		4.35%		14.47%		-6.27%		6.18%		8.34%		9.41%		7.50%		14.34%		$   15,913,773.21

				S&P 400 Index				-4.195%		4.35%		14.37%		-6.43%		5.96%		8.06%		9.11%		7.23%		14.04%

				Excess				-0.01%		0.00%		0.10%		0.16%		0.22%		0.29%		0.30%		0.27%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,511,137,359.38		-1.574%		6.89%		18.43%		3.03%		11.04%		12.77%		12.72%		10.17%		14.48%		$   12,373,544.50

				S&P 500 Index				-1.584%		6.87%		18.34%		2.92%		10.98%		12.70%		12.67%		10.11%		14.42%

				Excess				0.01%		0.03%		0.09%		0.11%		0.07%		0.06%		0.06%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   285,223,068.01		-4.611%		3.72%		10.14%		-14.40%		3.58%		7.34%		8.03%		6.53%		10.73%		$   24,960,666.062

				Russell 2000/S&P 600 Index				-4.508%		3.77%		9.80%		-14.49%		3.57%		7.22%		7.56%		6.01%		10.02%

				Excess				-0.10%		-0.05%		0.34%		0.09%		0.01%		0.12%		0.46%		0.52%		0.71%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,146,681,930.19		-2.095%		7.55%		17.92%		-0.02%		11.46%		13.86%		13.36%		11.19%		11.52%		$   128,098,846.52

				MSCI Risk Premia Index				-2.111%		7.56%		17.82%		-0.05%		11.38%		13.76%		13.40%		11.23%		11.54%

				MSCI USA				-1.740%		6.78%		18.52%		2.78%		10.93%		12.67%		12.49%		9.99%		10.58%

				Excess				-0.36%		0.78%		-0.60%		-2.81%		0.54%		1.20%		0.87%		1.20%		0.94%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   791,613,571.99		-1.574%		2.532%		12.57%		0.09%		1.62%								2.75%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				-1.572%		2.520%		12.26%		-0.35%		1.32%								2.51%

				MSCI WORLD X-US				-2.460%		2.084%		10.46%		-2.91%		0.68%								1.96%

				Excess				0.886%		0.448%		2.109%		2.999%		0.943%								0.788%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   181,346,830.29

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016









				OST Internally Managed Portfolios																												Primary PM						Backup PM

				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   702,779,412		3.132%		-0.05%		18.05%		-2.28%		5.78%		9.69%		11.16%		9.17%		12.87%		12.87%		$   15,913,773.21

				S&P 400 Index				3.063%		-0.09%		17.87%		-2.49%		5.53%		9.38%		10.84%		8.88%		12.56%		12.56%

				Excess (net)				0.07%		0.04%		0.18%		0.22%		0.25%		0.31%		0.32%		0.29%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,558,808,869		1.898%		1.74%		20.68%		4.38%		10.95%		13.46%		13.96%		10.90%		13.30%		13.30%		$   12,373,544.50

				S&P 500 Index				1.871%		1.70%		20.55%		4.25%		10.87%		13.39%		13.90%		10.84%		13.24%		13.24%

				Excess (net)				0.03%		0.05%		0.12%		0.13%		0.07%		0.07%		0.06%		0.06%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   295,175,064		3.489%		-0.12%		13.99%		-9.35%		2.11%		8.14%		10.30%		8.61%		N/A		11.03%		$   24,960,666.062

				Russell 2000/S&P 600 Index				3.370%		-0.17%		13.46%		-9.46%		2.15%		8.00%		9.82%		8.05%		N/A		10.31%

				Excess (net)				0.12%		0.05%		0.53%		0.11%		-0.04%		0.14%		0.48%		0.56%		N/A		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,207,141,012		1.914%		1.77%		20.17%		1.45%		10.93%		14.35%		14.43%		11.88%		N/A		11.72%		$   128,098,846.52

				MSCI Risk Premia Index				1.910%		1.76%		20.06%		1.41%		10.84%		14.36%		14.46%		11.92%		N/A		11.74%

				MSCI USA				1.780%		1.55%		20.63%		4.14%		10.79%		13.29%		13.75%		10.73%		N/A		10.76%

				Excess (net)				0.13%		0.22%		-0.46%		-2.69%		0.14%		1.06%		0.68%		1.15%		N/A		0.95%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   1,209,673,061		2.378%		-0.760%		15.24%		1.16%		2.32%		N/A		N/A		N/A		N/A		3.69%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				2.390%		-0.731%		14.94%		0.79%		2.04%		N/A		N/A		N/A		N/A		3.46%

				MSCI WORLD X-US				2.810%		-0.933%		13.57%		-0.95%		0.84%		N/A		N/A		N/A		N/A		3.11%

				Excess (net)				-0.432%		0.172%		1.674%		2.113%		1.476%		N/A		N/A		N/A		N/A		0.58%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		 

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		N/A		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		N/A		8.87%

				Excess (net)				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		N/A		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		N/A		14.46%

				Excess (net)				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016













				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   704,902,490.33		2.831%		7.23%		26.59%		26.59%		6.20%		9.60%		12.38%		9.35%		13.00%		14.95%		$   15,913,773.21

				S&P 400 Index				2.810%		7.06%		26.20%		26.20%		5.93%		9.26%		12.03%		9.03%		12.73%		14.64%

				Excess				0.02%		0.16%		0.39%		0.39%		0.27%		0.34%		0.35%		0.32%		0.28%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,574,874,262.43		3.019%		9.16%		31.73%		31.73%		12.25%		15.36%		14.51%		10.90%		13.62%		15.15%		$   12,373,544.50

				S&P 500 Index				3.018%		9.07%		31.49%		31.49%		12.13%		15.27%		14.44%		10.84%		13.56%		15.09%

				Excess				0.00%		0.09%		0.24%		0.24%		0.12%		0.09%		0.08%		0.06%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   319,541,400.98		2.991%		8.26%		23.40%		23.40%		4.64%		7.90%		11.47%		8.61%				11.64%		$   24,960,666.062

				Russell 2000/S&P 600 Index				2.989%		8.21%		22.82%		22.82%		4.54%		7.81%		11.03%		8.06%				10.93%

				Excess				0.00%		0.04%		0.57%		0.57%		0.10%		0.09%		0.43%		0.55%				0.71%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,504,194,141.43		2.960%		9.27%		31.32%		31.32%		11.41%		16.43%		15.00%		11.88%				12.85%		$   128,098,846.52

				MSCI Risk Premia Index				2.983%		9.29%		31.23%		31.23%		11.21%		16.53%		15.01%		11.92%				12.88%

				MSCI USA				2.930%		9.13%		31.64%		31.64%		12.12%		15.29%		14.36%		10.72%				11.91%

				Excess				0.03%		0.14%		-0.32%		-0.32%		-0.71%		1.14%		0.65%		1.16%				0.95%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   1,289,396,992.25		2.251%		6.497%		22.74%		22.74%		3.92%										5.87%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				2.214%		6.442%		22.35%		22.35%		3.62%										5.64%

				MSCI WORLD X-US				3.190%		7.855%		22.49%		22.49%		2.58%										5.86%

				Excess				-0.939%		-1.357%		0.250%		0.250%		1.345%										0.018%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 





sp600 vs ru2000

						Average Excess Return of the S&P 600 Versus the Russell 2000

				January		-0.15%
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				March		0.09%																Reconstitution Effect

				April		0.44%

				May		0.02%

				June		0.03%

				July		0.59%

				August		0.24%

				September		0.05%

				October		0.30%

				November		-0.12%

				December		-0.01%



								Period Ending 9/30/18		YTD		1 year		3 years		5 years		10 Years		Inception

								S&P 600 Index		14.52%		19.05%		19.35%		13.28%		12.83%		11.18%

								Russell 2000 Index		11.51%		15.27%		17.12%		11.07%		11.10%		9.27%

								Excess		3.01%		3.78%		2.23%		2.21%		1.73%		1.91%

								Inception Date of S&P 600 is Jan 1, 1994    



Average Excess Return of the S&P 600 Versus the Russell 2000
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Annual Reconstitution Effect



Factor Box Chart 2018
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Factor Box Chart 2019
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2018 Annual Review



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year

				TOTAL PUBLIC EQUITY		$   28,025,260,000.00		3.12%		19.21%																		9.79%		19.46%																																																		Portfolio		EQ				Portfolio		EQ				Portfolio		EQ				Portfolio		EQ*				Portfolio		EQ*				Portfolio		EQ*

				MSCI ACWI IMI Net				3.04%		17.11%																		8.69%		18.53%																																																		Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS

				Excess				0.08%		2.10%																		1.10%		0.93%																																																		Analysis Date		9/30/15				Analysis Date		9/30/16				Analysis Date		9/29/17				Analysis Date		9/29/17				Analysis Date		9/28/18				Analysis Date		9/28/19



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year																																																				Exposure						Exposure						Exposure						Exposure						Exposure						Exposure

				U.S. Equity		$   13,254,769,000.00		1.78%		23.68%																		14.17%		22.46%												 																																						Size		-0.25				Size		-0.25				Size		-0.34				Size		-0.20				Size		-0.14				Size		-0.19

				Russell 3000 Index				1.81%		22.61%																		14.61%		21.93%												Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Dividend Yield		-0.08				Dividend Yield		-0.07				Dividend Yield		-0.06				Dividend Yield		-0.03				Dividend Yield		0.00				Dividend Yield		0.05

				Excess				-0.03%		1.07%																		-0.44%		0.53%												OPERF Total Public Equity		$   29,203,480,930.00		24.17%		11.21%		15.68%																														Leverage		-0.06				Leverage		-0.06				Leverage		-0.06				Leverage		-0.05				Leverage		-0.07				Leverage		-0.02

																																										MSCI ACWI IMI Net				23.35%		10.37%		14.77%																														Growth		-0.04				Growth		-0.03				Growth		-0.06				Growth		-0.08				Growth		-0.10				Growth		-0.11

				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year												Excess				0.81%		0.84%		0.90%																														Liquidity		-0.03				Liquidity		-0.04				Liquidity		-0.06				Liquidity		-0.03				Liquidity		-0.02				Liquidity		-0.03

				Non-U.S. Equity		$   13,829,083,000.00		1.78%		14.53%																		6.20%		17.30%																																																		Market		-0.01				Market		0.00				Market		-0.02				Market		0.02				Market		0.03				Market		-0.02

				MSCI ACWI Ex-US IMI Net				1.81%		12.80%																		4.32%		16.16%												Active Risk (Realized)				0.98%		0.93%		0.87%																														Profitability		-0.01				Profitability		-0.01				Profitability		0.05				Profitability		0.01				Profitability		0.06				Profitability		0.05

				Excess				-0.03%		1.73%																		1.88%		1.14%												Information Ratio				0.83		0.90		1.03																														Reversal		-0.01				Reversal		0.04				Reversal		0.02				Reversal		0.04				Reversal		0.00				Reversal		0.05

																																																																																Sentiment		0.00				Sentiment		-0.01				Sentiment		0.00				Sentiment		0.01				Sentiment		0.04				Sentiment		0.05

																																										 																																						Emerging		0.01				Emerging		0.08				Emerging		0.02				Emerging		-0.01				Emerging		-0.06				Emerging		-0.02

																																										Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Momentum		0.02				Momentum		0.03				Momentum		0.09				Momentum		0.08				Momentum		0.07				Momentum		0.03

				Period Ending  9/30/14		Market Value		1 year		3 year																		5 year														OPERF Domestic Equity		$   13,437,002,272.00		24.75%		15.71%		19.38%																														Oil		0.02				Oil		0.03				Oil		0.01				Oil		0.00				Oil		0.02				Oil		-0.04

				TOTAL PUBLIC EQUITY		$   28,000,000,000.00		24.17%		11.21%																		15.68%														RUSSELL 3000				25.22%		16.46%		19.33%																														SmallCap		0.03				SmallCap		0.05				SmallCap		0.03				SmallCap		0.01				SmallCap		0.01				SmallCap		0.02

				MSCI ACWI IMI Net				23.35%		10.37%																		14.77%														Excess				-0.47%		-0.75%		0.05%																														Earnings Yield		0.05				Earnings Yield		0.08				Earnings Yield		0.15				Earnings Yield		0.13				Earnings Yield		0.10				Earnings Yield		0.13

				Excess				0.82%		0.84%																		0.91%																																																				Volatility		0.07				Volatility		0.08				Volatility		0.07				Volatility		0.08				Volatility		0.01				Volatility		-0.01

																																										 																																						Value		0.10				Value		0.14				Value		0.17				Value		0.17				Value		0.12				Value		0.14

				Active Risk (Realized)				1.01%		0.94%																		0.88%														Period Ending  6/30/14		Market Value		1 year		3 year		5 year

				Information Ratio				0.81		0.89																		1.03														OPERF International Equity		$   14,781,996,732.00		23.18%		7.49%		12.83%

																																										MSCI ACWI IMI X-US Net				22.28%		5.88%		11.50%

																																										Excess				0.90%		1.61%		1.33%





				Callan Historical Active Management Premiums by Asset Class and Style

				Second Quarter 2014																																																																														9/30/15		9/30/16		9/29/17		9/28/18

				Category		Avg Annualized Excess Return of Median Manager		Callan 2014 Survey Median Fee (> $200MM)		Median Net of Fee Excess Return*																		Benchmark																																																				Size		-0.17		-0.25		-0.20		-0.14

				SC Broad		Jan-00		Jan-70		Jan-00																		Russell 2000																																																				Growth		-0.05		-0.03		-0.08		-0.10

				Micro Cap		Jan-00				Jan-00																		Russell Microcap																																																				Liquidity		-0.03		-0.04		-0.06		-0.05

				Global Broad		Jan-00		Jan-70		Dec-99																		MSCI ACWI																																																				Market		-0.01		0.00		0.02		0.03

				Int'l Core Plus Broad		Jan-00		Jan-70		Jan-00																		MSCI ACWI exUSA																																																				Profitability		-0.02		-0.01		0.01		0.06

				Int' Equity Core Broad		Jan-00				Jan-00																		MSCI EAFE																																																				Reversal		-0.01		0.04		0.02		0.00

				* Median Net of Fee Excess Return derived by OST Staff																																																																												Momentum		0.02		0.03		0.08		0.07

																																																																																Earnings Yield		0.04		0.08		0.13		0.10

				Section		Pages																																																																										Volatility		0.07		0.08		0.08		0.01

				Agenda		Jan-00																																																																										Value		0.09		0.14		0.17		0.12

				Total Equity Peformance		Jan-00

				Total Equity Active Risk		Jan-00

				Domestic Equity Relative Performance		Jan-00





																																																																																																								Size		Growth		Liquidity		Market		Profitability		Reversal		Momentum		Earnings Yield		Volatility		Value

																																																																																																						9/30/15		-0.25		-0.04		-0.03		-0.01		-0.01		-0.01		0.02		0.05		0.07		0.10

																																						 				LEGEND:   OIC INVESTMENT AND MANAGEMENT BELIEFS										OIC Investment and Management Beliefs Mapping																																																										9/30/16		-0.25		-0.03		-0.04		0.00		-0.01		0.04		0.03		0.08		0.08		0.14

																																						Jan-00				THE OIC SETS POLICY AND IS ULTIMATELY RESPONSIBLE FOR THE INVESTMENT PROGRAM				Section		Pages		1A		1B		1C		1D		1E		2A		2B		3A		4A		4B		5A		5B		6A		6B		7A		7B																														9/29/17		-0.20		-0.08		-0.06		0.02		0.01		0.02		0.08		0.13		0.08		0.17

																																								A.		The OIC is a policy-setting council that laregely delegates investment management activities to the OST and qualified external fiduciaries.				Agenda		Jan-00																																																														9/28/18		-0.14		-0.10		-0.05		0.03		0.06		0.00		0.07		0.10		0.01		0.12

																																								B.		The OIC has authority to set and monitor portfolio risk. Both short-term and long-term risks are critical.				OPERF Public Equity - Strategic Role		3

																																								C.		To exploit market inefficiencies, the OIC must be contrarian, innovative and opportunistic in its investment approach.				OPERF 2014 DE Restructure Recap		Jan-00

																																								D.		Internal incentive structures should be carefully evaluated to ensure proper alignment with specific investment objectives.				OPERF DE Restructure Update		5 - 6

																																								E.		Adequate resources are required to successfully compete in global capital markets.				International Equity Attribution		Jan-00

																																						Jan-00				ASSET ALLOCATION DRIVES RISK AND RETURN				Domestic Equity Relative Performance		Jan-00

																																						`		A.		Asset allocation is the OIC's primary policy tool for managing the investment program's long-term risk/return profile.				Domestic Equity Attribution		Jan-00

																																								B.		Portfolio construction, including diversification and correlation considerations, is essential to maximizing risk-adjusted returns.				Takeaways		Jan-00

																																						Jan-00		 		THE EQUITY RISK PREMIUM WILL BE REWARDED				Recommendation		Jan-00

																																						`		A.		Over the long-term, equity-oriented investments provide reliable return premiums relative to risk-free investments.				U.S. Equity Portfolio Scenarios		11 -12

																																						Jan-00				PRIVATE MARKET INVESTMENTS CAN ADD SIGNIFICANT VALUE AND REPRESENT A CORE OIC/OST COMPETENCY				Appendix		13 - 19

																																								A.		The OIC can capitalize on its status as a true, long-term investor by making meaningful allocations to illiquid, private market investments.																																																																																TOP 10 CONSTITUENTS (as of 9/30/17)

																																								B.		Dispersion in private market investment returns is wide; accordingly, top-quartile manager selection and vintage year diversification are paramount.																																																																																		Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector

																																						Jan-00				CAPITAL MARKETS HAVE INEFFICIENCIES THAT CAN BE EXPLOITED																																																																																APPLE		US		803.56		1.60		Info Tech

																																						`		A.		Inefficiencies that can be exploited by active management may exist in certain segments of the capital markets.																																																																																MICROSOFT CORP		US		546.35		1.09		Info Tech

																																						`		B.		Passive investment management in public markets will outperform the median active manager in those markets over time.														MSCI ACWI IMI Country Weights																																																																		FACEBOOK A		US		404.07		0.80		Info Tech

																																						Jan-00				COSTS DIRECTLY IMPACT INVESTMENT RETURNS AND SHOULD BE MONITORED AND MANAGED CAREFULLY												United States		51.7%																																																																		AMAZON.COM		US		390.58		0.78		Cons Discr

																																						`		A.		All fees, expenses, commissions, and transaction costs should be diligently monitored and managed in order to maximize net investment returns.												Japan		8.1%																																																																		JOHNSON & JOHNSON		US		350.23		0.70		Health Care

																																						`		B.		External incentive structures should be carefully evaluated to ensure proper alignment with investment program objectives.												United Kingdom		6.0%																																																																		EXXON MOBIL CORP		US		347.37		0.69		Energy

																																						Jan-00				TRANSPARENT CAPITAL MARKETS ARE ESSENTIAL FOR THE LONG-TERM SUCCESS OF OIC/OST INVESTMENT ACTIVITIES												China		3.3%																																																																		JP MORGAN CHASE & CO		US		339.33		0.68		Financials

																																						 		A.		The OIC recognizes that the quality of regulation and corporate governance can affect the long-term value of its investments.												France		3.3%																																																																		ALPHABET C		US		299.50		0.60		Info Tech

																																								B.		The OIC also recognizes that voting rights have economic value and therefore must be treated as a fund or beneficiary asset.												EM & Other		27.6%																																																																		ALPHABET A		US		289.81		0.58		Info Tech

																																																 																																																																		WELLS FARGO & CO		US		261.82		0.52		Financials

				 

				INDEX PERFORMANCE - Gross Returns

				Period Ending  8/31/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								MSCI ACWI IMI Sector Weights

				MSCI USA Min Vol Index (USD)		17.57%		14.71%		15.49%		9.33%		10.92%				2.38		25.65		19.33		3.47																						Financials		17.9%

				MSCI USA  		11.95%		12.12%		14.58%		7.60%		10.30%				2.08		23.02		17.37		2.89																						Information Tech		17.2%

				Excess		5.62%		2.59%		0.91%		1.73%		0.62%																																Consumer Discretionary		12.2%

																																														Health Care		11.0%

				INDEX RISK AND RETURN CHARACTERISTICS																																										Industrials		11.8%

				Period Ending  8/31/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						Cosumer Staples		8.3%

				MSCI USA Min Vol Index (USD)				8.84%		8.86%		12.06%						0.73		5.73		20.82		0.66																						Energy		6.0%

				MSCI USA  				10.96%		11.82%		15.31%						1.00		- 0		2.45		0.51																						Materials		5.8%																																Plan		Market Value (Millions)		5-Year Benchmark Return		5-Year Excess Return		Rank		Net/Gross

																																														Real Estate		4.1%																																Colorado Public Employees' Retirement Association (COPERA)		27,203		9.60		1.10		1		Unknown

																																														Telecom		2.9%																																North Carolina		39,512		9.30		0.90		2		Net

																																														Utilities		3.1%																																Florida SBA		89,983		9.63		0.60		3		Net

																																																100.0%																																Oregon Public Employees Retirement Fund (OPERF)		27,776		9.60		0.58		4		Net

																																																																																Indiana Public Retirement System (INPRS) 		6,446		9.14		0.56		5		Net

				INDEX PERFORMANCE - Net Returns																																																																												Mass Pension Reserves Investment Trust (PRIT)		30,064		9.50		0.54		6		Gross

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector																										Wyoming State Treasurer's Office		3,663		9.41		0.54		6		Net

				MSCI World Min Vol Index (USD)		16.68%		10.43%		11.86%		6.45%		7.92%				2.66		23.52		18.78		2.81																						APPLE		US		Sep-01		1.43		Info Tech																										Virginia Retirement System (VRS)		31,400		9.60		0.30		8		Net

				MSCI World Index (USD)		11.36%		5.85%		11.63%		4.47%		6.74%				2.57		21.50		16.09		2.16																						MICROSOFT CORP		US		Mar-01		1.00		Info Tech																										Washington State Investment Board (WSIB)		34,682		9.93		0.27		9		Net

				Excess		5.32%		4.58%		0.23%		1.98%		1.18%																																EXXON MOBIL CORP		US		Dec-00		0.84		Energy																										Maryland State Retirement and Pension System		19,484		9.62		0.17		10		Net

																																														AMAZON.COM		US		Nov-00		0.78		Cons Discr																										Texas Municipal Retirement System (TMRS)		10,820		10.30		0.12		11		Net

				INDEX RISK AND RETURN CHARACTERISTICS																																										JOHNSON & JOHNSON		US		Nov-00		0.75		Health Care																										California Public Employees' Retirement System (CalPERS)		171,826		10.15		0.04		12		Net

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						FACEBOOK A		US		Oct-00		0.69		Info Tech																										California State Teachers Retirement System (CalSTRS)		120,282		10.80		0.00		13		Net

				MSCI World Min Vol Index (USD)				8.33%		8.64%		11.89%						0.68		6.69		20.89		0.42																						GENERAL ELECTRIC		US		Sep-00		0.63		Industrials																										State of Wisconsin Investment Board (SWIB)		49,747		9.91		-0.07		14		Gross

				MSCI World Index (USD)				11.17%		12.00%		16.53%						1.00		- 0		2.49		0.27																						NESTLE		CH		Sep-00		0.58		Cons Staples																										Alaska Permanent Fund (APFC)		26,905		9.60		-0.08		15		Gross

																																														AT&T		US		Sep-00		0.58		Telecom																										Texas Teachers Retirement System (TRS)		60,590		8.70		-0.20		16		Net

																																														JPMORGAN CHASE & CO		US		Aug-00		0.56		Financials																										Arizona State Retirement System (ASRS)		18,413		10.45		-0.35		17		Unknown

																																																																																TRS of Illinois		26,749		11.30		-0.50		18		Net

				INDEX PERFORMANCE - Gross Returns																																																																												Source:  Data sourced from pension plan web sites.  Data is as of June 30, 2018.

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV

				MSCI USA Min Vol Index		17.47%		13.50%		15.97%		9.10%		10.86%				2.41		25.83		19.17		3.40

				MSCI USA Index		15.12%		10.94%		16.33%		7.34%		10.27%				2.09		23.19		17.24		2.87

				Excess		2.35%		2.56%		-0.36%		1.76%		0.59%



				INDEX RISK AND RETURN CHARACTERISTICS

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)

				MSCI USA Min Vol Index				8.87%		8.73%		12.07%						0.73		5.73		20.92		0.65

				MSCI USA Index				10.89%		11.21%		15.30%						1.00		- 0		2.46		0.51

























































































































































































































































































































































































MSCI ACWI IMI Country Weights	United States	Japan	United Kingdom	China	France	EM 	&	 Other	0.51700000000000002	8.0600000000000005E-2	6.0100000000000001E-2	3.2899999999999999E-2	3.3099999999999997E-2	0.27639999999999998	MSCI ACWI IMI Sector Weights	Financials	Information Tech	Consumer Discretionary	Health Care	Industrials	Cosumer Staples	Energy	Materials	Real Estate	Telecom	Utilities	0.17899999999999999	0.17199999999999999	0.12180000000000001	0.10970000000000001	0.1176	8.2500000000000004E-2	5.9799999999999999E-2	5.7700000000000001E-2	4.0899999999999999E-2	2.8500000000000001E-2	3.0800000000000001E-2	

9/30/2015	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.17	-0.05	-0.01	-0.02	0.02	0.04	7.0000000000000007E-2	0.09	9/30/2016	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.25	-0.03	0	-0.01	0.03	0.08	0.08	0.14000000000000001	9/29/2017	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.2	-0.08	0.02	0.01	0.08	0.13	0.08	0.17	9/28/2018	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.14000000000000001	-0.1	0.03	0.06	7.0000000000000007E-2	0.1	0.01	0.12	









Updated Fee Reduction 2018

												Jun-13								Jun-14								Jun-15								Jun-16								Jun-17								Jun-18

		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont												Weight

		597D		HAMILTON LANE (Shott Capital)				Brokerage		3.0		$   66,289,000		0.6%		$   220,534.00		0.2		223,591				$   1,008,152.65								$   4,061,834				$   15,461,000.00				$   1,568,100.58								$   357,875.00				$   36,086,000.00				$   585,913.12		0.0

		596M		PERS-BLACKROCK R1000G-USLCGR		RUSSELL 1000 GROWTH		Passive		0.8		1,002,882,000		8.9%		$   80,230.56		0.1		1,272,629,000		9.5%		$   93,321.52		0.1		1,408,098,000		10.0%		$   108,807		0.1		$   898,773,000.00		6.7%		$   83,947.76		0.1				0.0%		$   40,978.71		0.0				0.0%		$   - 0		0.0												2013-06                     37 Mandates		2014-06                            36 Mandates		2015-06                                   19 Mandates		2016-06                                            16 Mandates		2017-06                                            12 Mandates		2018-06                                            12 Mandates

		596N		PERS-BLACKROCK R1000V-USLCVA		RUSSELL 1000 VALUE		Passive		0.8		682,630,000		6.1%		$   54,610.40		0.0		845,605,000		6.3%		$   61,536.62		0.1		882,066,000		6.3%		$   69,755		0.1		$   697,523,000.00		5.2%		$   56,707.55		0.0				0.0%		$   33,251.78		0.0				0.0%		$   - 0		0.0										Passive		31.1%		34.5%		35.5%		34.4%		24.8%		28.8%

		59DZ		PERS-OST R2000 SYNTH-USSCCO		RUSSELL 2000 (DAILY)		Passive		0.0		182,174,000		1.6%		$   - 0		0.0		341,773,000		2.6%		$   - 0		0.0		366,684,000		2.6%		$   - 0		0.0		$   351,054,000.00		2.6%		$   - 0		0.0		$   446,540,000.00		3.4%				0.0		$   525,377,000.00		4.0%				0.0										Systematic		9.5%		17.3%		36.4%		45.1%		56.5%		55.9%

		59DX		PERS-OST S&P 400 INDEX-USMDCO		S&P 400 MIDCAP INDEX (DAILY)		Passive		0.0		287,656,000		2.6%		$   - 0		0.0		471,780,000		3.5%		$   - 0		0.0		502,707,000		3.6%		$   - 0		0.0		$   748,399,000.00		5.6%		$   - 0		0.0		$   608,054,000.00		4.6%				0.0		$   692,208,000.00		5.3%				0.0										Traditional		58.8%		48.2%		28.1%		20.6%		18.7%		15.0%

		59DY		PERS-OST S&P 500 INDEX-USLCCO		S&P 500 INDEX (DAILY)		Passive		0.0		1,350,974,000		12.0%		$   - 0		0.0		1,682,313,000		12.6%		$   - 0		0.0		1,808,747,000		12.9%		$   - 0		0.0		$   1,880,912,000.00		14.1%		$   - 0		0.0		$   2,213,146,000.00		16.8%				0.0		$   2,530,547,000.00		19.4%				0.0										Fees		31.6		27.5		17.6		12.0		11.0		11.0

		59GR		PERS-DFA US MCV-USMCCO		RUSSELL MICROCAP VALUE		Systematic		70.0		157,417,000		1.4%		$   1,101,919.00		1.0		196,673,000		1.5%		$   1,289,157.53		1.0		198,087,000		1.4%		$   1,332,176		1.0		$   187,747,000.00		1.4%		$   1,278,062.57		1.0		$   238,463,000.00		1.8%		$   1,571,703.83		1.3		$   254,520,000.00		2.0%		$   1,774,962.28		1.4

		59GA		PERS-OST RAFI-USLCCO		RUSSELL 1000 (DAILY)		Systematic		5.5		712,117,000		6.3%		$   391,664.35		0.3		1,216,507,000		9.1%		$   561,645.57		0.5		1,271,921,000		9.1%				0.5		$   1,334,600,000.00		10.0%		$   692,144.00		0.6				0.0%		$   188,574.00		0.0				0.0%		$   - 0		0.0

		59GX		PERS-OST RISK PREMIA-USLCCO		RISK PREMIA CUSTOM INDEX		Systematic		1.5				0.0%		$   - 0		0.0		628,940,000		4.7%		$   45,462.71		0.1		707,525,000		5.0%		$   112,251		0.1		$   780,650,101.28		5.9%		$   108,197.69		0.1		$   2,457,779,000.00		18.7%		$   297,037.00		0.3		$   2,925,432,000.00		22.5%		$   417,957.84		0.3												Weight

		59HQ		PERS-DFA LCC-USLCCO		RUSSELL 1000		Systematic		7.0				0.0%		$   - 0		0.0		0		0.0%		$   - 0		0.0		2,721,093,000		19.4%		$   1,031,670		1.4		$   3,493,633,000.00		26.2%		$   2,309,109.77		1.8		$   4,484,374,000.00		34.1%		$   2,911,233.86		2.4		$   3,834,392,000.00		29.5%		$   3,112,392.20		2.1												2013-09                              34 Mandates		2014-09                                   21 Mandates		2015-09                                         17 Mandates		2016-09                                               15 Mandates

		598U		MFS INSTITUTIONAL		RUSSELL 1000 VALUE		Traditional		28.9		909,121,000		8.1%		$   2,631,159.08		2.3		1,113,397,000		8.3%		$   3,009,320.01		2.4				0.0%		$   925,748		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Core		29.3%		24.8%		21.5%		25.6%

		59ACA14		NORTHERN TRUST DOMESTIC EQUITY		RUSSELL 3000		Traditional		50.0		678,094,000		6.0%		$   3,390,470.00		3.0		7,352		0.0%		$   1,669,871.34		0.0				0.0%		$   284,223		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Value		28.5%		32.3%		43.5%		50.0%

		598W		PERS-AJO-USLCVA		RUSSELL 1000 VALUE		Traditional		19.2		910,681,000		8.1%		$   1,746,969.98		1.5		1,143,135,000		8.6%		$   2,059,808.32		1.6		1,221,517,000		8.7%		$   2,238,967		1.7		$   1,139,979,000.00		8.6%		$   2,199,657.38		1.6		$   1,341,432,000.00		10.2%		$   2,250,366.10		2.0		$   816,381,000.00		6.3%		$   2,068,325.91		1.2										Large/Mid Growth		27.0%		28.8%		21.5%		12.3%

		59AS		PERS-AQR US SC-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0		206,367,000		1.8%		$   1,485,188.80		1.3		262,088,000		2.0%		$   1,729,511.55		1.4		208,113,000		1.5%		$   1,242,221		1.1				0.0%				0.0				0.0%				0.0				0.0%				0.0										Small Core		4.8%		5.9%		5.5%		5.5%

		59GB		PERS-AQR RELAXED CONSTR-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0		$   211,276,000.00		1.6%				1.1		$   249,975,000.00		1.9%		$   1,683,981.90		1.4		$   268,255,000.00		2.1%		$   1,808,186.00		1.5										Small Value		6.23%		6.55%		5.56%		5.74%

		59AR		PERS-BOSTON CO.-USSCVA		RUSSELL 2000 VALUE		Traditional		80.0		236,682,000		2.1%		$   1,893,456.00		1.7		291,261,000		2.2%		$   2,185,035.00		1.7		245,202,000		1.7%		$   1,889,764		1.4		$   241,313,000.00		1.8%		$   1,843,877.87		1.4		$   292,951,000.00		2.2%		$   2,215,481.00		1.8		$   312,125,000.00		2.4%		$   2,474,339.52		1.9										Small Growth		3.56%		1.67%		2.46%		0.89%

		59GS		PERS-CALLAN US MCV-USMCCO		RUSSELL MICROCAP VALUE		Traditional		70.0		102,579,000		0.9%		$   718,053.00		0.6		124,564,000		0.9%		$   871,948.00		0.7		127,489,000		0.9%		$   803,187		0.6		$   124,286,000.00		0.9%		$   767,828.57		0.7		$   167,201,000.00		1.3%		$   978,594.00		0.9		$   196,394,000.00		1.5%		$   1,174,669.51		1.1												99.4%		100.0%		100.0%		100.0%

		592F		PERS-COLUMBIA WANGER-USSCCO		RUSSELL 2500 INDEX		Traditional		35.3		731,100,000		6.5%		$   2,581,647.69		2.3		883,759,000		6.6%		$   2,943,062.00		2.3		793,655,000		5.7%		$   2,597,317		2.0		$   737,255,000.00		5.5%		$   2,547,247.00		2.0				0.0%		$   41,466.00		0.0				0.0%		$   - 0		0.0												14.57%		14.11%		13.47%		12.09%

		59E6		PERS-EAM US MCG-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		50.0		127,694,000		1.1%		$   638,470.00		0.6		126,555,000		0.9%		$   759,811.00		0.5		148,600,000		1.1%		$   667,454		0.5		$   119,182,000.00		0.9%		$   620,273.00		0.4		$   151,396,000.00		1.2%		$   686,752.00		0.6		$   190,897,000.00		1.5%		$   836,976.02		0.7

		59B9		PERS-JACKSON SQUARE-USLCGR		RUSSELL 1000 GROWTH		Traditional		41.4		558,559,000		5.0%		$   2,313,925.28		2.1		720,044,000		5.4%		$   2,736,813.97		2.2		808,249,000		5.8%		$   3,181,017		2.4				0.0%		$   293,315.08		0.0				0.0%				0.0				0.0%				0.0

		59B5		PERS-NEXT CENTURY MC-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		86.8		145,019,000		1.3%		$   1,259,137.42		1.1		96,536,000		0.7%		$   1,259,749.00		0.6		84,454,000		0.6%		$   657,537		0.5				0.0%		$   91,047.00		0.0				0.0%				0.0				0.0%				0.0

		59E5		PERS-NEXT CENTURY SC-USSCGR		RUSSELL 2000 GROWTH		Traditional		86.8		128,599,000		1.1%		$   1,116,569.64		1.0		0		0.0%		$   1,038,873.50		0.0		111,904,000		0.8%		$   872,861		0.7				0.0%		$   421,105.92		0.0				0.0%				0.0				0.0%				0.0

		598X		PERS-PIMCO-USLCCO		RUSSELL 1000		Traditional		14.8		622,125,000		5.5%		$   922,968.16		0.8		529,703,000		4.0%		$   795,384.00		0.6				0.0%		$   1,723,037		0.0				0.0%		$   - 0		0.0				0.0%		 		0.0				0.0%		 		0.0

		592G		PERS-WELLINGTON-USSCCO		RUSSELL 2000		Traditional		59.2		356,003,000		3.2%		$   2,108,112.23		1.9		444,836,000		3.3%		$   2,508,994.96		2.0		397,695,000		2.8%		$   2,289,934		1.7		$   376,162,000.00		2.8%		$   2,234,912.19		1.7		$   505,178,000.00		3.8%		$   2,653,583.21		2.3		$   436,470,000.00		3.4%		$   2,905,120.48		2.0

		59AE		PERS-WELLS CAPITAL-USLCGR		RUSSELL 1000 GROWTH		Traditional		26.0		754,029,000		6.7%		$   1,960,475.40		1.7		965,603,000		7.2%		$   2,317,026.06		1.9				0.0%		$   713,080		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0

		59BY		PYRAMIS LARGE CAP CORE		RUSSELL 1000		Traditional		28.0		368,383,000		3.3%		$   1,031,472.40		0.9				0.0%		$   486,584.07		0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0

				Total								11,277,174,000		100%		$   27,647,033.39		24.5		13,357,708,352		100%		$   29,431,069.38		19.7		$   14,013,806,000.00		100%		$   26,802,839		15.6		$   13,322,744,101.28		100%		$   17,115,533.93		12.5		$   13,156,489,000.00		100%		$   15,910,878.39		12.8		$   13,019,084,000.00		100%		$   17,158,842.88		12.1

																		0.00245								0.00220								0.00191								0.0013						 		0.0012						 		0.0013										1.605%

																		0.00316								0.00275								0.00176								0.0012								0.0011								0.0011

												Passive		31.1%				0.1				34.5%				0.1				35.5%				0.1				34.4%				0.1				24.8%				0.0				28.8%				0.0										1.303%

												Systematic		9.5%				2.6				17.3%				3.0				36.4%				4.0				45.1%				4.6				56.5%				5.3				55.9%				5.3										0.302%

												Traditional		58.8%				21.6				48.2%				16.6				28.1%				11.5				20.6%				7.8				18.7%				7.5				15.0%				6.9										0.110%

																		1.54912														21 managers

																		1.31699
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		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight				Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont												Weight

		592Q		GENESIS				Traditional				$   598,634,000		5.0%		$   3,618,936.12		3.0		$   704,276,000		4.5%		$   3,723,862.00		2.38		$   647,263,000		4.3%		$   3,822,084		2.53		$   602,321,000.00		4.7%		$   3,359,407.52		2.61		$   623,393,000		3.9%		$   3,415,839.43		2.16		$   435,101,000		3.0%		$   3,415,839.43		2.32

		592S		ACADIAN		ACWI IMI X-US		Systematic				$   769,356,000		6.5%		$   2,622,097.53		2.2		$   994,778,000		6.4%		$   2,999,209.00		1.92		$   890,090,000		5.9%		$   3,021,364		2.00		$   837,144,000.00		6.5%		$   2,801,282.81		2.18		$   1,068,717,000		6.8%		$   3,124,291.86		1.97		$   811,327,000		5.5%		$   3,124,291.86		2.12												2013-06                     28 Mandates		2014-06                            28 Mandates		2015-06                                   32 Mandates		2016-06                                            24 Mandates		2017-06                                            24 Mandates		2018-06                                            24 Mandates

		596B		BRANDES		ACWI IMI X-US		Traditional				$   732,972,000		6.2%		$   2,670,335.00		2.2		$   935,233,000		6.0%		$   3,276,735.00		2.09		$   908,539,000		6.0%		$   3,359,306		2.22		$   805,705,000.00		6.3%		$   3,144,586.00		2.44		$   958,111,000		6.1%		$   3,391,259.00		2.14		$   860,045,000		5.8%		$   3,391,259.00		2.30										Passive		13.8%		13.0%		12.2%		9.3%		0.0%		0.0%

		596F		TT INTERNATIONAL		WORLD X-US Growth		Traditional				$   575,985,000		4.8%		$   1,791,339.19		1.5		$   706,927,000		4.5%		$   2,062,861.15		1.32		$   712,559,000		4.7%		$   2,116,132		1.40		$   632,551,000.00		4.9%		$   2,045,439.00		1.59		$   - 0		0.0%		$   1,312,456.99		- 0		$   - 0		0.0%		$   1,312,456.99		- 0										Systematic		24.2%		24.1%		22.4%		22.9%		48.6%		53.0%

		597N		LAZARD		ACWI IMI X-US		Traditional				$   815,710,000		6.9%		$   957,997.64		0.8		$   1,014,447,000		6.5%		$   1,258,676.34		0.80		$   995,503,000		6.6%		$   1,266,660		0.84		$   923,327,000.00		7.2%		$   1,316,644.38		1.02		$   930,092,000		5.9%		$   1,024,602.63		0.65		$   906,698,000		6.2%		$   1,024,602.63		0.70										Traditional		65.5%		62.9%		65.3%		67.7%		51.4%		47.0%

		598V		ARROWSTREET		ACWI IMI X-US		Systematic				$   1,134,441,000		9.5%		$   3,572,697.46		3.0		$   1,464,874,000		9.4%		$   4,235,741.44		2.71		$   1,262,125,000		8.3%		$   3,767,912		2.49		$   1,199,111,000.00		9.3%		$   6,010,794.18		4.67		$   1,448,386,000		9.2%		$   6,553,690.54		4.14		$   1,536,634,000		10.4%		$   6,553,690.54		4.45										Fees		40.5		43.0		37.0		36.0		34.0		36.0

		599X		PYRAMIS   		ACWI IMI X-US		Traditional				$   1,015,264,000		8.5%		$   3,820,887.86		3.2		$   1,238,288,000		7.9%		$   4,350,941.00		2.78		$   1,119,070,000		7.4%		$   4,180,839		2.76		$   841,179,000.00		6.5%		$   3,577,104.80		2.78		$   - 0		0.0%		$   1,910,431.07		- 0		$   - 0		0.0%		$   1,910,431.07		- 0

		599Y		WALTER SCOTT		MSCI WORLD X -US		Traditional				$   664,845,000		5.6%		$   2,338,975.33		2.0		$   758,950,000		4.8%		$   2,543,509.00		1.63		$   754,237,000		5.0%		$   2,614,413		1.73		$   759,242,000.00		5.9%		$   2,548,755.53		1.98		$   774,956,000		4.9%		$   2,522,717.97		1.59		$   782,557,000		5.3%		$   2,522,717.97		1.71

		59A4		ALLIANCE BERNSTEIN		ACWI Value		Traditional				$   752,862,000		6.3%		$   2,725,259.39		2.3		$   984,482,000		6.3%		$   3,479,558.00		2.22		$   1,035,415,000		6.8%		$   3,736,983		2.47		$   781,901,000.00		6.1%		$   3,357,037.29		2.61		$   962,708,000		6.1%		$   3,430,359.07		2.17		$   748,478,000		5.1%		$   3,430,359.07		2.33

		59AX		ARROWSTREET EM		EM		Systematic				$   421,550,000		3.5%		$   2,860,600.89		2.4		$   472,763,000		3.0%		$   2,892,293.00		1.85		$   467,963,000		3.1%		$   3,063,657		2.02		$   401,305,000.00		3.1%		$   2,535,508.76		1.97		$   508,989,000		3.2%		$   2,987,775.98		1.89		$   468,403,000		3.2%		$   2,987,775.98		2.03

		59AY		AQR 		MSCI WORLD X -US		Traditional				$   907,714,000		7.6%		$   3,528,792.89		3.0		$   1,120,791,000		7.2%		$   4,100,175.00		2.62		$   1,076,968,000		7.1%		$   4,159,541		2.75		$   904,490,000.00		7.0%		$   3,775,778.08		2.93		$   1,085,946,000		6.9%		$   3,236,234.00		2.05		$   780,163,000		5.3%		$   3,236,234.00		2.20

		59ACA14		NORTHERN TRUST INT'L EQUITY		MSCI WORLD X -US IMI		Traditional				$   243,685,000		2.1%		$   959,863.00		0.8		$   304,506,000		1.9%		$   1,162,919.00		0.74		$   1		0.0%		$   791,112		0.52		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DP		UBS 		MSCI ACWI Growth Net		Traditional				$   422,349,000		3.6%		$   969,220.98		0.8		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		 		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DQ		VICTORY				Traditional				$   195,603,000		1.6%		$   1,486,817.54		1.3		$   235,419,000		1.5%		$   1,766,142.00		1.13		$   235,787,000		1.6%		$   1,791,246		1.18		$   233,064,000.00		1.8%		$   1,834,579.00		1.43		$   - 0		0.0%		$   1,183,045.00		- 0		$   - 0		0.0%		$   1,183,045.00		- 0

		59DR		DIMENSIONAL SMALL CAP VALUE				Systematic				$   226,810,000		1.9%		$   1,323,940.00		1.1		$   305,494,000		2.0%		$   1,878,718.00		1.20		$   288,032,000		1.9%		$   1,871,624		1.24		$   261,231,000.00		2.0%		$   1,800,937.07		1.40		$   339,734,000		2.1%		$   2,042,962.15		1.29		$   281,941,000		1.9%		$   2,042,962.15		1.39

		59DS		HARRIS				Traditional				$   233,301,000		2.0%		$   1,986,958.00		1.7		$   295,754,000		1.9%		$   2,518,325.00		1.61		$   291,553,000		1.9%		$   2,526,636		1.67		$   255,142,000.00		2.0%		$   2,390,841.00		1.86		$   339,097,000		2.1%		$   2,673,020.00		1.69		$   269,413,000		1.8%		$   2,673,020.00		1.81

		59DU		PYRAMIS				Traditional				$   295,875,000		2.5%		$   2,164,735.61		1.8		$   373,711,000		2.4%		$   2,610,129.00		1.67		$   365,109,000		2.4%		$   2,623,228		1.73		$   300,427,000.00		2.3%		$   2,440,491.52		1.90		$   358,116,000		2.3%		$   2,443,442.00		1.54		$   1		0.0%		$   2,443,442.00		1.66

		59DW		TEMS				Systematic				$   212,237,000		1.8%		$   387,186.74		0.3		$   240,909,000		1.5%		$   391,596.53		0.25		$   216,068,000		1.4%		$   390,736		0.26		$   - 0		0.0%		$   77,922.56		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59E'8		SSGA				Passive				$   1,644,111,000		13.8%		$   482,885.35		0.4		$   2,042,349,000		13.0%		$   569,943.90		0.36		$   1,849,001,000		12.2%		$   574,346		0.38		$   1,201,926,000.00		9.3%		$   418,026.00		0.32		$   - 0		0.0%		$   218,404.00		- 0		$   - 0		0.0%		$   218,404.00		- 0

		59FZ		DFA EM Small Cap EM				Systematic				$   114,188,000		1.0%		$   762,356.26		0.6		$   132,330,000		0.8%		$   782,341.00		0.50		$   130,042,000		0.9%		$   862,300		0.57		$   122,709,000.00		1.0%		$   766,897.00		0.60		$   146,667,000		0.9%		$   904,198.00		0.57		$   154,694,000		1.1%		$   904,198.00		0.61

		59G7		WILLIAM BLAIR				Traditional				$   186,549,000		1.6%		$   1,383,242.00		1.2		$   218,904,000		1.4%		$   1,408,269.00		0.90		$   216,857,000		1.4%		$   1,343,583		0.89		$   192,994,000.00		1.5%		$   1,328,477.33		1.03		$   232,599,000		1.5%		$   1,438,059.00		0.91		$   236,439,000		1.6%		$   1,438,059.00		0.98

				WESTWOOD				Traditional				$   137,291,000		1.2%		$   960,604.00		0.8		$   172,839,000		1.1%		$   - 0		- 0		$   166,038,000		1.1%		$   1,067,655		0.71		$   260,546,000.00		2.0%		$   1,476,514.00		1.15		$   327,998,000		2.1%		$   2,001,614.00		1.26		$   323,149,000		2.2%		$   2,001,614.00		1.36

		59HL		EAM GLOBAL MICRO				Traditional						0.0%						$   103,078,000		0.7%		$   - 0		- 0		$   114,735,000		0.8%		$   516,448		0.34		$   122,016,000.00		0.9%		$   565,666.00		0.44		$   143,052,000		0.9%		$   652,919.00		0.41		$   153,529,000		1.0%		$   652,919.00		0.44

		59HM		DFA GLOBAL MICRO				Systematic				$   - 0		0.0%						$   153,933,000		1.0%		$   101,992.00		0.07		$   139,919,000		0.9%		$   1,044,112		0.69		$   129,241,000.00		1.0%		$   963,527.77		0.75		$   167,720,000		1.1%		$   - 0		- 0		$   166,825,000		1.1%		$   - 0		- 0																						OPERF Public Equity (net)		MSCI ACWI IMI (Net)				Date		1-Year Excess Return (net)		3 -year Rolling Excess Return (net)		5 -year Rolling Excess Return (net)

		59HF		WILLIAM BLAIR II				Traditional		86.8		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   150,830,000		1.0%		$   1,242,324		0.82		$   134,841,000.00		1.0%		$   1,293,352.77		1.00		$   152,010,000		1.0%		$   - 0		- 0		$   148,873,000		1.0%		$   - 0		- 0																				2008		-42.57%		-42.34%				CY 2008		-0.23%

		59GW		LAZARD CEF				Traditional		14.8		$   - 0		0.0%						$   336,801,000		2.2%		$   701,852.00		0.45		$   654,311,000		4.3%		$   1,927,748		1.27		$   581,748,000.00		4.5%		$   2,644,018.37		2.05		$   1,245,591,000		7.9%		$   3,248,737.00		2.05		$   1,271,425,000		8.6%		$   3,248,737.00		2.21																				2009		36.91%		36.41%				CY 2009		0.50%

		59GV		WELLS CAP CEF				Traditional		59.2		$   - 0		0.0%						$   339,272,000		2.2%		$   1,223,537.44		0.78		$   441,730,000		2.9%		$   1,824,323		1.21		$   387,587,000.00		3.0%		$   1,998,544.10		1.55		$   - 0		0.0%		$   1,012,299.00		- 0		$   - 0		0.0%		$   1,012,299.00		- 0																				2010		15.69%		14.35%				CY 2010		1.34%

		 		LACM LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		 				$   - 0		0.0%		$   - 0		- 0		$   889,565,000		5.6%		$   1,078,941.00		0.68		$   985,113,000		6.7%		$   1,078,941.00		0.73																				2011		-8.23%		-7.89%				CY 2011		-0.34%		0.44%

		 		AQR LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   832,327,000		5.3%		$   423,135.00		0.27		$   900,833,000		6.1%		$   423,135.00		0.29																				2012		17.47%		16.38%				CY 2012		1.09%		0.62%

		 		ARROWSTREET LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   817,651,000		5.2%		$   533,191.00		0.34		$   933,701,000		6.3%		$   533,191.00		0.36																				2013		26.68%		23.55%				CY 2013		3.13%		1.13%		1.07%

		 		ACADIAN LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   858,524,000		5.4%		$   646,296.00		0.41		$   907,151,000		6.2%		$   646,296.00		0.44																				2014		3.31%		3.84%				CY 2014		-0.53%		1.12%		0.82%

		59GY		OST INT'L RiSK PREMIA				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   611,724,000		3.9%		$   - 0		- 0		$   667,527,000		4.5%		$   - 0		- 0																				2015		-1.75%		-2.19%				CY 2015		0.44%		0.88%		0.64%

		 		 				 		28.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0																				2016		9.80%		8.36%				CY 2016		1.44%		0.43%		1.04%

				Total								$   11,878,983,000		104%		$   43,375,728.78		36.5		$   15,651,108,000		100%		$   50,039,325.80		29.6		$   15,129,744,001.00		100%		$   55,506,311		34.2		$   12,871,748,000.00		100%		$   54,472,132.84		39.6		$   15,823,673,000		100%		$   53,409,920.69		28.0		$   14,730,019,001		100%		$   53,409,920.69		30.1																				2017								YTD 2017		1.29%		0.86%		0.98%

																		0.00365								0.0032								0.0037								0.0042								0.0034								0.0036

																		0.00405								0.0043								0.0037								0.0036								0.0052								0.0052

												Passive		13.8%				0.1				13.0%				0.1		 		12.2%				0.1				9.3%				0.1		 		0.0%				0.0		 		0.0%				0.0

												Systematic		24.2%				2.6				24.1%				3.0		 		22.4%				4.0				22.9%				4.6				48.6%				5.3				53.0%				5.3

												Traditional		65.5%				21.6				62.9%				16.6				65.3%				11.5				67.7%				7.8				51.4%				7.5				47.0%				6.9



																28 managers								28 managers								28 managers																23 managers								23 managers



																																																																										Period ending 9/30/17		Market Value		1 month		3 month		YTD

																																																																										Los Angeles Capital Management		$   927,844,000		1.15%		4.30%		15.68%

																																																																										Acadian		$   879,245,000		0.19%		2.41%		N/A

																																																																										AQR		$   857,080,000		-0.26%		2.96%		N/A

																																																																										Arrowstreet		$   857,228,000		1.29%		4.84%		N/A

																																																																										OPERF Global Low Volatiltiy		$   3,521,397,000		0.60%		3.63%		15.82%

																																																																										MSCI ACWI IMI Minimum Volatility (net)				0.29%		2.84%		13.34%

																																																																										MSCI ACWI IMI (net)				2.14%		5.32%		17.24%

																																																																										 

																																																																										Source: State Street















OPERF Domestic Equity

Passive	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.3109215127832558	0.3454260175718124	0.35452909794812348	0.34352239787911409	0.24837477536750116	0.28789521597679224	Systematic	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	9.5405196372779194E-2	0.17250024773999498	0.36440771336494882	0.45095109953364176	0.56478525539754565	0.55937875506448842	Traditional	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.5877951337808569	0.48207373468819265	0.28106318868692776	0.20552650258724406	0.18683996923495322	0.14995425177378072	Fees	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	31.6	27.5	17.600000000000001	12	11	11	% Allocation by Strategy Type

Fee (bps)

OPERF Domestic Equity

Large/Mid Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.29326779918444107	0.24800237173051282	0.21542891345862789	0.25595035642462521	Large/Mid Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.28504916213937992	0.32330725346880268	0.43504220052710879	0.50032748128531623	Large/Mid Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.27015367502532106	0.28762680683589831	0.21478833087884905	0.12279962653064566	Small Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	4.7722683005511843E-2	5.8888020254469084E-2	5.4544711122731397E-2	5.458455063550869E-2	Small Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	6.2342303133746099E-2	6.5474254785128444E-2	5.5580261350842167E-2	5.7392230473509824E-2	Small Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	3.5586220448491794E-2	1.6701292925188706E-2	2.461558266184076E-2	8.9457546503943757E-3	% Allocation by Strategy Type

OPERF Global/International Equity

Passive	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.1384050301275791	0.13049229485861322	0.12220966857587216	9.3377061141967671E-2	0	0	Systematic	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.24232562669716762	0.24056322402222258	0.22434213029484559	0.22924166942982413	0.48598097293845743	0.53049144060639086	Traditional	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.654823649465615	0.62894448111916412	0.65344820112928226	0.6773812694282082	0.51401902706154257	0.46950855939360925	Fees	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	40.5	43	37	36	34	36	% Allocation by Strategy Type

Fee (bps)

OPERF Public Equity Excess Return



1-Year Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	-2.3000000000000242E-3	5.0000000000000044E-3	1.3400000000000023E-2	-3.4000000000000002E-3	1.0899999999999993E-2	3.1299999999999994E-2	-5.2999999999999992E-3	4.3999999999999977E-3	1.440000000000001E-2	1.2899999999999995E-2	3 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	4.4000000000000003E-3	6.1999999999999998E-3	1.1299999999999999E-2	1.1200000000000015E-2	8.8000000000000023E-3	4.2999999999999983E-3	8.5999999999999965E-3	5 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	1.0699999999999999E-2	8.199999999999999E-3	6.4000000000000029E-3	1.0399999999999993E-2	9.8000000000000032E-3	









Fee Reduction

								2013-11								2015-06								2016-09

				Strategy Type		Fees		Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont

		DEF 59DX SP 400		Passive		0.0		325,094,000		2.2%		0.0				502,706,505		3.6%		0.0				535,819,000		4.1%		0.0														Fee Cont		2013-11		2015-06		2016-09

		DEF 59DY SP 500		Passive		0.0		1,532,058,000		10.5%		0.0				1,808,746,776		12.9%		0.0				1,953,376,000		14.9%		0.0														Passive		0.1		0.1		0.1

		DEF NORTHERN TRUST		Traditional		50.0		781,425,000		5.3%		2.7						0.0%		0.0						0.0%		0.0														Traditional		23.3		12.6		7.6

		DEF PYRAMIS LCC		Traditional		28.0		424,423,000		2.9%		0.8						0.0%		0.0						0.0%		0.0														Systematic		1.3		2.9		3.4

		DEF WELLS CAP LCC		Traditional		38.0		900,997,000		6.2%		2.3						0.0%		0.0						0.0%		0.0														Total		24.6		15.6		11.1

		DEF 598W AJO		Traditional		19.2		1,139,200,844		7.8%		1.5				1,221,516,561		8.7%		1.7				1,186,633,000		9.0%		1.7

		DEF 59AS AQR SCV		Traditional		72.0		242,776,000		1.7%		1.2						0.0%		0.0				0		0.0%		0.0														Asset		2013-11				2016-09

		DEF 59GS Callan Monthly		Traditional		70.0		117,465,000		0.8%		0.6				127,488,733		0.9%		0.6				134,149,000		1.0%		0.7														Passive		27%		35%		34%

		DEF 59B9 Delaware		Traditional		41.4		663,620,000		4.5%		1.9				808,248,725		5.8%		2.4				0		0.0%		0.0														Traditional		62%		30%		18%

		DEF 59GR DFA Microcap Value		Systematic		70.0		189,119,000		1.3%		0.9				198,087,112		1.4%		1.0				202,624,000		1.5%		1.1														Systematic		11%		35%		48%

		DEF 59E6 EAM		Traditional		50.0		156,177,000		1.1%		0.5				148,600,332		1.1%		0.5				128,718,000		1.0%		0.5

		DEF 598U MFS		Traditional		28.9		1,032,195,000		7.1%		2.0						0.0%		0.0						0.0%		0.0

		DEF 59GX MSCI Risk Premia		Systematic		1.5		628,510,083		4.3%		0.1				707,525,393		5.0%		0.1				2,147,519,000		16.4%		0.2

		DEF 59B5 Next Century Micro		Traditional		86.8		185,832,000		1.3%		1.1				84,454,234		0.6%		0.5				0		0.0%		0.0

		DEF 59E5 Next Century Small		Traditional		86.8		151,266,000		1.0%		0.9				111,903,716		0.8%		0.7				0		0.0%		0.0

		DEF R1000 PIMCO		Traditional		14.8		706,763,000		4.8%		0.7						0.0%		0.0				Dec-99		0.0%		0.0

		DEF 596M BR R1000G		Passive		0.8		1,163,856,000		8.0%		0.1				1,408,097,579		10.0%		0.1				936,756,000		7.1%		0.1

		DEF 596N BR R1000V		Passive		0.8		761,649,000		5.2%		0.0				882,065,941		6.3%		0.1				723,423,000		5.5%		0.0

		DEF 59DZ R2000		Passive		0.0		214,550,000		1.5%		0.0				366,684,180		2.6%		0.0				379,644,000		2.9%		0.0

		DEF 59GA Russell Fundamental		Systematic		5.5		805,020,000		5.5%		0.3				1,271,921,041		9.1%		0.5				0		0.0%		0.0

		DEF 59AR Boston Company		Traditional		80.0		278,403,000		1.9%		1.5				245,202,253		1.7%		1.4				255,812,000		1.9%		1.6

		DEF 592F Columbia Wanger		Traditional		35.3		837,809,000		5.7%		2.0				793,655,055		5.7%		2.0				0		0.0%		0.0

		DEF 592G Wellington Monthly		Traditional		59.2		434,012,000		3.0%		1.8				397,694,934		2.8%		1.7				410,971,000		3.1%		1.9

		DEF 59AE Wells Cap		Traditional		26.0		965,494,417		6.6%		1.7						0.0%		0.0				0		0.0%		0.0

		59HQ DFA US LARGE CORE		Systematic		7.0		0		0.0%		0.0				2,721,092,892		19.4%		1.4				3,911,056,000		29.8%		2.1

		59GB AQR 130-30		Traditional		72.0		0		0.0%		0.0				208,113,252		1.5%		1.1				223,410,000		1.7%		1.2

		Total						14,637,714,345		100.0%		24.6				14,013,805,214		100.0%		15.6				13,129,910,000		100.0%		11.1





















Passive	2013-11	2015-06	2016-09	0.10523528221092242	0.13073756827173366	0.10115402161934089	Traditional	2013-11	2015-06	2016-09	23.250175685869326	12.593854204853461	7.5757692426893897	Systematic	2013-11	2015-06	2016-09	1.2712848936688845	2.9689696527978997	3.410712678152402	Fee Contribution (bps) by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	% Allocation by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	Fees (RHS)	24.626695861749134	15.693561425923093	11.087635942461134	% Allocation by Strategy Type

Fee  (bps)



Synthetic exchange flows

																Equitizing/Bondizing Cash using Exchange Traded Futures

																		 

														$100 MM

														Synthetic Portfolio				 

														OST Initial Margin ($5 mm)																								Chicago Mercantile Exchange (CME)

																		VARIATION MARGIN						Citigroup														 

																		Futures drop in Price						Futures Commission Merchant (FCM)						Futures drop in Price								Futures Exchange

																		T+1 Cash Outflow from OST						 						T+1 Cash Outflow from OST

																		 						 						 

														Cash Investment																 

														($95 mm)				Futures increase in Price						OST Initial Margin ($5 mm)						Futures increase in Price

								100% Equitized or						 				T+1 Cash Inflow to OST						held at FCM						T+1 Cash Inflow to OST

								100% Bond-ized 						 

								with Futures

						 























Bloomberg Work Order Flow



				STOCKS



		 		Jan-00		OM <GO>										Jan-00		EMSX <GO>				TRITON SHOULD BE LAUNCHED

								Import Orders		Top tool bar										Trades should appear in New Orders Tab

								Drag and Drop Excel positions												Click on green RTE button

								Import   		Bottom tool bar										Pop Up Box Appears

								Left Click on Order row (bottom after buys and sells)												Select ITG (#113) From broker drop down button

								 and    Send to Desk/basket												Under Instructions Field write either 59DX, 59DY, or 59GA

																				Click on green Route button

						 														TRADES SHOULD NOW APPEAR IN TRITON



		 		Jan-00		EMSX <GO>

								Trades should appear in Completed Orders Tab								If Status show Working then 										Go to Working tab in EMSX

								Highlight trades 								 Highlight Trades in Routes tab		2) Actions								Highlight order and right click

								2) Actions		Top tool bar										Routing								2) Actions		Top tool bar

										Order Management												Cancel Route(s)								Order Management

												Auto Allocate																				Auto Allocate





		 		Jan-00		MOM <GO>

								Settlement tab

								"400" or "500"

								Highlight trades 

								2) Actions

										Send

												Selected

								3) View

										Released







				FUTURES



				Jan-00		OI <GO>												 

								Drag and Drop Excel positions										 

								1) Send To Desk

								Compliance Pop Up Box Flashes





						EMSX <GO>

								Trades should appear in New Orders Tab												If you want to Cancel Trades:		 

								Click on green RTE button												If Status Shows Working then

								Pop Up Box Appears												 Highlight Trades in Routes tab		2) Actions

								Select CITF from broker drop down button																Routing

								Under Instructions Field write either CRP 910, CRP 911, CRP 912, CRP 913																		Cancel Route(s)

								Click on green Route button, Pop-Up appears and re-affirm trade												OM <GO>

								TRADES SHOULD NOW APPEAR IN TRITON												Left Click and Cancel Order







						EMSX <GO>

								Trades should appear in New Orders Tab

								Click on green RTE button

								Pop Up Box Appears

								Select ITG (#113) From broker drop down button

								Under Instructions Field write either 59DX or 59DY

								Click on green Route button



								TRADES SHOULD NOW APPEAR IN TRITON





						FUTURES ROLL

						MAV <GO>

						BUY		Jan-00		Top tool bar

								"400" or "500"

								"400" or "500"		Bottom tool bar

								"400" or "500"

								"400" or "500"







OITP

		Return Details ( OREGON INTERMEDIATE TERM POOL - Since Incept )

		RETURN TYPE: Total

		OREGON INTERMEDIATE TERM POOL - 59C4 As of 28-Feb-13

		Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		ROR				ROR (Benchmark)				ROR (Excess)

		    2010-08-31		0.00		10,019,146.38		9,999,565.00		19,581.38		0.530		1.00530		0.514		1.00514		0.016

		    2010-09-30		10,019,146.38		25,113,770.46		14,997,388.34		97,235.74		0.710		1.00710		0.339		1.00339		0.371

		    2010-10-31		25,113,770.46		35,173,890.88		9,996,945.10		63,175.32		0.164		1.00164		0.424		1.00424		(0.260)

		    2010-11-30		35,173,890.88		45,059,609.73		9,996,069.88		(110,351.03)		(0.272)		0.99728		(0.427)		0.99573		0.155

		    2010-12-31		45,059,609.73		59,672,801.07		14,994,774.82		(381,583.48)		(0.654)		0.99346		(0.588)		0.99412		(0.066)

		    2011-01-31		59,672,801.07		70,062,532.69		9,993,938.46		395,793.16		0.562		1.00562		0.350		1.00350		0.212

		    2011-02-28		70,062,532.69		70,301,455.56		(6,095.44)		245,018.31		0.347		1.00347		(0.119)		0.99881		0.466

		    2011-03-31		70,301,455.56		70,430,029.83		10,648.81		117,925.46		0.169		1.00169		(0.008)		0.99992		0.177

		    2011-04-30		70,430,029.83		91,185,385.38		19,996,066.29		759,289.26		1.006		1.01006		0.788		1.00788		0.218

		    2011-05-31		91,185,385.38		91,747,852.00		(3,966.56)		566,433.18		0.601		1.00601		0.683		1.00683		(0.082)

		    2011-06-30		91,747,852.00		91,568,894.78		(3,991.03)		(174,966.19)		(0.188)		0.99812		(0.015)		0.99985		(0.173)

		    2011-07-31		91,568,894.78		102,704,601.22		9,995,581.75		1,140,124.69		1.174		1.01174		0.732		1.00732		0.442

		    2011-08-31		102,704,601.22		102,460,467.56		(4,467.65)		(239,666.01)		(0.236)		0.99764		0.508		1.00508		(0.744)

		    2011-09-30		102,460,467.56		101,777,600.78		(4,457.03)		(678,409.75)		(0.653)		0.99347		(0.287)		0.99713		(0.366)

		    2011-10-31		101,777,600.78		102,359,930.05		(4,427.33)		586,756.60		0.577		1.00577		0.266		1.00266		0.311

		    2011-11-30		102,359,930.05		102,262,120.34		(4,452.66)		(93,357.05)		(0.094)		0.99906		(0.130)		0.99870		0.036

		    2011-12-31		102,262,120.34		102,635,218.79		(4,448.40)		377,546.85		0.352		1.00352		0.249		1.00249		0.103

		    2012-01-31		102,635,218.79		103,837,564.66		(4,464.63)		1,206,810.50		1.222		1.01222		0.562		1.00562		0.660

		    2012-02-29		103,837,564.66		104,318,565.69		(4,516.93)		485,517.96		0.438		1.00438		(0.071)		0.99929		0.509

		    2012-03-31		104,318,565.69		104,688,616.40		(4,537.86)		374,588.57		0.354		1.00354		(0.077)		0.99923		0.431

		    2012-04-30		104,688,616.40		105,417,541.42		(4,553.95)		733,478.97		0.714		1.00714		0.433		1.00433		0.281

		    2012-05-31		105,417,541.42		105,576,179.88		(4,585.66)		163,224.12		0.155		1.00155		0.111		1.00111		0.044

		    2012-06-30		105,576,179.88		102,717,578.87		(3,097,817.78)		239,216.77		0.233		1.00233		0.052		1.00052		0.181

		    2012-07-31		102,717,578.87		103,696,840.76		(4,294.22)		983,556.11		0.958		1.00958		0.529		1.00529		0.429

		    2012-08-31		103,696,840.76		120,563,780.20		16,264,467.13		602,472.31		0.473		1.00473		0.149		1.00149		0.324

		    2012-09-30		120,563,780.20		151,359,226.62		30,045,167.72		750,278.70		0.508		1.00508		0.113		1.00113		0.395

		    2012-10-31		151,359,226.62		151,770,466.46		22,324.85		388,914.99		0.257		1.00257		(0.030)		0.99970		0.287

		    2012-11-30		151,770,466.46		152,326,401.10		27,287.60		528,647.04		0.348		1.00348		0.202		1.00202		0.146

		    2012-12-31		152,326,401.10		152,342,533.41		71,588.17		(55,455.86)		(0.037)		0.99963		(0.018)		0.99982		(0.019)

		    2013-01-31		152,342,533.41		162,720,899.54		10,243,662.24		134,703.89		0.082		1.00082		(0.080)		0.99920		0.162

		    2013-02-28		162,720,899.54		165,523,464.05		2,002,262.29		800,302.22		0.482		1.00482		0.824		1.00824		(0.342)

												 		4.62%				2.33%

		11:12

		11-Mar-13





Contacts

		FIRM		NAME		Tel. #		E-mail

		Able Noser		Carol Degannes		(646) 432-4124		cdegannes@abelnoser.com

		Able Noser		William Hines		(646) 432-4103		whines@ablenoser.com

		ITG		Michael Holstein		(415) 645-5900		michael.holstein@itg.com

		ITG		Chris Antipa		(415) 645-5901		chris.antipa@itg.com

		ITG		Eric Walcott		(212) 444-6171		eric.walcott@itg.com

		ITG		Operations (Maria Lagonigro)		(212) 444-6450		itg_ops@itg.com

		CitiGroup		Bob Parks (trader)		(312) 516-6167		robert.s.parks@citi.com

		CitiGroup		Dino Sanfelipo (trader)		(312) 516-6167

		CitiGroup		Paul Thiese (trader)		(312) 516-6167

		CitiGroup		Earl Morales (trader)		(312) 516-6167

		CitiGroup		Mary Baumgartner (Collateral)		(312) 516-6033		mary.baumgartner@citi.com		chicago.clientsrvcgrp@citi.com

		CitiGroup		Donna Delk(Collateral)		(312) 516-6250		donna.delk@citi.com

		CitiGroup		Jim Collins		(312) 516-6185

		Bloomberg		Jess Kletz		(415) 617-7081		AIM

		Bloomberg		Jenny Sassouni		(415) 617-7079		Core Terminal Report		Not Enterprise PORT

		Bloomberg		James Feliz		(415) 617-7009		Core

		Bloomberg		Scott Sorensen		(415) 617-7278		ssorensen7@bloomberg.net		West Coast Account Manager

		State Street		Jeff Shaw		(510) 337-5716		jdshaw@statestreet.com

		State Street		Marco Jiminez		(617) 664-9389		mvjimenez@statestreet.com								 

		SSB  		Allan Adraneda		(617) 664-9692		aladraneda@statestreet.com

		SSB STOCKS		Jean Souther		(617) 664-9693		JTSouther@statestreet.com

		SSB		Andy DeManbro		(617) 664-9689		ardemambro@statestreet.com

		SSB FUTURES				(617) 774-0167		TSY Purchase " P.A. ONLY"

		Barclays		Stephen Rosenblatt		(212) 526-3588		stephen.rosenblatt@barcap.com

		Barclays		Melanie Lambert		(212) 526-3588		melanie.lambert@barcap.com

		Frank Russell		Alex Frink		(206) 505-2076		Afrink@russell.com

		Frank Russell		Steve Tripp		(206) 505-2074		Stripp@russell.com

		 		 		 		 

		SSB Futures

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail

		SSB Futures		9-1-617-774-0167		Fax

		SSB Stocks

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail



mailto:cdegannes@abelnoser.commailto:stephen.rosenblatt@barcap.commailto:Afrink@russell.commailto:Stripp@russell.commailto:aladraneda@statestreet.commailto:ardemambro@statestreet.commailto:DeWitt.Miller@mscibarra.commailto:itg_ops@itg.commailto:michael.holstein@itg.commailto:whines@ablenoser.commailto:chris.antipa@itg.commailto:robert.s.parks@citi.commailto:ssorensen7@bloomberg.netmailto:eric.walcott@itg.commailto:mary.baumgartner@citi.commailto:chicago.clientsrvcgrp@citi.commailto:donna.delk@citi.commailto:JTSouther@statestreet.commailto:jdshaw@statestreet.commailto:mvjimenez@statestreet.commailto:melanie.lambert@barcap.com

Trading Instructions

		59DX Account is the S&P 400 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DX

		Account Name		Oregon State Treasury - 59DX

		59DY Account is the S&P 500 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DY

		Account Name		Oregon State Treasury - 59DY

		59DZ Account is the Russell 2000 Synthetic Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DZ

		Account Name		Oregon State Treasury - 59DZ

		59GA Account is the Russell Large Compay Fundamental Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GA

		Account Name		Oregon State Treasury - 59GA

		59GX Account is the MSCI Risk Premia Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GX

		Account Name		Oregon State Treasury - 59GX





trading flow chart























						My StateStreet								BarraOne																		My StateStreet								BarraOne

						Official Recordkeeper								Manage Risk																		Official Recordkeeper								Manage Risk

						Corporate Actions								Generate Trade Lists																		Corporate Actions								Generate Trade Lists

						Auto upload to BarraOne																										Auto upload to BarraOne













														OST Analytics																										OST Analytics

														Bloomberg Connectivity																										Bloomberg Connectivity

														 Real-time Stock Trade Lists -->																										 Real-time Stock Trade Lists -->

														<-- Real-Time Futures Exposure																										<-- Real-Time Futures Exposure

														<-- Daily Verification/Distribution of Variation Margin																										<-- Daily Verification/Distribution of Variation Margin













														S&P Index Changes																										S&P Index Changes
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														INV ACC COMPLIANCE SCREEN																										INV ACC COMPLIANCE SCREEN

						Limited Custody Bank Back Office								Bloomberg Execution Management System																		Limited Custody Bank Back Office								Bloomberg Execution Management System

						OST Trade Ticket Distribution								Execution Compliance Rule Screens																		OST Trade Ticket Distribution								Execution Compliance Rule Screens

						DTC Confirm/Affirm								Broker Approval Screens																		DTC Confirm/Affirm								Broker Approval Screens

						Trade reconciliation								Bloomberg Trade Routing																		Trade reconciliation								Bloomberg Trade Routing

						Performance Measurement								Allocation Fills & Routing To SSB																		Performance Measurement								Allocation Fills & Routing To SSB









														TRADING PLATFORM																										TRADING PLATFORM

														ITG Inc Pre & Post Trade Analytics																										ITG Inc Pre & Post Trade Analytics

														ITG Inc Trade & Execution																										ITG Inc Trade & Execution

														Trade Routing & Fills from other Brokers																										Trade Routing & Fills from other Brokers
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BlackRock Index funds

		R1 Growth (546761)

																												Fund		S&P 500		Difference				Sec Lending		Security Litigation Payments		Other		Total

												ATTRIBUTIONS														Jun-05		4.97%		4.91%		0.05%				0.01%		0.01%		0.03%		0.05%		0.03%

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY										Jun-05		15.85%		15.79%		0.06%				0.01%		0.03%		0.02%		0.06%		0.02%

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL						Jun-05		5.54%		5.49%		0.04%				0.02%		0.02%		0.01%		0.05%		0.01%

		1998		11.04%		11.04%		0.00%				0.01%		0.00%		-0.01%		0.00%		0.00%						Jun-05		-36.90%		-37.00%		0.10%				0.03%		0.08%		-0.01%		0.10%		-0.01%

		1999		33.19%		33.16%		0.03%				0.01%		-0.03%		0.06%		-0.01%		0.03%						Jul-05		26.80%		26.46%		0.33%				0.09%		0.22%		0.02%		0.33%		0.02%

		2000		-22.40%		-22.43%		0.03%				0.02%		0.01%		0.03%		-0.03%		0.03%						Jul-05		15.20%		15.06%		0.14%				0.02%		0.09%		0.04%		0.15%		0.04%

		2001		-20.37%		-20.42%		0.06%				0.02%		0.02%		-0.02%		0.03%		0.06%																								 

		2002		-27.84%		-27.88%		0.05%				0.02%		0.02%		0.02%		-0.01%		0.05%

		2003		29.78%		29.75%		0.03%				0.01%		0.01%		0.01%		0.00%		0.03%

		2004		6.39%		6.30%		0.09%				0.01%		0.02%		0.00%		0.06%		0.09%						Notes:

		2005		5.32%		5.26%		0.05%				0.01%		0.01%		0.00%		0.03%		0.05%						2005: Other includes +3 bps of trade variance

		2006		9.17%		9.07%		0.09%				0.02%		0.03%		0.03%		0.02%		0.09%						2006: Other includes +2 bps of trade variance

		2007		11.91%		11.81%		0.10%				0.02%		-0.03%		0.03%		0.08%		0.10%						2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2008		-38.19%		-38.44%		0.25%				0.03%		-0.11%		0.01%		0.32%		0.25%						2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2009		37.57%		37.21%		0.36%				0.03%		-0.02%		0.02%		0.33%		0.36%

		2010		16.84%		16.71%		0.13%				0.03%		-0.02%		0.02%		0.10%		0.13%

		2011		2.80%		2.64%		0.16%				0.03%		0.01%		0.01%		0.10%		0.16%

		2012		15.38%		15.26%		0.12%				0.04%		0.03%		-0.01%		0.06%		0.12%



		R1 Value (511153)

												ATTRIBUTIONS

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL

		1998		15.54%		15.44%		0.10%				0.01%		0.03%		0.00%		0.07%		0.10%

		1999		7.45%		7.35%		0.11%				0.01%		0.03%		-0.08%		0.14%		0.11%

		2000		7.23%		7.01%		0.22%				0.01%		-0.02%		0.07%		0.15%		0.22%

		2001		-5.59%		-5.59%		-0.00%				0.02%		-0.01%		0.01%		-0.02%		-0.00%

		2002		-15.52%		-15.52%		-0.00%				0.02%		-0.01%		0.00%		-0.01%		-0.00%

		2003		30.04%		30.03%		0.00%				0.01%		0.00%		0.02%		-0.03%		0.00%

		2004		16.51%		16.49%		0.02%				0.01%		-0.01%		0.01%		0.01%		0.02%

		2005		7.14%		7.05%		0.08%				0.02%		-0.01%		0.03%		0.03%		0.08%

		2006		22.27%		22.25%		0.02%				0.02%		-0.01%		0.00%		0.02%		0.02%

		2007		-0.01%		-0.17%		0.17%				0.03%		0.03%		0.04%		0.07%		0.17%

		2008		-36.74%		-36.85%		0.11%				0.05%		-0.06%		0.01%		0.11%		0.11%

		2009		20.16%		19.69%		0.46%				0.16%		0.10%		0.03%		0.17%		0.46%

		2010		15.73%		15.51%		0.23%				0.03%		-0.01%		0.02%		0.19%		0.23%

		2011		0.48%		0.39%		0.09%				0.03%		0.01%		0.01%		0.04%		0.09%

		2012		17.60%		17.51%		0.09%				0.04%		-0.02%		0.00%		0.07%		0.09%



		** Other includes: (1) Security litigation payments (2) Composite versus Primary Exchange pricing prior to 1/1/2002; and (3) Fees.

		Notes:

		2005: Other includes +3 bps of trade variance

		2006: Other includes +2 bps of trade variance

		2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2011: + 6 bps Sec Lit includes Enron in Jan and Marsh & McLennan in November





130-30

																				Apr-00		 

																				 		Dec-69

																				Jan-00

																				May-00		Dec-69



































								Long		+		Short		+		Long		=		Long/Short













100	0	30	130	0	-30	-30	

Equity Exposure (%)



image1.jpeg







image2.jpeg







image3.jpeg







image5.emf





5









5




image6.emf





0









0




image7.emf





0









0




image8.emf





0









0




image9.emf





1









1




image10.emf





219









219




image11.emf





219









219




image12.emf





A - SSB Stock









A - SSB Stock




image13.emf










image14.emf





5









5




image15.emf





0









0




image16.emf





0









0




image17.emf





130204022896









130204022896




image18.gif







image19.emf



image27.png

LLJ Newport 3 - PROD Core - michael.viteri [HP89/GZ28/U]
Fie Edt Inbox Outbor Blotter Anayss

Tools

Options

Window Help

e & [fa} #PROGRAM
B Navigator 33 T Trader/Account/Side + §8 = 01 (=) Inbox [ ] Blotter £3 505/505 Tickets v | 5/ ~ [#PRGM CASHSUMMARY* ~ [0 & | (g [« [, | % () | i Indigo-PT PALETTE v =0

78 Oregon Stte Treasury

Count € Side %

___soseuv |

Comp (Val)

% Comp (Shrs) Ord Val (+/-)

-4,357.,8

Trd Val (+1)

LvsVal (+) ExpVal (+)

BrchMrk Rizd Pnlbps UnRizd Pnibps Tt PrL bps
I R

Symbol

OdQy TrdQy LvsQy AwgPrc
——-:mm_

[ Blotter 52

505 /505 Tickets +

[ #PRGM TRADING" - [ & | [z [ [« -

| % ()| \/ OPEN/LVE 7 DONE | =|Show/Hide | £ chow Outbor Orcers | a ANALYTICS =

| a BLOOMBERG ~ |  Instinet Algos = | In=inet 671 Dese g Incigo-#1 PALETTE

[] Aggregated Blotter|

>

m

Outbox| 4 Alerts 70

0/0 |57 - @ Default ~ [ & |

Acknowledge 7 Acknowledge All

¥ DoNE_mosAIC oRD os Us[auv o o 2432 2424 24.59 300 2431 243743 243074 0% 1,107,471 0% o
' DoNE_TRANSOCEAN ORD Ric us Jauv o o 045 1045 10,54 5,500 1052 104693 104982 0% 1.612.770 o o
'/ DONE hUNIPER NETWORKS ORD [1pR us Jauv o o 2309 s.e7% 300 22.66 23.9 100 233 22.9387 23.1093 0% 1.647.394 0 o
/ DONE KINDER MORGAN ORD [kt us Jauv o o 71095 -0.89% 500 2100 2118 600 21.00 20,8521 211147 0% 4,593,821 o o
 DoNe L BRANDS ORD s us Jauv o o 7253 o0awW 100 esa0 7455 a0o 7250 72,2875 725377 0% 244,151 0 o
/ DONE  APARTMENT INVESTMEN... A1V us Jauv o o 4336 0.09% 4000 4338 43.05 2200 4338 43.004 433768 0% 278.530 o o
v Done aLLEGIon ORD e us Jauv o o 6708 -0.14% 100 54.63 74.00 200 67.18 66,7128 _67.1741 0% 196,551 0 o
'/ DONE [BED BATH AND BEVOND . sgBY us Jauv o o 40.52 -0.74% 200 4021 40.50 500 40.00 40,4745 _40.4501 o% as7.432 o o
v DoNe_prieY Bowes orD us Jauv o o 1759 -023% 200 1670 17.60 300 1715 17,1761 171597 0% 46,954 0 o
¥ Done_nucor orp us Jauv o o 47813 -rotw 00 47.31 49.29 00 47.87 47,8325 47,8721 0% se7.s85 o o
¥ DONE_[500DYEAR TIRE AND k. us Jauv o o 31585 -0.44% 100 3156 3239 200 31.60 313868 316077 0% 342,000 0 o
¥/ DONE [BOSTON PROPERTIES R...[3xP us Jauv o o 125,78 -0.7% 100 119,07 12671 100 125.88125.5523 125.8285 0% 166,32 o o
 Done_sTeRICYCLE ORD ReL us Jauv o o 7477 0.0 2,000 7290 77.80 200 74.649 74,4835 747774 0% 20,981 0 o
' DoNE |cABOT oI 8 GAS ORD _|coa us Jauv o o 21385 -a.a2% 1000 2133 2173 00 2137 216116 213709 0% 2,480,767 o o
¥/ DONE T ROWE PRICE GROUP ... TROW. us Jauv o o 5590 0.12% 100 65.77 66.84 100 65.96 65.7694 63.9604 0% 345,053 0 o
¥ DoNe_icws EnEraY oRD s us Jauv o o 183 045w 200 a7.07 428 200 416 41,1373 as.667 0% 316,468 o o
 Done_unum oro o us Jauv o o 3597 131w o0 a2.70 3777 200 33.97 33,9534 359823 0% 260,625 0 o
' DONE  HONEYWELL INTERNATL... HON us Jauv o o 105.0573  0.75% 400 108.70 109.29 400 108961087509 109.005 0% 709,183 o o
¥ DONE_[IRON MOUNTAIN ORD__[1RM us Jauv o o 35015 -023% 200 32.92 33.40 1000  33.97 339755 33.974 0% 409,004 0 o
'/ DONE _loweis ILLINoIS ORD ot us Jauv o o 17225 0.00% 3200 1651 1849 200 17,24 17,1606 17,244 0% 22835 o o
v Done sEsT BUY ORD. ey us Jauv o o 3941 -0.07% 200 39.01 39.55 1,000 39,449 39.4213 39,4487 0% 509,51 0 o
¥/ DONE_|GENERAL MOTORS GRD M us Jauv o o 319676 01 1100 3204 2,07 00 32.04 31,9643 320283 0% 5,046,513 o o
' DONE_|LEVEL 3 COMMUMICATL... [LviT us Jauv o o 47.155 -0.79% 100 43.91 4898 00 47.14 47,2397 47.1483 0% 673,104 0 o
 DONE [iLLUMINA ORD. us Jauv o o 14178 -072% 800l 140.80 141.80 00 141.80140.4796 1417368 0% 423,330 o o
' DONE_KIMBERLY CLARK ORD. us Jauv o o 11946 034% 100 118.11 118.99 400 119.59 119,643 119.5327 0% 567,619 0 o
¥/ DONE_|FRONTIER CoMMUNICA: us Jauv o o 4065 “0.24% 300 408 410 18600 408 40895 40867 0% 2471975 o o
v DoNe_aLLERGAN ORD us Jauv o o 230.66 -1.23% 100 230.30 232.20 2,000 230.20230.6633 2304878 0% asz819 0 o
¥/ DONE_VARIAN MEDICAL SYSTE.. VAR us Jauv o o 57.20 -0.03%) 100,259 97,5363 97.2393 0% 278,900 o o
' DONE_PHILIP MORRIS INTER... ] us Jauv o o 563455 07% 300 96.01 9660 300 9631 95,4961 96.3207] 0% 1,218,070 0 o
¥ DONE |CHESAPEAKE ENERGY ORD CHIC us Jauv o o 675 274w 2500 670 674 10000 672 683 66913 0% 5,982.47 o o
¥ DONE_[UNITED CONTINENTAL H...[UAL us Jauv o o 5547 1719 100 55.40 56.03 00 55.60 55683 55.5908 051,142,411 0 o
¥ Done_|coacr orD. ort us Jauv o o 3568 -1.00% 1,000 35.50 35.8 200 3355 357532 355748 0% 1,203,245 o o
' DONE_ALLSTATE ORD. w us Jauv o o 67425 -0.99% 100 63.02 748 100 67.55 67,3021 67,5178 0% 712,463 0 o
¥/ DONE [ELECTRONIC ARTS ORD oA us Jauv o o 8283 058w 200 s2.e8 83.00 200 83.00 82,6842 828612 0% 706,271 o o
' DONE_HENRY ScHEIN ORD_|usic us Jauv o o i52.65 -0.20% 100 35143 169.70 00 152.34152.2058 152,612 0% 268,659 0 o
¥/ DONE_[GOLDMAN SACHS GROU..6S us Jauv o o 74,5703 o.00% 300 174.22 174.67] 100 174.67174.1263 1746235 0% a18.291] o o
' DONE_MARATHON OIL ORD___ [MRO us Jauv o o 146128 0.06% 1,000 1458 1471 2,900 1471 14.6293 146284 0% 1,977.354 0 o
¥/ DONE REGIONS FINANGIAL ORD [RF us Jauv o o 10675 -0.37% 1,000 10.57 10.6¢ 200 1057 10.6285 10.6471 0% 2.651.502 o o
' DONE_METTLER ToLEDO ORD D us Jauv o o 40655 -0.02% 100 406.97] 407.0 00 407.23406.4355_407.0161] 0% avaa1 0 o
'/ DONE_ HUNTINGTON BANGSHA... [HBAN us Jauv o o 1008 -1.08%  L.000 10.01 10.03 00 1001 10,0542 10.0527 0% 2,649,689 o o
v Done _aLcoa orD us Jauv o o 2688 0.63% 500 26.88 26.93 00 2686 26.8217 26.8824 0%_1.220,08 0 o
 Done_wesTRoCK ORD Ric us Jauv o o 46.52 ~1.00% 3,000 4000 67.50 100 4644 46,5823 45663 0% as0.764 o o
' DONE_ACTIVISION BLIZZARD ... hTvI us Jauv o o 44553 .cow 400 44.55 44.59 200 4439 443874 445444 0% 1,169,635 0 o
'/ DONE HERSHEY FOODS ORD |HSY. us Jauv o o 55.24 0.25% 100 952 s6.00 400 93.36 549245 933125 0% 253,015 o o
¥ DONE_|AMERICAN ELECTRIC PO..JAEP us Jauv o o 62515 -o6e% 100 6221 6273 100 6248 625133 625011 0% 439,030 0 o
¥ DONE ASSURANT ORD. iz us Jauv o o 8291 -0.0a% 100 s2.00 8689 200 83.359 82,9044 _83.1209 0% 260,29 o o
' DONE_|AMERIPRISE FINANCE ORDAMP us Jauv o o 57.57 -0.2e% 200 9570 103.25 600 97.57] 57,4459 _97.5905 0% 169,975 0 o
¥/ DONE RANGE RESOURCES ORD _RRC us Jauv o o 37.24 -3.c0% 400 s2.00 37.87 6200 a7.20 37.43 37,209 0% 516,200 o o
¥ pome_icRoHTS TECHNOIO... Imes B s Ay o o EEWE M o — T ool e, 5e.3967 _se.ams ol minan oo o
<

=

[INSTINET- |ozsszemeor | =0 [0 (&0 [== & [0






image20.png







image21.png

I

It







image22.png

1 9o e g







image23.png







image24.emf

10/25/2011 15:19


  (59DX) (59DY) (59DZ) (595V)


S&P 400 Mini S&P 500 Large Russell 2000 Mini TRANSITION


CASH 2,640,759.65 $          11,417,385.39 $     99,563,712.04 $       9,698,751.81 $      


Variation Margin Citigroup (P2DC) 68,970.00 $                 303,599.12 $            2,922,510.00 $            - $                       


Variation Margin Citigroup (PDC) (54,120.00) $                142,800.59 $            3,241,910.00 $            - $                       


Real Time Variation Citigroup 1,320.00 $                   (270,000.00) $           (3,002,360.00) $           - $                       


Dividend & Interest Accruals 75,462.90 $               1,150,602.07 $       2,503.77 $                143,770.45 $         


Collateral in T-Bills Citigroup 500,000.00 $               2,000,000.00 $         14,000,000.00 $          - $                       


Net Pending Trades (816,328.60) $        - $                        


Futures Contracts Citigroup 33 48 1597 0


Futures Contract Limit Citigroup 81 97 1982 0


Contract Notional Value 86,410.00 $                 306,150.00 $            71,240.00 $                306,150.00 $           


Current Equitized Amount 2,851,530.00 $            14,695,200.00 $       113,770,280.00 $        - $                       


Intraday SELLS/CACS


- $                         - $                      - $                          - $                       


Intrady BUYS - $                         - $                      - $                          - $                       


Non Equitized Amount 311,892.55 $               (1,070,740.55) $        35,485.81 $                9,842,522.26 $         


Contracts to Equitize 3.61 -3.50 0.50 32.15


PERCENTAGE CASH EQUITIZED 90% 108% 100% 0%


Market Value of Portfolio 158,917,624.25 806,101,529.17        128,562,055.84 205,503,263.93


Percentage Cash 1.99% 1.69% 86.40% 4.79%


Bps effect of margin calls -0.00034 0.00018 0.02522 0.00000
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CSF Portfolio Construction Update

Two Alternatives mandates (Bridgewater Optimal Fund and Brookfield Infrastructure
Fund IV) funded in 2019.

One Real Estate mandate (Walton Street) funded in the second half of 2019.

Staff is currently working on one alternatives investment, one real estate investment,
and two private equity commitments, all of which should fund this year.

Staff expects to reach the OIC-approved target allocation for CSF by late 2020.

CSF Portfolio as of December 31, 2019

Common School Fund Benchmark Market Value Current Allocation Target Allocation Approved Range
Global Equity MSCI ACWI IMI Net S 895,189,713.90 47.1% 45% 40% - 50%
Private Equity Russell 3000 + 300 bps S 202,601,993.64 10.7% 10% 8% - 12%
Fixed Income Bloomberg U.S. Aggregate Bond Index | S 487,914,680.00 25.7% 25% 20% - 30%
Real Assets NCREIF ODCE QTR LAG (net) S 128,802,075.88 6.8% 10% 8% - 12%
Alternatives CPI +4% S 119,813,484.94 6.3% 10% 8% - 12%
Cash Cash S 66,249,000.00 3.5% 0% 0% - 3%

$ 1,900,570,948.36

Source: State Street
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Real-Time Futures

		6/2/20 14:37		CRP 910		CRP 911		CRP 912		94M		ORG41N

		SSB ACCOUNT		(59DX)

viterim: viterim:
CITIGROUP
276-05910-8-7-146
Short Code: CRP910		(59DY)

viterim: viterim:
CITIGROUP:
276-05911-8-6-146
Short Code: CRP911		(59DZ)

viterim: viterim:
CITIGROUP
276-05912-8-5-146
Short Code: CRP912		(59GX)

viterim: 
CITIGROUP
276-9124M
Short Code: CRP-94M		(59GY)

viterim: 
CITIGROUP
276-9241-N
Short Code: ORG41N												Contract		Side		Qty				Account

		FUTURES CONTRACT		S&P 400 Mini		S&P 500 Mini		Russell 2000 Mini		S&P 500 Mini		World X-US												FAZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Feb-01

		CASH		$   3,918,712.07		$   11,185,455.05		$   8,383,238.70

Karl CHENG: Karl CHENG:
Only fund need to add UST & SST cash		$   3,795,634.67		$   8,901,859.91												ESZ3 Index		ERROR:#NAME?		ERROR:#NAME?				May-01

		Variation Margin Citigroup (P2DC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												RTAZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Jun-05

		Variation Margin Citigroup (PDC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												ESZ3 Index		ERROR:#NAME?		ERROR:#NAME?				Sep-02

		Real Time Variation Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Dividend & Interest Accruals		$   460,208.33		$   2,468,820.36

Michael Viteri: T+3 CASH = $676,351.99
		$   164,897.94		$   4,620,221.60		$   516,116.94

		Collateral in T-Bills Citigroup		$   750,000.00

VITERI Michael: 7/31/20 $250,000
7/31/21 $500,000
		$   3,000,000.00

VITERI Michael: 10/31/20 $2,000,000
7/31/21  $1,000,000		$   500,000.00

VITERI Michael: 7/31/20 $500,000		$   1,000,000.00

VITERI Michael: 7/31/21  $1,000,000 		$   1,200,000.00

VITERI Michael: 7/31/20 $200,000
4/30/21 $1,000,000				 		 						 

		Net Pending Trades		$   - 0

Michael Viteri: 
Settle 6/22/18




				

VITERI Michael: 7/31/20 $500,000		$   - 0

Michael Viteri: 
 Settle 6/22/18



				

VITERI Michael: 7/31/21  $1,000,000 		$   - 0		- 0

Paola NEALON : BUY  -$620,739  Settle 3/24/16
BUY  -$1,882,392.22  Settle 3/29/16
SELL  $1,558,151.79  Settle 3/29/16

		$   - 0

		Futures Contracts Citigroup		27		94

Ben MAHON : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap
						

VITERI Michael: 7/31/20 $200,000
4/30/21 $1,000,000		

Paola NEALON : BUY  -$620,739  Settle 3/24/16
BUY  -$1,882,392.22  Settle 3/29/16
SELL  $1,558,151.79  Settle 3/29/16

		106		42

Michael VITERI : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap		122

Michael VITERI : Viteri:
Rolled 																								 

		Futures Contract Limit Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contract Notional Value		ERROR:#NAME?

viterim: S&P 400 Mini Futures Notional Value						

Michael VITERI : Viteri:
Rolled Mar to Jun @     -9.2 or 23 bps cheap		ERROR:#NAME?

viterim: S&P 500 Futures Notional Value						

Michael VITERI : Viteri:
Rolled 		ERROR:#NAME?

viterim: Russell 2000 Mini Futures Notional Value		ERROR:#NAME?

viterim: S&P 500 Mini Futures Notional Value		ERROR:#NAME?

viterim: S&P 500 Mini Futures Notional Value

		Current Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Pending Corporate Actions		$   - 0

Paola NEALON : Selling 12,866 Shares of SPW
						

viterim: S&P 500 Mini Futures Notional Value		

viterim: S&P 500 Mini Futures Notional Value		$   - 0		$   - 0		$   - 0		$   - 0

Paola NEALON : Paola NEALON :
DRC $374,880

		Intrady BUYS/SELLS		$   - 0		$   - 0		$   - 0		$   - 0						 				 

		Non Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contracts to Equitize		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		PERCENTAGE CASH EQUITIZED		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																												 

		MV of Port (Cash + STIF + SECU)		686,383,778.95		2,603,948,832.50		314,298,353.14		3,606,327,981.66		1,298,507,618.70				 						 		 

		Percentage Portfolio Equitized 		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Bps effect of margin calls		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?										 

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

		OPERF NAV (Cash + Stif + Secu + VM + Acc)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

																						 

								 														 

								 



		CSF Cash Overlay		S&P 500 mini		MSCI EAFE mini		10 Yr TSY Future		TOTAL

		CASH IN STIF		$   52,395,406.00		$   52,395,406.00		$   52,395,406.00		$   52,395,406.00

		Variation Margin Citigroup (P2DC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Variation Margin Citigroup (PDC)		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Real Time Variation Citigroup		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Accruals								$   164,897.94

		Collateral in T-Bills Citigroup		$   1,000,000.00		$   1,000,000.00		$   1,000,000.00		$   3,000,000.00

		Outstanding Contracts Citigroup		100		100		270

		Contract Purchase Limit		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Contract Notional Value		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Current Equitized Amount		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		Non Equitized Amount								ERROR:#NAME?

		Contracts to Equitize		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		 

		NOTIONAL EXPOSURE				>100% IMPLIES LEVERAGE------>				ERROR:#NAME?



				 				 																												 

						 















																						 





												ERROR:#NAME?









												 





&"Tahoma,Bold"&16OST INTERNAL EQUITY FUTURES EXPOSURE REPORT&"Tahoma,Regular"&12
		


&D&T




Data

		 		Last_price		PX_CLOSE_1D		PX_CLOSE_2D		C-D		PX_CLOSE_3D		C-F		Contract_Value		FUT_SEC_HEDGE_ML		NAME

		SML Index		ERROR:#NAME?		M		ERROR:#NAME?		ERROR:#VALUE!		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		ijk equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MID INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		SPX INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RUY INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RIY INDEX		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?

		SML Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		FA1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		 

		midv index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EFA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJK Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJKIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IJJIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RLZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TUZ9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		 

		FVZ9 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		TYH0 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		VNQ Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		EDH7 Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SP1 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		SP2 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		ESZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAZ8  Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTAZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		RMZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		PTH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		FA4 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		GNZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		ED1 comdty		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 		ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		UXZ8 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWM Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		IWMIV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MINT Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFIHX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		DFGFX Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USMMT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USQU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		M1USVWGT Index M1US000$ Index M1USQU Index comp



		CORPORATE ACTION WORK AREA

		XNCR Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		MLAB Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		AAXN Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

		USNA Equity		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

				ERROR:#NAME?

						ERROR:#NAME?





MSCI Rebalance Bids

				05/27/19		59GX		59GY

				Barclays		20 mils		1 bps

				ITG		20 mils		1.5 bps

				Russell		25 mils		1.5 bps

				08/27/19				59GY

				Barclays				1 bps

				ITG				1.5 bps

				Russell				1.5 bps

				11/27/19		59GX		59GY

				Barclays		25 mils		1 bp

				ITG		30 mils		1.25 bps

				Russell		15 mils		1 bps

				Instinet		50 mils		2 bps





Risk Premia Perf

		 		PX_Last		PX_CLOSE_1D		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1USVWGT Index		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US000$ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2NAUSQL Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1USEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2USVWGT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		M2CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2US Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPXT Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RIY Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RUFUSLTU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?







				 		 		1 Day Return		NAME		CURRENT_TRR_MTD

Michael VITERI : Through Previous days Market close		CURRENT_TRR_QTD		CURRENT_TRR_YTD		CURRENT_TRR_1MO		CURRENT_TRR_3MO		CURRENT_TRR_6MO		CURRENT_TRR_1YR				HIST_TRR_PREV_1MONTH		HIST_TRR_PREV_1QTR		HIST_TRR_PREV_2QTR		HIST_TRR_PREV_1yr

		M1WOUEV Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUMO Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOUNQ Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXVRSD Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

								ERROR:#NAME?

		MXCXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M2CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXUDM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		MXCXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1CXEQM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WOU Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		M1WDUIM Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GSIE Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		 



		 										MTD		QTD		YTD		1 Month		3 Months		6 Months		1 year						3 Months		6 Months		1 year

										33/33/33 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										Orig US Risk Premia 33/33/33 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										40/30/30 Net		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										New US Risk Premia  40/30/30 Gross Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

										MSCI Int'l Risk Premia Top/Down Proxy		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?



		 								9/30/16																				3 Months		6 Months		1 year

										Orig 33/33/33 Gross																				Jan-00		Jan-00		Jan-00

										New 40/30/30 Gross																				Jan-00		Jan-00		Jan-00

		 





										 





Citi CSFV

		 		LAST_PRICE		FUT_DVD_TO_EXP		FUT_ACT_DAYS_EXP		FUT_THEOR_PX		FUT_FAIR_VAL		Rich/Cheap		NAME		 		 

		spx index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				 Citigroup Calendar Spread Fair Value

		RIY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				Implied financing rate from nearby futures price, estimated dividends.  Compared as spread to LIBOR. Use this for quick measure of fair value

		mid Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				S&P 500		MSCI Eafe		S&P 400		S&P 600		Russell 2000

		SML Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp) (OFFER SIDE)

		RTY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Far Future minus Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Future minus Near Future (a.k.a. Spread, deferred less nearby)

		SPH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Near Future		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Futures Price

		SPM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?

viterim: viterim:
Future Divs minus Near Divs		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Future Divs minus Near Divs (a.k.a. Nearby to deferred)

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Eurodollar futures or screens for LIBOR, after ED expiration

		ESM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Can get from Bbg's FVD screen								 

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread Implied Financing Rate								 

		MFSM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Nearby less divs (Can get from Bbg's FVD screen)

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Deferred over Div-adj Nearby (Can get from Bbg's FVD screen)

		FAM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?												 

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		GNM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Fair Value

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness Index Points

		RTYM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Cheapness BPS

		EDH0 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		EDM0 Comdty		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		esH0esM0 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		mfsH0mfsM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		faH0faM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		GNH0GNM0 Index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		rtyH0rtyM0 index		ERROR:#NAME?				ERROR:#NAME?		 						ERROR:#NAME?

		EDH0 Index		ERROR:#NAME?		 		ERROR:#NAME?		 						ERROR:#NAME?

		ED1 Comdty		ERROR:#NAME?						 						ERROR:#NAME?

		ED1 Comdty																		Bloomberg Implied Fair Value

		TUH8 Index																		Tie in with Bloomberg's FVD screen. Calculate the spread implied rate from the individual implied rates.

		TUH8 Index																		S&P 500		Russell 1000		S&P 400		S&P 600		Russell 2000

		TUH8TUM8 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Rich / Cheap compared to LIBOR (+ / - bp)

		RIY Index																		1.37%

viterim: viterim:
Implied Rate: Near
				-0.37%		0.28%		-0.19%		Near Implied Rate

		mid Index																		ERROR:#NAME?

viterim: viterim:
Near Expire in Days				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Near Days to Expiry

		SML Index																		0.99%

viterim: viterim:
Implied Rate: Far
				1.85%		0.15%		-0.29%		Far Implied Rate

		RTY Index																		ERROR:#NAME?

viterim: viterim:
Days to Expiry Far		

viterim: viterim:
Far Future minus Near Future		

viterim: viterim:
Near Future		

viterim: viterim:
Future Divs minus Near Divs				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Far Days to Expiry

		SPM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Near Future expiry

		SPU6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		FV of $1 invested to Far Future expiry

		ESM6 Index																		ERROR:#NAME?				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		Spread implied financing rate (c.f. above result)

		ESU6 Index																		Solve for r, from  ....   (1+ Rimplied NEAR) * (1+ Rimplied Forward) = (1+ Rimplied FAR)

		RMM6 Index

		RMU6 Index																												 

		FAM6 Index

		FAU6 Index

		GNM6 Index																						 

		GNU6 Index

		RTAM6 Index																		Fair Value

		RTAU6 Index																		S&P 500

		EDM6 Comdty																		ERROR:#NAME?

viterim: Fair Value a.k.a. Theo Future				ERROR:#NAME?				ERROR:#NAME?

		EDU6 Comdty																		ERROR:#NAME?

viterim: Spot or Cash Level

		spM6spU6 Equity																		ERROR:#NAME?

viterim: Future (far)

		esM6esU6 index																		ERROR:#NAME?

viterim: SPREAD = Future - Cash

		rmM6rmU6 index																		ERROR:#NAME?

viterim: FAIR = Theo - Cash


		faM6faU6 Index																		ERROR:#NAME?

viterim: Mispricing (bps)=
(Spread - Fair)/Spot


		GNM6GNU6 Index																		ERROR:#NAME?

		rtaM6rtaU6 index

		EDM6 Index

		US0003m Index

		ED1 Comdty

																								S&P 500		S&P 400		Russell 2000

																				Two Weeks				-3.0		-9.5		-55.0

																				Last week				4.0		0.0		-49.0

																				Today				-9.0		-19.0		-62.0











BBPTACShadowWks0001

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!		ERROR:#REF!

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?								ERROR:#NAME?		Apr-00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																		ERROR:#NAME?		ERROR:#NAME?		$   114.20		0.0000

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   (996.14)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   689,620.42		0.0021

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?										ERROR:#NAME?		ERROR:#NAME?		$   (1,135.14)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?																		ERROR:#NAME?		ERROR:#NAME?		$   (231.66)		(0.0000)

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#REF!												ERROR:#REF!

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

				ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?





JPM CSFV

		 		LAST_PRICE		FUT_DVD_TO_EXP		FUT_ACT_DAYS_EXP		FUT_THEOR_PX		FUT_FAIR_VAL		Rich/Cheap		NAME				 		Ticker		Last				Euro Dollar		# of days		Dividend Diff		Fair Value		Last Price		Rich/Cheap $		Rich/Cheap Bps		Last

		spx index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						S&P Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?

viterim: viterim:
Had EDU0		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RIY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						MID Mini  FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		mid Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						S&P 600 Mini		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SML Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						RL2 Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		RTY Index		ERROR:#NAME?		ERROR:#NAME?				 						ERROR:#NAME?						Eafe Mini FUT		ERROR:#NAME?		100.00		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?

		SPM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						SP 500 mini

Michael VITERI : Michael VITERI :
Use MDM to view market depth										Account		Roll Cost

VITERI Michael: VITERI Michael:
FV - Spread X # of contracts held X $/Contract		BPS/Acct		6/18 Roll Cost

VITERI Michael: VITERI Michael:
FV - Spread X # of contracts held X $/Contract		

viterim: viterim:
Had EDU0												6/18 bps/acct

		ESH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						Bid		Offer								59DX		ERROR:#NAME?		ERROR:#NAME?		$   114.20		0.0000

		ESM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?								59DY		ERROR:#NAME?		ERROR:#NAME?		$   (996.14)		(0.0000)

		MFSH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?								59DZ		ERROR:#NAME?		ERROR:#NAME?		$   689,620.42		0.0021

		MFSM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 		ERROR:#NAME?		ERROR:#NAME?								59GA		ERROR:#NAME?		ERROR:#NAME?		$   (1,135.14)		(0.0000)

		FAH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?				 												59GX		ERROR:#NAME?		ERROR:#NAME?		$   (231.66)		(0.0000)

		FAM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						MID mini

		GNH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						Bid		Offer

		GNM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?														 

		RTYH0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		RTYM0 Index		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?		ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		EDH0 Comdty		ERROR:#NAME?		 										ERROR:#NAME?

		EDM0 Comdty		ERROR:#NAME?		 										ERROR:#NAME?						SML mini												 

		esH0esM0 index		ERROR:#NAME?												ERROR:#NAME?						Bid		Offer

		mfsH0mfsM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		faH0faM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		GNH0GNM0 Index		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

		rtyH0rtyM0 index		ERROR:#NAME?												ERROR:#NAME?

		EDH0 Index		ERROR:#NAME?		 										ERROR:#NAME?						RL2 mini

		ED1 Comdty		ERROR:#NAME?		 										ERROR:#NAME?						Bid		Offer

		ED1 Comdty		ERROR:#NAME?												ERROR:#NAME?						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

				 																		ERROR:#NAME?		ERROR:#NAME?



																						EAFE mini

																						Bid		Offer

																						ERROR:#NAME?		ERROR:#NAME?

																						ERROR:#NAME?		ERROR:#NAME?

		spx index																				ERROR:#NAME?		ERROR:#NAME?

		RIY Index

		mid Index

		SML Index

		RTY Index

		SPU9 Index

		SPZ9 Index

		ESU9 Index

		ESZ9 Index

		MFSU9 Index																				 

		MFSZ9 Index

		FAU9 Index

		FAZ9 Index

		GNU9 Index

		GNZ9 Index

		RTYU9 Index

		RTYZ9 Index

		EDU9 Comdty

		EDZ9 Comdty

		esU9esZ9 index

		mfsU9mfsZ9 Index

		faU9faZ9 Index

		GNU9GNZ9 Index

		rtyU9rtyZ9 index

		EDU9 Index

		ED1 Comdty

		ED1 Comdty

		TUU9 Index

		TUZ9 Index

		TUU9TUZ9 Index

		TUM7TUU7 Index









CSF Cash Flows

				Date		Cash		Change in Cash		 		 

		Jan-00		        2016-12-01		45,374,857		-768,430				

		Jan-00		        2016-12-02		44,606,427		-609,171				

		Jan-00		        2016-12-05		43,997,256		-2,581,116				

		Jan-00		        2016-12-06		41,416,140		23,189				

		Jan-00		        2016-12-07		41,439,329		-27,221				

		Jan-00		        2016-12-08		41,412,108		-18,108				

		Jan-00		        2016-12-09		41,394,000		-403,540				

		Jan-00		        2016-12-12		40,990,460		60,090				

		Jan-00		        2016-12-13		41,050,550		574,939				

		Jan-00		        2016-12-14		41,625,489		715,051				

		Jan-00		        2016-12-15		42,340,540		25,477				

		Jan-00		        2016-12-16		42,366,017		96,074				

		Jan-00		        2016-12-19		42,462,091		-83,706				

		Jan-00		        2016-12-20		42,378,385		67,914				

		Jan-00		        2016-12-21		42,446,300		379,639				

		Jan-00		        2016-12-22		42,825,939		-35,116,995				

		Jan-00		        2016-12-23		7,708,944		7,959,518				

		Jan-00		        2016-12-27		15,668,462		-1,560,746				

		Jan-00		        2016-12-28		14,107,716		-40,627				

		Jan-00		        2016-12-29		14,067,089		-1,644,058				

		Jan-00		        2016-12-30		12,423,031		-782,683				

		Jan-00		        2016-12-31		11,669,108		0				

		Jan-00		        2017-01-03		11,669,108		-175,725				

		Jan-00		        2017-01-04		11,493,382		224,743				

		Jan-00		        2017-01-05		11,718,125		-248,373				

		Jan-00		        2017-01-06		11,469,752		-33,573				

		Jan-00		        2017-01-09		11,436,179		-92,636				

		Feb-00		        2017-01-10		11,343,543		-50,757				

		Feb-00		        2017-01-11		11,292,786		-243,214				

		Feb-00		        2017-01-12		11,049,572		-54,140				

		Feb-00		        2017-01-13		10,995,432		422,928				

		Feb-00		        2017-01-17		11,418,360		-86,211				

		Feb-00		        2017-01-18		11,332,149		-23,920				

		Feb-00		        2017-01-19		11,308,230		65,386				

		Feb-00		        2017-01-20		11,373,616		94,502				

		Feb-00		        2017-01-23		11,468,118		-27,681				

		Feb-00		        2017-01-24		11,440,437		311,349				

		Feb-00		        2017-01-25		11,751,785		340,622				

		Feb-00		        2017-01-26		12,092,407		-1,023,823				

		Feb-00		        2017-01-27		11,068,584		-156,781				

		Feb-00		        2017-01-30		10,911,804		238,647				

		Feb-00		        2017-01-31		11,150,450		-899,516				

		Feb-00		        2017-02-01		10,262,012		-276,752				

		Feb-00		        2017-02-02		9,985,260		-382,591				

		Feb-00		        2017-02-03		9,602,668		-130,142				

		Feb-00		        2017-02-06		9,472,526		-178,433				

		Feb-00		        2017-02-07		9,294,093		-119,993				

		Feb-00		        2017-02-08		9,174,100		-101,555				

		Feb-00		        2017-02-09		9,072,546		-344,457				

		Feb-00		        2017-02-10		8,728,088		-37,529				

		Feb-00		        2017-02-13		8,690,559		-97,941				

		Feb-00		        2017-02-14		8,592,618		-357,210				

		Feb-00		        2017-02-15		8,235,408		-5,956				

		Feb-00		        2017-02-16		8,229,452		-66,122				

		Mar-00		        2017-02-17		8,163,330		0				

		Mar-00		        2017-02-21		8,163,330		375,970				

		Mar-00		        2017-02-22		8,539,301		-12,838				

		Mar-00		        2017-02-23		8,526,463		-1,479,171				

		Mar-00		        2017-02-24		7,047,292		-33,313				

		Mar-00		        2017-02-27		7,013,979		-434,295				

		Mar-00		        2017-02-28		6,579,684		1,729,592				

		Mar-00		        2017-03-01		8,316,725		38,906				

		Mar-00		        2017-03-02		8,355,631		-197,224				

		Mar-00		        2017-03-03		8,158,407		2,030,786				

		Mar-00		        2017-03-06		10,189,193		-108,986				

		Mar-00		        2017-03-07		10,080,207		8,753,795				

		Mar-00		        2017-03-08		18,834,002		-123,251				

		Mar-00		        2017-03-09		18,710,751		2,890				

		Mar-00		        2017-03-10		18,713,641		-1,645,218				

		Mar-00		        2017-03-13		17,068,423		102,948				

		Mar-00		        2017-03-14		17,171,371		-421,748				

		Mar-00		        2017-03-15		16,749,623		240,966				

		Mar-00		        2017-03-16		16,990,589		-2,017,184				

		Mar-00		        2017-03-17		14,973,404		-119,976				

		Mar-00		        2017-03-20		14,853,428		-712,641				

		Mar-00		        2017-03-21		14,140,788		-74,057				

		Mar-00		        2017-03-22		14,066,731		942,016				

		Mar-00		        2017-03-23		15,008,747		56,803				

		Mar-00		        2017-03-24		15,065,550		0				

		Mar-00		        2017-03-27		15,065,550		439,538				

		Mar-00		        2017-03-28		15,505,088		-277,089				

		Mar-00		        2017-03-29		15,227,999		585,741				

		Mar-00		        2017-03-30		15,813,740		-1,041,711				

		Mar-00		        2017-03-31		14,772,029		821,785				

		Apr-00		        2017-04-03		15,608,967		251,616				

		Apr-00		        2017-04-04		15,860,583		-412,736				

		Apr-00		        2017-04-05		15,447,846		67,511				

		Apr-00		        2017-04-06		15,515,357		-418,008				

		Apr-00		        2017-04-07		15,097,349		-67,971				

		Apr-00		        2017-04-10		15,029,379		156,329				

		Apr-00		        2017-04-11		15,185,707		300,332				

		Apr-00		        2017-04-12		15,486,039		575,097				

		Apr-00		        2017-04-13		16,061,136		-1,716,128				

		Apr-00		        2017-04-17		14,345,008		-315,433				

		Apr-00		        2017-04-18		14,029,576		-45,393				

		Apr-00		        2017-04-19		13,984,183		-105,870				

		Apr-00		        2017-04-20		13,878,313		12,924				

		Apr-00		        2017-04-21		13,891,237		-6,117,527				

		Apr-00		        2017-04-24		7,773,710		-680,176				

		Apr-00		        2017-04-25		7,093,534		-114,738				

		Apr-00		        2017-04-26		6,978,796		296,046				

		Apr-00		        2017-04-27		7,274,843		-147,848				

		Apr-00		        2017-04-28		7,126,995		486,083				

		Apr-00		        2017-04-30		7,626,316		0				

		Apr-00		        2017-05-01		7,626,316		-78,098				

		Apr-00		        2017-05-02		7,548,218		-184,045				

		Apr-00		        2017-05-03		7,364,173		707,599				

		Apr-00		        2017-05-04		8,071,772		662,597				

		Apr-00		        2017-05-05		8,734,368		164,792				

		Apr-00		        2017-05-08		8,899,160		-41,780				

		Apr-00		        2017-05-09		8,857,379		80,876				

		Apr-00		        2017-05-10		8,938,255		1,478,104				

		Apr-00		        2017-05-11		10,416,359		-178,381				

		May-00		        2017-05-12		10,237,977		-932,618				

		May-00		        2017-05-15		9,305,360		228,067				

		May-00		        2017-05-16		9,533,427		782,830				

		May-00		        2017-05-17		10,316,256		-207,716				

		May-00		        2017-05-18		10,108,540		56,474				

		May-00		        2017-05-19		10,165,015		-34,612				

		May-00		        2017-05-22		10,130,403		12,544				

		May-00		        2017-05-23		10,142,947		6,084,082				

		May-00		        2017-05-24		16,227,029		-334,613				

		May-00		        2017-05-25		15,892,416		1,331,397				

		May-00		        2017-05-26		17,223,813		-17,418				

		May-00		        2017-05-30		17,206,394		795,489				

		May-00		        2017-05-31		18,001,883		-597,467				

		May-00		        2017-06-01		17,417,203		553,304				

		May-00		        2017-06-02		17,970,507		541,008				

		May-00		        2017-06-05		18,511,515		26,704				

		May-00		        2017-06-06		18,538,219		-210,945				

		May-00		        2017-06-07		18,327,274		-14,958				

		May-00		        2017-06-08		18,312,317		-112,852				

		May-00		        2017-06-09		18,199,465		310,318				

		May-00		        2017-06-12		18,509,783		-64,981				

		May-00		        2017-06-13		18,444,802		122,105				

		May-00		        2017-06-14		18,566,907		-50,987				

		May-00		        2017-06-15		18,515,920		78,719				

		May-00		        2017-06-16		18,594,639		-17,792				

		May-00		        2017-06-19		18,576,847		-379,822				

		May-00		        2017-06-20		18,197,026		-32,739				

		May-00		        2017-06-21		18,164,287		11,372				

		May-00		        2017-06-22		18,175,659		-106,417				

		May-00		        2017-06-23		18,069,242		16,874,428				

		Jun-00		        2017-06-26		34,943,670		8,622,036				

		Jun-00		        2017-06-27		43,565,706		5,991,248				

		Jun-00		        2017-06-28		49,556,954		-397,073				

		Jun-00		        2017-06-29		49,159,880		-38,151,136				

		Jun-00		        2017-06-30		11,008,745		633,451				

		Jun-00		        2017-07-03		11,666,271		-439,076				

		Jun-00		        2017-07-05		11,227,195		1,044				

		Jun-00		        2017-07-06		11,228,239		-49,004				

		Jun-00		        2017-07-07		11,179,236		9,117				

		Jun-00		        2017-07-10		11,188,353		1,402,694				

		Jun-00		        2017-07-11		12,591,047		-30,927				

		Jun-00		        2017-07-12		12,560,119		-293,017				

		Jun-00		        2017-07-13		12,267,103		786,075				

		Jun-00		        2017-07-14		13,053,178		-38,261				

		Jun-00		        2017-07-17		13,014,917		-139,338				

		Jun-00		        2017-07-18		12,875,579		1,513,027				

		Jun-00		        2017-07-19		14,388,606		555,715				

		Jun-00		        2017-07-20		14,944,321		-34,621				

		Jun-00		        2017-07-21		14,909,700		-43,711				

		Jun-00		        2017-07-24		14,865,990		79,043				

		Jun-00		        2017-07-25		14,945,033		-88,727				

		Jun-00		        2017-07-26		14,856,306		6,226				

		Jun-00		        2017-07-27		14,862,532		48,280				

		Jun-00		        2017-07-28		14,910,811		276,473				

		Jun-00		        2017-07-31		15,187,285		665,589				

		Jun-00		        2017-08-01		15,869,319		604,956				

		Jun-00		        2017-08-02		16,474,275		-579,865				

		Jun-00		        2017-08-03		15,894,410		-145,495				

		Jul-00		        2017-08-04		15,748,915		-245,425				

		Jul-00		        2017-08-07		15,503,490		-2,416,928				

		Jul-00		        2017-08-08		13,086,561		-183,113				

		Jul-00		        2017-08-09		12,903,448		-156,688				

		Jul-00		        2017-08-10		12,746,760		694,011				

		Jul-00		        2017-08-11		13,440,771		-262,199				

		Jul-00		        2017-08-14		13,178,572		-157,465				

		Jul-00		        2017-08-15		13,021,107		665,799				

		Jul-00		        2017-08-16		13,686,906		787,888				

		Jul-00		        2017-08-21		14,406,889		-461,184				

		Jul-00		        2017-08-22		13,945,705		-831,674				

		Jul-00		        2017-08-23		13,114,031		132,652				

		Jul-00		        2017-08-24		13,246,683		-270,950				

		Jul-00		        2017-08-25		12,975,734		138,454				

		Jul-00		        2017-08-28		13,114,188		-81,052				

		Jul-00		        2017-08-29		13,033,136		-12,634				

		Jul-00		        2017-08-30		13,020,501		450,613				

		Jul-00		        2017-08-31		13,471,115		-771,221				

		Jul-00		        2017-09-01		12,716,978		-161,143				

		Jul-00		        2017-09-05		12,555,835		-72,485				

		Jul-00		        2017-09-06		12,483,350		-357,326				

		Jul-00		        2017-09-07		12,126,024		-117,615				

		Jul-00		        2017-09-08		12,008,409		452,621				

		Jul-00		        2017-09-11		12,461,030		-159,290				

		Jul-00		        2017-09-12		12,301,741		575,390				

		Jul-00		        2017-09-13		12,877,131		-355,101				

		Jul-00		        2017-09-14		12,522,030		-25,872				

		Jul-00		        2017-09-15		12,496,159		-60,969				

		Jul-00		        2017-09-18		12,435,190		-125,210				

		Jul-00		        2017-09-19		12,309,979		-17,360				

		Aug-00		        2017-09-20		12,292,619		210,648				

		Aug-00		        2017-09-21		12,503,267		75,587				

		Aug-00		        2017-09-22		12,578,854		50,245				

		Aug-00		        2017-09-25		12,629,099		24,776				

		Aug-00		        2017-09-26		12,653,874		-21,546				

		Aug-00		        2017-09-27		12,632,328		-102,621				

		Aug-00		        2017-09-28		12,529,707		-2,401,888				

		Aug-00		        2017-09-29		10,127,819		806,121				

		Aug-00		        2017-09-30		10,948,604		0				

		Aug-00		        2017-10-02		10,948,604		-139,304				

		Aug-00		        2017-10-03		10,809,300		-1,569,386				

		Aug-00		        2017-10-04		9,239,914		420,490				

		Aug-00		        2017-10-05		9,660,405		208,773				

		Aug-00		        2017-10-06		9,869,178		-1,477,370				

		Aug-00		        2017-10-09		8,391,808		277,322				

		Aug-00		        2017-10-10		8,669,130		-239,371				

		Aug-00		        2017-10-11		8,429,759		879,628				

		Aug-00		        2017-10-12		9,309,387		-332,987				

		Aug-00		        2017-10-13		8,976,400		-34,509				

		Aug-00		        2017-10-16		8,941,891		-201,280				

		Aug-00		        2017-10-17		8,740,611		-1,308,505				

		Aug-00		        2017-10-18		7,432,106		155,447				

		Aug-00		        2017-10-19		7,587,553		1,033,210				

		Aug-00		        2017-10-20		8,620,763		4,685,034				

		Aug-00		        2017-10-23		13,305,797		1,433,326				

		Aug-00		        2017-10-24		14,739,123		1,666,155				

		Aug-00		        2017-10-25		16,405,278		2,634,835				

		Aug-00		        2017-10-26		19,040,113		3,935,939				

		Aug-00		        2017-10-27		22,976,052		3,707,603				

		Aug-00		        2017-10-30		26,683,655		1,368,693				

		Sep-00		        2017-10-31		28,052,348		3,076,220				

		Sep-00		        2017-11-01		31,145,357		-524,269				

		Sep-00		        2017-11-02		30,621,089		7,193,509				

		Sep-00		        2017-11-03		37,814,598		4,156,378				

		Sep-00		        2017-11-06		41,970,975		-544,659				

		Sep-00		        2017-11-07		41,426,316		4,581,329				

		Sep-00		        2017-11-08		46,007,645		-96,343				

		Sep-00		        2017-11-09		45,911,302		2,172,997				

		Sep-00		        2017-11-10		48,084,299		2,605,736				

		Sep-00		        2017-11-13		50,690,035		-212,383				

		Sep-00		        2017-11-14		50,477,652		1,281,387				

		Sep-00		        2017-11-15		51,759,039		303,992				

		Sep-00		        2017-11-16		52,063,031		879,205				

		Sep-00		        2017-11-17		52,942,236		243,954				

		Sep-00		        2017-11-20		53,186,190		-57,786				

		Sep-00		        2017-11-21		53,128,404		-332,516				

		Sep-00		        2017-11-22		52,795,888		-38,097				

		Sep-00		        2017-11-24		52,757,791		72,990				

		Sep-00		        2017-11-27		52,830,782		-93,385				

		Sep-00		        2017-11-28		52,737,397		-59,735				

		Sep-00		        2017-11-29		52,677,662		63,535				

		Sep-00		        2017-11-30		52,741,198		-408,431				



Total Cash and daily change in Cash
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				Common School Fund 		Current Target		Current Ranges				Proposed Target		Proposed Ranges

				Global Equity		60%		50% - 70%				45%		40% - 50%

				Private Equity		10%		0% - 12%				10%		8% - 12%

				Fixed Income		30%		25% - 35%				25%		20% - 30%

				Real Assets		0%		N/A				10%		8% - 12%

				Diversifying Strategies		0%		N/A				10%		8% - 12%

				Cash		0%		0% - 3%				0%		0% - 3%



				10 Yr Expected Return (Geo Mean)		6.5%						6.6%		 

				Projected Standard Deviation		14.5%						13.2%		 







				Common School Fund 		Current Target		Current Ranges		Market Value		Actual

				Global Equity		60%		50% - 70%		$   799,182,000		55%

				Private Equity		10%		0% - 12%		$   190,824,000		13%

				Fixed Income		30%		25% - 35%		$   441,098,000		31%

				Real Assets		0%		N/A		$   - 0		0%

				Diversifying Strategies		0%		N/A		$   - 0		0%

				Cash		0%		0% - 3%		$   11,666,000		1%

				Source:  State Street						$   1,442,770,000







				Common School Fund 		Benchmark		Prior Allocation		Approved Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		60%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		10%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		30%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		0%		10%		8% - 12%

				Diversifying Strategies		CPI + 4%		0%		10%		8% - 12%

				Cash		Cash		0%		0%		0% - 3%



				10 Yr Expected Return (Geo Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source:  Updated with Callan 2018 Capital Market Assumptions





				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   950,810,000		55%

				Private Equity		10%		10%		8% - 12%		$   203,346,000		12%

				Fixed Income		30%		25%		20% - 30%		$   443,668,000		26%

				Real Assets		0%		10%		8% - 12%		$   - 0		0%

				Diversifying Strategies		0%		10%		8% - 12%		$   100,000,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   20,783,000		1%

												$   1,718,607,000



				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   891,720,000		52%

				Private Equity		10%		10%		8% - 12%		$   212,873,000		12%

				Fixed Income		30%		25%		20% - 30%		$   451,976,000		26%

				Real Estate		0%		10%		8% - 12%		$   9,000,000		1%

				Alternatives		0%		10%		8% - 12%		$   95,869,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   - 0		0%

												$   1,661,437,000







				Common School Fund 		Prior Allocation		Target Allocation		Range		Market Value		Actual

				Global Equity		60%		45%		40% - 50%		$   796,591,000		48%

				Private Equity		10%		10%		8% - 12%		$   209,742,000		13%

				Fixed Income		30%		25%		20% - 30%		$   435,445,000		26%

				Real Estate		0%		10%		8% - 12%		$   60,000,000		4%

				Alternatives		0%		10%		8% - 12%		$   91,740,000		6%

				Cash (Oregon Short Term Fund)		0%		0%		0% - 3%		$   52,139,000		3%

												$   1,645,657,000		 







				Common School Fund 		Benchmark		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		42.8%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		13.6%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		28.0%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		6.7%		10%		8% - 12%

				Alternatives		CPI + 4%		5.7%		10%		8% - 12%

				Cash		Cash		3.1%		0%		0% - 3%



				10 Yr Expected Return (Geo Mean)				6.5%		6.6%

				Projected Standard Deviation				14.5%		13.2%

				Source:  Updated with Callan 2018 Capital Market Assumptions









				Common School Fund 		Benchmark		Market Value		Current Allocation		Target Allocation		Approved Range

				Global Equity		MSCI ACWI IMI Net		$   895,189,713.90		47.1%		45%		40% - 50%

				Private Equity		Russell 3000 + 300 bps		$   202,601,993.64		10.7%		10%		8% - 12%

				Fixed Income		Bloomberg U.S. Aggregate Bond Index		$   487,914,680.00		25.7%		25%		20% - 30%

				Real Assets		NCREIF ODCE QTR LAG (net)		$   128,802,075.88		6.8%		10%		8% - 12%

				Alternatives		CPI + 4%		$   119,813,484.94		6.3%		10%		8% - 12%

				Cash		Cash		$   66,249,000.00		3.5%		0%		0% - 3%

								$   1,900,570,948.36







				Vintage		Fund		Commitment		Unfunded Commit		Contributions		Distributions		TVPI		Net IRR		Cambridge Assoc. Rank

				2007		Warburg Pincus PE X		$   25,000,000		$   - 0		$   25,214,323		$   28,856,311		1.61X		8.6%		3rd

				2007		Oak Hill Capital Part III		$   25,000,000		$   - 0		$   30,189,059		$   41,715,827		1.5X		8.9%		3rd

				2008		Apollo Invest Fund VII		$   25,000,000		$   3,565,948		$   30,092,816		$   46,945,151		2.05X		23.1%		1st

				2008		TPG Partners VI		$   25,000,000		$   1,090,536		$   27,095,272		$   31,317,640		1.64X		11.2%		3rd

				2008		PEG Venture Cap IV		$   20,000,000		$   274,676		$   24,434,184		$   18,738,925		1.79X		14.1%		3rd

				2009		Oaktree Opp Fund VIII		$   12,500,000		$   - 0		$   12,500,000		$   17,178,520		1.46X		9.2%		N/A

				2011		Oaktree Opp Fund VIIIb		$   12,500,000		$   - 0		$   12,500,000		$   9,480,383		1.33X		20.8%		2nd

				2013		Oaktree Opp Fund IX		$   20,000,000		$   - 0		$   20,000,000		$   6,579,086		1.14X		3.2%		N/A

				2013		KKR Asian Fund II		$   25,000,000		$   2,309,953		$   27,186,631		$   20,340,392		1.41X		13.7%		3rd

				2013		Apollo Invest Fund VIII		$   25,000,000		$   5,580,815		$   21,690,865		$   6,525,855		1.37X		14.6%		3rd

				2014		PEG Venture Cap V		$   25,000,000		$   4,104,290		$   21,385,953		$   1,062,332		1.22X		NM		NM

				2015		Francisco Partners IV		$   15,000,000		$   382,500		$   14,617,500		$   1,552,500		1.58X		26.0%		1st

				2015		Oaktree Opp Fund X		$   25,000,000		$   7,500,000		$   20,000,000		$   2,809,830		1.33X		20.8%		NM

				 				$   280,000,000.00

				 

				 

				 				$   132,500,000.00		47%

				 				$   135,000,000.00		48%

				 

								9%

								 



















































































































































































































































































































































CSF Rebalance





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,676,023,000		3.82%		17.24%		7.71%		9.46%		5.88%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				4.04%		17.47%		7.92%		9.21%		5.70%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-0.22%		-0.23%		-0.21%		0.25%		0.18%

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   952,075,000		5.85%		24.83%		9.85%		12.02%		6.23%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				5.72%		23.95%		9.52%		11.00%		4.97%

																Excess Return				0.13%		0.88%		0.33%		1.02%		1.26%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   446,205,000		0.50%		4.94%		2.97%		2.84%		5.02%

																Bloomberg Barclays US Aggregate				0.39%		3.54%		2.32%		2.21%		4.18%

																Excess Return				0.11%		1.40%		0.65%		0.63%		0.84%



																Period Ending 12/31/2017		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   200,352,000		4.11%		15.31%		10.17%		14.04%		7.62%

																Russell 3000 + 300 Bps Qtr Lag				5.34%		22.22%		14.03%		17.61%		11.23%

																Excess Return				-1.23%		-6.91%		-3.86%		-3.57%		-3.61%







				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Common School Fund Returns		$   1,661,437,000		-0.49%		11.77%		6.67%		8.33%		6.54%

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				CSF Policy Benchmark				-0.23%		11.82%		6.86%		8.23%		6.33%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				Excess Return				-0.26%		-0.05%		-0.19%		0.10%		0.21%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   891,720,000		-1.24%		15.67%		8.29%		10.20%		7.09%

																MSCI ACWI IMI Net				-0.89%		15.03%		8.27%		9.34%		5.90%

																Excess Return				-0.35%		0.64%		0.02%		0.86%		1.19%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   451,976,000		-1.40%		2.05%		1.90%		2.46%		4.98%

																Bloomberg Barclays US Aggregate				-1.46%		1.20%		1.24%		1.89%		3.86%

																Excess Return				0.06%		0.85%		0.66%		0.57%		1.12%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   212,873,000		5.18%		19.73%		11.69%		14.37%		8.70%

																Russell 3000 + 300 Bps Qtr Lag				7.11%		24.71%		14.43%		19.01%		12.27%

																Excess Return				-1.93%		-4.98%		-2.74%		-4.64%		-3.57%



																Period Ending 3/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   95,869,000		-4.13%		N/A		N/A		N/A		N/A

																Russell 3000 + 300 Bps Qtr Lag				2.22%		N/A		N/A		N/A		N/A

																Excess Return				-6.35%		N/A		N/A		N/A		N/A



																		 



				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise				MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street





				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

				Sep-18		Pyramis Select		Global X-US Equity		$   (30,000,000)		Cash Raise				Common School Fund Returns		$   1,645,655,582		-0.45%		-0.37%		7.58%		6.52%		8.33%		6.71%

				Sep-18		Arrowstreet		Global X-US Equity		$   (15,000,000)		Cash Raise				CSF Policy Benchmark				-0.30%		0.71%		8.81%		7.17%		8.35%		6.58%

				Sep-18		RREEF		Real Estate		$   15,000,000		Additional Funding				Excess Return				-0.15%		-1.08%		-1.23%		-0.65%		-0.02%		0.13%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding

																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   796,591,088		-0.82%		-0.75%		10.82%		8.10%		10.18%		7.17%

																MSCI ACWI IMI Net				-0.60%		-0.18%		11.14%		8.34%		9.60%		6.14%

																Excess Return				-0.22%		-0.57%		-0.32%		-0.24%		0.58%		1.03%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

										 						Common School Fund Fixed Income Returns		$   435,444,721		-0.34%		-1.74%		-0.15%		2.30%		2.95%		5.01%

																Bloomberg Barclays US Aggregate				-0.16%		-1.62%		-0.40%		1.66%		2.35%		3.93%

																Excess Return				-0.18%		-0.12%		0.25%		0.64%		0.60%		1.08%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   209,741,524		1.01%		6.25%		15.07%		10.77%		13.49%		9.74%

																Russell 3000 + 300 Bps Qtr Lag				0.09%		7.21%		17.19%		13.51%		16.39%		13.28%

																Excess Return				0.92%		-0.96%		-2.12%		-2.74%		-2.90%		-3.54%



																Period Ending 9/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   91,740,350		-4.31%		-8.26%		N/A		N/A		N/A		N/A

																CPI + 400 Bps				0.49%		4.23%		N/A		N/A		N/A		N/A

																Excess Return				-4.80%		-12.49%		N/A		N/A		N/A		N/A



																Period Ending 6/30/18		Market Value		3 Months		YTD		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   60,000,000		0.00%		N/A		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.97%		N/A		N/A		N/A		N/A		N/A

																Excess Return				-1.97%		N/A		N/A		N/A		N/A		N/A

																Source:  State Street































				Date(s)		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-17		MFS Institutional		U.S. Large Cap Value		$   (114,672,000)		Termination				Common School Fund Returns		$   1,571,792,000		-5.87%		-3.89%		6.13%		5.07%		8.27%

				Oct-17		Jackson Square Partners		U.S. Large Cap Growth		$   (114,038,000)		Termination				CSF Policy Benchmark				-4.66%		-1.44%		7.74%		5.66%		8.49%

				Nov-17		Dimensional Fund Advisors		U.S. Large Cap		$   228,710,000		Initial Funding				Excess Return				-1.21%		-2.45%		-1.61%		-0.59%		-0.22%						$   38,508,904.00

				Dec-17		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Source: State Street

				Jan-18		JP Morgan Systematic		Alternatives		$   50,000,000		Initial Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jan-18		BlackRock ACWI IMI		Global Equity		$   (50,000,000)		Rebalance - Cash Raise				Common School Fund Public Equity Returns		$   672,619,000		-13.93%		-11.35%		5.72%		4.24%		10.60%

				Feb-18		BlackRock Style Advantage		Alternatives		$   50,000,000		Initial Funding				MSCI ACWI IMI Net				-13.28%		-10.08%		6.49%		4.17%		9.74%

				Apr-18		Blackrock		Global Equity		$   (16,103,682)		Termination/Cash Raise				Excess Return				-0.65%		-1.27%		-0.77%		0.07%		0.86%						$   8,542,261.30		22%

				Apr-18		RREEF		Real Estate		$   9,000,000		Initial Funding

				Jun-18		Clearbridge		US Mid Cap		$   (34,882,281)		Termination/Cash Raise				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		Arrowstreet		Global X-US Equity		$   (10,000,000)		Cash Raise				Common School Fund Fixed Income Returns		$   440,001,000		0.66%		-0.71%		2.74%		2.85%		5.77%

				Jun-18		Fidelity		Developed X-US Equity		$   (8,000,000)		Cash Raise				Bloomberg Barclays US Aggregate				1.64%		0.01%		2.17%		2.49%		3.94%

				Jun-18		Western Asset Management		Core Fixed Income		$   (15,000,000)		Cash Raise				Excess Return				-0.98%		-0.72%		0.57%		0.36%		1.83%						$   3,168,007.20		8%

				Jun-18		BlackRock		US Large Cap		$   (30,000,000)		Cash Raise

				Jun-18		N/A		N/A		$   30,000,000		DSL Distribution				Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		RREEF		Real Estate		$   21,000,000		Additional Funding				Common School Fund Private Equity Returns		$   214,537,000		3.27%		15.15%		12.76%		13.25%		11.98%

				Jun-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Initial Funding				Russell 3000 + 300 Bps Qtr Lag				7.90%		21.06%		20.54%		16.83%		15.66%

				Sep-18		Morgan Stanley Prime Fund		Real Estate		$   30,000,000		Additional Funding				Excess Return				-4.63%		-5.91%		-7.78%		-3.58%		-3.68%						$   12,679,136.70		32%

				Oct-18		RREEF		Real Estate		$   15,000,000		Additional Funding

				Jan-19		RREEF		Real Estate		$   15,000,000		Additional Funding				Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   89,446,000		0.18%		-10.55%		N/A		N/A		N/A

																CPI + 400 Bps				0.50%		5.98%		N/A		N/A		N/A

																Excess Return				-0.32%		-16.53%		N/A		N/A		N/A						$   14,785,423.80		38%



																Period Ending 9/30/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   105,759,000		0.56%		N/A		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.87%		N/A		N/A		N/A		N/A

																Excess Return				-1.31%		N/A		N/A		N/A		N/A						$   39,174,829.00



																		 



																Period Ending 12/31/18		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,571,792,000		-5.87%		-3.89%		6.13%		5.07%		8.27%

																CSF Policy Benchmark				-4.66%		-1.44%		7.74%		5.66%		8.49%

																Excess Return				-1.21%		-2.45%		-1.61%		-0.59%		-0.22%

																Source: State Street



																Period Ending 3/29/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,747,944,819		6.03%		2.41%		8.07%		5.90%		11.04%

																CSF Policy Benchmark				4.96%		3.23%		8.81%		6.17%		10.80%

																Excess Return				1.07%		-0.82%		-0.74%		-0.27%		0.24%

																Source: State Street (Preliminary)







																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,900,572,077		4.68%		16.04%		9.35%		6.86%		8.39%

																CSF Policy Benchmark				4.49%		15.15%		10.06%		7.36%		8.36%

																Excess Return				0.19%		0.89%		-0.71%		-0.50%		0.03%

																Source: State Street





																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Returns		$   1,900,572,077		4.68%		16.04%		9.35%		6.86%		8.39%

																CSF Policy Benchmark				4.49%		15.15%		10.06%		7.36%		8.36%

																Excess Return				0.19%		0.89%		-0.71%		-0.50%		0.03%

																 

																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Public Equity Returns		$   895,189,714		9.23%		26.26%		11.79%		8.21%		9.62%

																MSCI ACWI IMI Net				9.05%		26.35%		12.09%		8.34%		8.91%

																Excess Return				0.18%		-0.09%		-0.30%		-0.13%		0.71%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Fixed Income Returns		$   487,914,680		0.61%		10.57%		4.83%		3.69%		4.92%

																Bloomberg Barclays US Aggregate				0.18%		8.72%		4.03%		3.10%		3.95%

																Excess Return				0.43%		1.85%		0.80%		0.59%		0.97%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Private Equity Returns		$   202,601,994		3.44%		11.07%		13.83%		11.33%		13.56%

																Russell 3000 + 300 Bps Qtr Lag				1.91%		6.00%		16.18%		13.73%		16.44%

																Excess Return				1.53%		5.07%		-2.36%		-2.40%		-2.88%



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Alternatives Returns		$   119,813,485		-2.09%		-1.47%		N/A		N/A		N/A

																CPI + 400 Bps				1.07%		6.37%		N/A		N/A		N/A

																Excess Return				-3.16%		-7.84%		N/A		N/A		N/A



																Period Ending 12/31/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

																Common School Fund Real Estate Returns		$   128,802,076		1.48%		6.66%		N/A		N/A		N/A

																NCREIF ODCE (Custom Adj)				1.08%		4.64%		N/A		N/A		N/A

																Excess Return				0.40%		2.02%		N/A		N/A		N/A

																Source: State Street

																		 



















Global Low Vol

						Period Ending  9/30/18		Market Value		1 year		Incep																				FUND ID		FUND NAME		PERIOD TYPE		DATE		LEVEL		Return

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		15.29%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-17		TOTAL		1.72656		1.0173

						MSCI ACWI IMI Min Vol Net				3.76%		13.26%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-17		TOTAL		3.37291		1.0337

						MSCI ACWI IMI Net				-0.95%		15.44%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-17		TOTAL		0.61116		1.0061

						Excess				2.78%		-0.16%																				MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-17		TOTAL		1.13512		1.0114

																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-17		TOTAL		2.85885		1.0286

						Period Ending  10/30/18		Market Value		1 year		Incep				1-yr Beta																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-17		TOTAL		-0.47927		0.9952

						Global Equity Low Vol		$   3,670,259,067.73		1.83%		10.82%				0.78						$   5,259,205,394.39										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-17		TOTAL		1.81194		1.0181

						MSCI ACWI IMI Net				-0.95%		9.69%				1.00		 				18.8%										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-17		TOTAL		0.85733		1.0086

						Excess				2.78%		1.13%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-17		TOTAL		0.08901		1.0009

						Source: State Street																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-17		TOTAL		1.60656		1.0161



						Period Ending  12/31/18		Market Value		1 year		Incep*				1-yr Beta

						Global Equity Low Vol		$   3,457,896,908		-5.55%		7.66%				0.78

						MSCI ACWI IMI Net				-10.08%		5.57%				1.00

						Excess				4.53%		2.09%				 																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Nov-17		TOTAL		2.47781		1.0248

						Source: State Street 																										MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Dec-17		TOTAL		0.61060		1.0061

						*Inception: January 1, 2017



						Period Ending  12/31/18		Market Value		1 year		Incep**				1-yr Beta		 		 

						Diversified Multifactor (59GY)		$   653,862,118		-12.00%		-3.55%				0.93		 		 

						MSCI World X-US Net				-14.09%		-5.33%				1.00

						Excess				2.09%		1.78%				 

						Source:   State Street

						**Inception:  June 1, 2017

								$   4,111,759,026

								23,964,745,626

								17.2%



																																MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jan-18		TOTAL		3.29524		1.0330

		1.01				Date		OPERF Global Low Vol Excess Returns		Cum Alpha																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Feb-18		TOTAL		-3.93244		0.9607

		1.00		1.00		Jan-17		0.01		0.63																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Mar-18		TOTAL		0.03092		1.0003

		1.00				Feb-17		(0.00)		0.55																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Apr-18		TOTAL		0.02334		1.0002

		1.00				Mar-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		May-18		TOTAL		0.10066		1.0010

		1.01				Apr-17		(0.00)		0.22																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jun-18		TOTAL		0.29959		1.0030

		0.99				May-17		0.01		1.10																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Jul-18		TOTAL		3.07894		1.0308

		0.99				Jun-17		(0.01)		0.46																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Aug-18		TOTAL		1.53151		1.0153

		1.01				Jul-17		(0.01)		(0.29)																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Sep-18		TOTAL		1.06380		1.0106

		0.98				Aug-17		0.01		0.43																						MS7LNUS		MSCI ACWI Minimum Volatility Net Index		Months		Oct-18		TOTAL		-4.69532		0.9530

		1.00				Sep-17		(0.02)		(1.33)

		1.01				Oct-17		0.00		(0.97)

		0.99				Nov-17		0.01		(0.37)																										January 1, 2017 to September 30, 2018

		0.99				Dec-17		(0.01)		(1.04)																										Cumulative		24.34%

		1.01				Jan-18		(0.01)		(2.36)																										Annualized		13.26%						 

		1.01				Feb-18		0.01		(1.14)

		1.00				Mar-18		0.01		(0.01)

		1.00				Apr-18		(0.00)		(0.43)

		1.00				May-18		(0.00)		(0.69)																										January 1, 2017 to October 31, 2018										STD

		1.00				Jun-18		0.00		(0.46)																										Cumulative		18.51%						RTN		8.53%

		1.00				Jul-18		(0.00)		(0.44)																										Annualized		9.70%						9.70%

		1.01				Aug-18		(0.00)		(0.44)

		1.02		 		Sep-18		0.01		0.12																						Return Details ( GLOBAL EQUITY LOW VOL - Since Incept )

						Oct-18		0.02		1.39																						RETURN TYPE: Total

																																GLOBAL EQUITY LOW VOL - 59ACA41 As of 31-Oct-18



																																Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		Global Low Vol		MSCI ACWI IMI Net		ROR (Excess)





		Period Ending 12/31/18		Market Value		1 year		2 years		3 years		4 years		Inception

		DFA Large Cap Core		$   3,403,739,954.00		-7.51%		5.08%		8.49%		5.07%		5.24%

		Russell 1000				-4.12%		7.64%		9.09%		6.99%		7.30%

		Excess				-3.39%		-2.56%		-0.61%		-1.92%		-2.06%

		Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 																														    2017-01-31		801,909,286.76		828,699,371.72		0.00		26,790,084.96		3.341		2.708		0.633

																																    2017-02-28		828,699,371.72		1,656,362,771.25		806,330,392.94		21,333,006.59		2.662		2.756		(0.094)

																																    2017-03-31		1,656,362,771.25		2,465,785,512.92		797,724,085.53		11,698,656.14		0.868		1.184		(0.316)

																																    2017-04-30		2,465,785,512.92		3,306,421,375.03		802,145,233.49		38,490,628.62		1.600		1.607		(0.007)

																																    2017-05-31		3,306,421,375.03		3,398,044,665.63		(1,046,362.17)		92,669,652.77		2.804		1.996		0.808

																																    2017-06-30		3,398,044,665.63		3,398,066,832.57		(375,208.00)		397,374.94		0.012		0.590		(0.579)

																																    2017-07-31		3,398,066,832.57		3,467,460,133.76		(457,623.04)		69,850,924.23		2.056		2.743		(0.687)

																																    2017-08-31		3,467,460,133.76		3,500,445,436.18		(1,084,734.23)		34,070,036.65		0.983		0.354		0.629

																																    2017-09-30		3,500,445,436.18		3,521,396,769.74		(382,769.10)		21,334,102.66		0.610		2.144		(1.534)

																																    2017-10-31		3,521,396,769.74		3,604,549,977.86		(7,747.52)		83,160,955.65		2.362		2.022		0.339

																																    2017-11-30		3,604,549,977.86		3,692,667,899.60		(1,406,749.15)		89,524,670.88		2.484		1.963		0.521

																																    2017-12-31		3,692,667,899.60		3,731,514,400.40		(970,424.73)		39,816,925.53		1.079		1.631		(0.552)

																																    2018-01-31		3,731,514,400.40		3,884,736,143.24		(2,218,017.28)		155,439,760.12		4.165		5.392		(1.227)

																																    2018-02-28		3,884,736,143.24		3,755,381,050.97		(1,288,269.67)		(128,066,822.60)		(3.297)		(4.175)		0.878

																																    2018-03-31		3,755,381,050.97		3,724,076,774.10		(1,474,676.71)		(29,829,600.16)		(0.794)		(1.869)		1.074

																																    2018-04-30		3,724,076,774.10		3,740,223,741.20		(838,885.65)		16,985,852.75		0.456		0.934		(0.478)

																																    2018-05-31		3,740,223,741.20		3,740,830,335.89		(884,391.80)		1,490,986.49		0.040		0.394		(0.354)

																																    2018-06-30		3,740,830,335.89		3,726,798,952.31		(874,654.39)		(13,156,729.19)		(0.352)		(0.600)		0.248

																																    2018-07-31		3,726,798,952.31		3,828,653,569.78		(876,325.56)		102,730,943.03		2.757		2.770		(0.014)

																																    2018-08-31		3,828,653,569.78		3,862,100,212.13		(866,711.31)		34,313,353.66		0.896		0.919		(0.022)

																																    2018-09-30		3,862,100,212.13		3,898,605,934.09		(848,253.73)		37,353,975.70		0.967		0.159		0.808

																																    2018-10-31		3,898,605,934.09		3,670,259,067.73		(855,190.47)		(227,491,675.89)		(5.836)		(7.823)		1.987

																																Date		MSCI ACWI IMI Net		Global Low Vol		Date		MSCI ACWI IMI Net		Global Low Vol Excess Return		Cumulative Excess Returns				MSCI ACWI IMI Net		Global Low Vol		Geo BMK		Geo DFA		CUM ALPHA

																																Jan-17		2.708		3.341		Jan-17		- 0		1%		1%		1		1.0271		1.0334		0.027		0.033		0.63%

																																Feb-17		2.756		2.662		Feb-17		- 0		-0%		1%		2		1.0276		1.0266		0.055		0.061		0.55%

																																Mar-17		1.184		0.868		Mar-17		- 0		-0%		0%		3		1.0118		1.0087		0.068		0.070		0.22%

																																Apr-17		1.607		1.600		Apr-17		- 0		-0%		0%		4		1.0161		1.0160		0.085		0.087		0.22%

																																May-17		1.996		2.804		May-17		- 0		1%		1%		5		1.0200		1.0280		0.107		0.118		1.10%

																																Jun-17		0.590		0.012		Jun-17		- 0		-1%		0%		6		1.0059		1.0001		0.113		0.118		0.46%

																																Jul-17		2.743		2.056		Jul-17		- 0		-1%		-0%		7		1.0274		1.0206		0.144		0.141		-0.29%

																																Aug-17		0.354		0.983		Aug-17		- 0		1%		0%		8		1.0035		1.0098		0.148		0.152		0.43%

																																Sep-17		2.144		0.610		Sep-17		- 0		-2%		-1%		9		1.0214		1.0061		0.172		0.159		-1.33%

																																Oct-17		2.022		2.362		Oct-17		- 0		0%		-1%		10		1.0202		1.0236		0.196		0.186		-0.97%

																																Nov-17		1.963		2.484		Nov-17		- 0		1%		-0%		11		1.0196		1.0248		0.220		0.216		-0.37%

																																Dec-17		1.631		1.079		Dec-17		- 0		-1%		-1%		12		1.0163		1.0108		0.240		0.229		-1.04%

																																Jan-18		5.392		4.165		Jan-18		- 0		-1%		-2%		13		1.0539		1.0417		0.280		0.256		-2.36%

																																Feb-18		(4.175)		(3.297)		Feb-18		- 0		1%		-1%		14		0.9583		0.9670		0.212		0.201		-1.14%

																																Mar-18		(1.869)		(0.794)		Mar-18		- 0		1%		-0%		15		0.9813		0.9921		0.179		0.179		-0.01%

																																Apr-18		0.934		0.456		Apr-18		- 0		-0%		-0%		16		1.0093		1.0046		0.175		0.171		-0.43%

																																May-18		0.394		0.040		May-18		- 0		-0%		-1%		17		1.0039		1.0004		0.167		0.160		-0.69%

						20.78%																										Jun-18		(0.600)		(0.352)		Jun-18		- 0		0%		-0%		18		0.9940		0.9965		0.153		0.148		-0.46%

				Period Ending  8/31/19		Market Value		1 year		2 year		Incep*																				Jul-18		2.770		2.757		Jul-18		- 0		-0%		-0%		19		1.0277		1.0276		0.164		0.159		-0.44%

				Global Equity Low Vol		$   4,363,270,621		3.62%		6.92%		10.86%																				Aug-18		0.919		0.896		Aug-18		- 0		-0%		-0%		20		1.0092		1.0090		0.161		0.157		-0.44%

				MSCI ACWI IMI Net				-1.43%		4.98%		9.22%																				Sep-18		0.159		0.967		Sep-18		- 0		1%		0%		21		1.0016		1.0097		0.154		0.155		0.12%

				Excess				5.05%		1.95%		1.64%																						Oct-18		(7.823)		(5.836)		Oct-18		- 0		2%		-509%		22		0.9218		0.9416		5.190		0.098		-509.20%

				Beta				0.72		0.73

				Std Dev Port				12.95%		10.14%

				Std Dev Bench				17.64%		13.60%

				Source: State Street 

				*Inception: January 1, 2017



				Period Ending  8/31/19		Market Value		1 year		2 year		Incep**

				Diversified Multifactor (59GY)		$   791,613,572		0.09%		1.63%		2.75%

				MSCI World X-US Net				-0.35%		1.32%		2.51%

				Excess				0.44%		0.31%		0.24%

				Beta				0.72		0.73

				Std Dev Port				12.95%		10.14%

				Std Dev Bench				17.64%		13.60%

				Source:   State Street				 		 

				**Inception:  June 1, 2017



OPERF Global Low Vol  Excess Returns



OPERF Global Low Vol Excess Returns	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	6.3299999999999997E-3	-9.3999999999999997E-4	-3.16E-3	-7.0000000000000007E-5	8.0800000000000004E-3	-5.79E-3	-6.8700000000000002E-3	6.2900000000000005E-3	-1.5339999999999999E-2	3.3900000000000002E-3	5.2100000000000002E-3	-5.5200000000000006E-3	-1.2270000000000001E-2	8.7799999999999996E-3	1.0740000000000001E-2	-4.7799999999999995E-3	-3.5399999999999997E-3	2.48E-3	-1.4000000000000001E-4	-2.1999999999999998E-4	8.0800000000000004E-3	1.9870000000000002E-2	







OPERF Global Low Volatily Monthly & Cumulative Excess Returns
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OIC Rebalance



				LEGACY								TARGET

				Pyramis				$   417,335,918.22				Risk Premia		$   575,000,000.00

				NT				$   752,683,280.56				Russell RAFI		$   300,000,000.00

				Total				$   1,170,019,198.78				S&P 400		$   100,000,000.00

												Russell 2000 Synthetic		$   100,000,000.00

												Cash		$   95,019,198.78

												TARGET		$   1,170,019,198.78









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				December				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				December				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				December				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination

				December				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding

				December				Fundamental Index		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding

				December				S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding

				December				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				January				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				January/February				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				January/February				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				From 2/10/14 to 3/20/14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise

												 		 

												$   (1,170,019,199)

												$   (150,000,000)

												$   (1,320,019,199)









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				May				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May				S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500

				May				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding						Market Value		3 Months		1 Year		3 Years		5 Years

				May				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding						$   29,203,481,000.00		4.45%		24.20%		11.22%		15.68%

				June				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance								4.84%		23.35%		10.37%		14.77%

				June				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance								-0.39%		0.85%		0.85%		0.91%

				June				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance

				June				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				June				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding						Period Ending 6/30/2014		1 Year		3 Years		5 Years

				June				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance						OPERF Public Equity Tracking Error		1.01%		0.94%		0.88%

				June				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				June				Arrowstreet		Developed & Emerging Markets		$   (202,000,000)		Cash Raise/Rebalance

				June				Pyramis		Developed & Emerging Markets		$   (106,000,000)		Cash Raise/Rebalance

				June				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance						Reason		Inclusion Date

				June				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance						Performance Trigger		Jul-14

																				Performance Trigger		Jul-14

																				Performance Trigger		Jul-14

																				Organizational Concerns/Performance Trigger		Mar-14

																				Organizational Concerns		Jan-14

																				Performance Trigger		Dec-13

																				Organizational Concerns/Performance Trigger		Oct-13

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination						Market Value		3 Months		1 Year		3 Years		5 Years

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding						$   27,952,195,000.00		1.13%		3.31%		15.42%		10.30%

				Apr-14				Fundamental Index		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding								0.59%		3.84%		14.30%		9.48%

				May-14				S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding								0.54%		-0.53%		1.12%		0.82%

				Jun-14				Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				Jan-14				Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000		Rebalance - Additional Funding						1 Year		3 Years		5 Years

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance						1.04%		0.87%		0.89%

				Jan-14				Wells Capital CEF		Developed & Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May-14				S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May-14				Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500						Reason		Inclusion Date

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding						Performance Trigger		Jul-14

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding						Performance Trigger		Jul-14

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance						Performance Trigger		Jul-14

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance						Organizational Concerns/Performance Trigger		Mar-14

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance						Organizational Concerns		Jan-14

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance						Performance Trigger		Dec-13

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding						Organizational Concerns/Performance Trigger		Oct-13

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Developed & Emerging Markets		$   (202,000,000)		Cash Raise/Rebalance

				Jun-14				Pyramis		Developed & Emerging Markets		$   (106,000,000)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

												 

												$   (2,238,519,199)		Cash Raise/Terminations

												$   1,429,500,000		Fundings

												 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Reason		Inclusion Date

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination						Performance Trigger		Jul-14

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination						Performance Trigger		Jan-15

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding						Performance Trigger		Jul-14

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding						Organizational Concerns/Performance Trigger		Mar-14

																				Organizational Concerns		Jan-14

																				Performance Trigger		Dec-13











				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination						$   28,674,131,000.00		3.23%		5.33%		11.99%		10.16%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding								2.58%		5.12%		10.95%		9.25%						Wellington Small Cap		Performance Trigger		Jul-14

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance								0.65%		0.21%		1.04%		0.91%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

												 																						PIMCO U.S. Large Cap		Organizational Concerns		Jan-14

																																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years						Firm/Mandate		Reason		Inclusion Date

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding						$   29,143,574,000.00		0.89%		1.77%		14.64%		13.09%						Next Century Micro Cap Growth		Performance Trigger		Jan-15

				Apr-15				Wells Cap CEF		International Core		$   50,000,000		Rebalance - Additional Funding								0.54%		0.81%		13.34%		12.17%						Wellington Small Cap		Performance Trigger		Jul-14

				May-15				Lazard CEF		International Core		$   65,000,000		Rebalance - Additional Funding								0.35%		0.96%		1.30%		0.92%						Next Century Small Cap Growth		Performance Trigger		Jul-14

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns																				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Jun-15				Lazard CEF		International Core		$   100,000,000		Rebalance - Additional Funding																				Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding







																				Market Value				1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						$   29,143,574,000				1.77%		14.64%		13.09%

				May-15				AQR		US Small Cap Equity		$   208,000,000		Conversion to 130/30										0.81%		13.34%		12.17%

				Jun-15				Arrowstreet		International Core		$   1,292,000,000		Conversion to 130/30										0.96%		1.30%		0.92%



																								1.04%		0.93%		0.92%

																								0.92		1.40		1.00



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination						Market Value				1 Year		3 Years		5 Years

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination						$   14,013,825,000				6.83%		17.55%		17.26%

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding										7.29%		17.73%		17.54%

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding										-0.46%		-0.18%		-0.28%

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding						Market Value				1 Year		3 Years		5 Years

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance						$   14,094,335,000				-3.07%		11.60%		9.52%

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding										-4.97%		9.80%		8.00%

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding										1.90%		1.80%		1.52%

				Apr-15				Wells Cap CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding

				May-15				Lazard CEF		Int'l Developed & Emerging		$   65,000,000		Rebalance - Additional Funding						Market Value				1 Year		3 Years		5 Years

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns						$   1,035,415,000				5.17%		19.95%		13.34%

				Jun-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding										-3.41%		11.80%		10.57%

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding										8.58%		8.15%		2.77%





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years								Firm/Mandate		Reason		Inclusion Date

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing						$   26,337,042,000		-9.72%		-4.91%		8.42%		7.81%								Wellington Small Cap		Performance Trigger		Jul-14

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding								-9.59%		-6.21%		7.20%		6.99%								Next Century Small Cap Growth		Performance Trigger		Jul-14

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing								-0.13%		1.30%		1.22%		0.82%								Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding																						Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding								N/A		1.01%		0.96%		0.91%

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding								N/A		1.29		1.27		0.90																		U.S.

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing																														International Developed

																																												Emerging Markets



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years				Firm/Mandate		Reason		Inclusion Date

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance						$   25,667,994,000		4.50%		-1.75%		8.74%		6.75%				EAM Micro Cap Growth		Performance Trigger		Dec-15

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance								4.91%		-2.19%		7.86%		6.11%				Wellington Small Cap		Performance Trigger		Jul-14

				Oct-15				OST Tiered Emerging Market Stratey		Emerging Markets		$   (180,400,000)		Cash Raise/Rebalance								-0.41%		0.44%		0.88%		0.64%				Columbia Wanger Smid Cap Growth		Organizational Concerns/Performance Trigger		Mar-14

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance																		Victory Capital Int'l Small Cap		Performance Trigger		Dec-13

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance								N/A		1.17%		1.02%		0.96%

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 								N/A		0.37		0.86		0.67



				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance						Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance						$   25,658,687,000		0.31%		-4.53%		6.23%		5.88%

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance								0.30%		-4.36%		5.59%		5.24%

																						0.01%		-0.17%		0.64%		0.64%



																						N/A		1.17%		1.04%		0.97%

																						N/A		-0.15		0.62		0.66



																								(0.15)		0.62		0.66

																				Market Value		3 Months		1 Year		3 Years		5 Years

																				$   25,924,569,000		1.03%		-4.39%		6.50%		6.00%

																						1.06%		-3.87%		6.13%		5.43%

																						-0.03%		-0.52%		0.37%		0.57%



																						N/A		1.00%		1.00%		0.97%

																						N/A		-0.52		0.37		0.58







				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000)		Termination						Market Value		3 Months		1 Year		3 Years		5 Years

				Jul-16				Genesis		Emerging Markets		$   (50,000,000)		Cash Raise/Rebalance						$   26,401,853,950		5.91%		12.16%		5.50%		11.69%		 

				Jul-16				Lazard		Developed & Emerging Markets		$   (100,000,000)		Cash Raise/Rebalance								5.57%		12.25%		5.24%		10.87%		 

				Jul-16				Pyramis		Developed & Emerging Markets		$   (250,000,000)		Cash Raise/Rebalance								0.34%		-0.10%		0.26%		0.82%		 

				Jul-16				Walter Scott		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000		Rebalance - Additional Funding								N/A		0.88%		0.97%		0.91%

				Sep-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination								N/A		-0.11		0.27		0.90

				Sep-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding









				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination						$   26,311,920,000		2.30%		9.80%		3.68%		10.65%

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding								1.27%		8.36%		3.25%		9.61%

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance								1.03%		1.44%		0.43%		1.04%

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000)		Cash Raise/Rebalance								N/A		0.88%		0.97%		0.91%

				Nov-16				Genesis		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance								N/A		1.64		0.42		1.12

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Cash Raise/Rebalance

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		Global Low Vol		$   800,000,000		Rebalance - Initial Funding





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Jan-17				Wells Capital Closed End Fund		Developed & Emerging		$   (425,000,000)		Termination						$   28,001,472,947		6.48%		16.77%		5.70%		9.64%

				Jan-17				Lazard Closed End Fund		Developed & Emerging		$   425,000,000		Rebalance - Additional Funding								6.79%		15.37%		5.07%		8.55%

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance								-0.31%		1.40%		0.63%		1.09%

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination								N/A		0.82%		1.03%		0.93%

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination								N/A		1.71		0.61		1.17

				Feb-17				Acadian		Global Low Vol		$   800,000,000		Rebalance - Initial Funding										 

				Mar-17				AQR 		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Apr-17				Fidelity		Developed & Emerging		$   (603,000,000)		Termination

				Apr-17				Blackrock R1000V Index Fund		Developed & Emerging		$   (323,000,000)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding







																				Market Value		3 Months		1 Year		3 Years		5 Years

				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						$   29,010,796,000		4.36%		20.32%		5.39%		11.63%

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000)		Termination								4.25%		19.01%		4.87%		10.74%

				Apr-17				Blackrock R1000V Index Fund		U.S. Large Cap Core		$   (323,000,000)		Termination								0.11%		1.31%		0.52%		0.89%

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination								N/A		0.82%		0.95%		0.92%

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding								N/A		1.60		0.55		0.97









																				Market Value		3 Months		1 Year		3 Years		5 Years

																				$   30,654,941,354		5.65%		20.02%		8.58%		11.40%

																						5.32%		18.73%		7.72%		10.43%

																						0.33%		1.29%		0.85%		0.97%



																						N/A		0.86%		0.92%		0.93%

																						N/A		1.50		0.92		1.04











				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure						$   30,683,041,000		6.07%		24.46%		10.32%		11.93%

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure								5.72%		23.95%		9.52%		11.00%

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure								0.35%		0.51%		0.80%		0.93%

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure								N/A		0.56%		0.90%		0.92%

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure								N/A		0.91		0.89		1.01

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

												$   (1,800,000,000)

																								 



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance						$   29,545,729,000		-0.53%		16.33%		8.97%		10.19%		6.63%

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance								-0.89%		15.03%		8.27%		9.34%		5.90%

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance								0.36%		1.30%		0.70%		0.85%		0.73%

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance								N/A		0.67%		0.90%		0.93%		0.96%

												$   (1,000,000,000)										N/A		1.93		0.78		0.92		0.76







				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance						$   29,776,099,310		0.21%		11.71%		8.72%		10.18%		6.67%

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance								N/A		0.85%		0.90%		0.93%		0.95%

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance								N/A		.065		0.42		0.62		0.55

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

												$   (1,862,806,054)











				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise						$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance

																						N/A		0.85%		0.90%		0.93%		0.95%

																						N/A		.065		0.42		0.62		0.55





																				Market Value		1 year		Incep

																				$   3,670,259,067.73		1.83%		10.82%

																						3.76%

																						-0.95%		9.89%

																						2.78%		0.93%





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose						Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Oct-18		59GY		OST International Risk Premia		International Developed		$   50,000,000		Rebalance - Additional Funding						$   29,776,099,000		0.21%		11.71%		8.72%		10.18%		6.67%

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		$   15,000,000		Cash Raise/Rebalance								0.72%		11.14%		8.34%		9.60%		6.14%

				Nov-18				Acadian Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance								-0.51%		0.57%		0.38%		0.58%		0.53%

				Nov-18				AllianceBernstein Global Value		Global Value		$   14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		$   15,000,000		Cash Raise/Rebalance								N/A		0.85%		0.90%		0.93%		0.95%

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		$   15,000,000		Cash Raise/Rebalance								N/A		.065		0.42		0.62		0.55

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				AQR Global Low Vol		Global Low Vol		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		$   30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		$   16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		$   5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		$   75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		$   3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		$   2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		$   23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		$   19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		$   50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		$   6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		$   4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		$   3,000,000		Cash Raise/Rebalance

												$   475,000,000









				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose				Period Ending 9/30/19		Market Value		3 Months		1 Year		3 Years		5 Years		10 Years

				Feb-19		59AY		AQR CAPITAL MANAGEMENT, LLC		World Developed		$   (15,000,000)		Rebalance				OPERF Public Equity Returns		$   25,661,929,602		0.02%		-0.07%		9.57%		7.01%		9.00%

				Feb-19		59A0		ARROWSTREET CAPITAL, LP		Int'l Developed & Emerging		$   (31,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				-0.18%		0.48%		9.36%		6.61%		8.45%

				Feb-19		59GW		LAZARD CEF		Int'l Developed & Emerging		$   (24,000,000)		Cash Raise/Rebalance				Excess Return (0.50% Target)				0.20%		-0.55%		0.21%		0.40%		0.55%

				Feb-19		597N		LAZARD  		Int'l Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Feb-19		599Y		WALTER SCOTT MGMT		Int'l Developed		$   (16,000,000)		Cash Raise/Rebalance				OPERF Public Equity Tracking Error (2.0% Maximum)				N/A		0.93%		0.87%		0.90%		0.90%

				Feb-19		592S		ACADIAN ASSET MGMT		Int'l Developed & Emerging Value		$   (16,000,000)		Cash Raise/Rebalance				Information Ratio (Excess Return/Tracking Error)				N/A		-0.59		0.25		0.45		0.61

				Feb-19		596B		BRANDES INVESTMENT PARTNERS LP		Int'l Developed & Emerging Value		$   (17,000,000)		Cash Raise/Rebalance

				Feb-19		59DR		DIMENSIONAL FUND ADVISORS		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance										-0.59		0.24		0.44		0.61

				Feb-19		59HL		EAM INVESTORS, LLC		Global X -US Micro Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X -US Micro Cap Value		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (9,000,000)		Cash Raise/Rebalance

				Feb-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (10,000,000)		Cash Raise/Rebalance

				Feb-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (3,000,000)		Cash Raise/Rebalance				Period Ending 9/30/19		Market Value		3 Months		1 Year		2 years		Incep				2-yr Beta

				Feb-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (7,000,000)		Cash Raise/Rebalance				Global Equity Low Vol		$   4,430,119,268		0.86%		4.22%		7.42%		11.13%				0.73

				Feb-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (3,000,000)		Cash Raise/Rebalance				MSCI ACWI IMI Net				-0.18%		0.48%		4.95%		9.75%				1.00

				Feb-19		59A4		ALLIANCE BERNSTEIN		Global Value		$   (14,000,000)		Cash Raise/Rebalance				Excess Return				1.04%		3.74%		2.46%		1.37%				 

				Feb-19		59HQ		DIMENSIONAL FUND ADVISORS		U.S. Large Cap Core		$   (400,000,000)		Cash Raise/Rebalance

				Feb-19		59IF		DIMENSIONAL FUND ADVISORS		Global Low Volatility		$   800,000,000		Initial Funding

												$   (604,000,000)								Jan-00



				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Mar-19		59HQ		DIMENSIONAL FUND ADVISORS LTD.		World Developed		$   (206,000,000)		Cash Raise/Rebalance

				Mar-19		59DY		S & P 500 INDEX OST MANAGED		U.S. Large Cap Core		$   (130,000,000)		Cash Raise/Rebalance

				Mar-19		598W		ARONSON,JOHNSON,ORTIZ		U.S. Large Cap Value		$   (48,000,000)		Cash Raise/Rebalance

				Mar-19		59GB		AQR CAPITAL MANAGEMENT, LLC		U.S. Small Cp Value		$   (14,000,000)		Cash Raise/Rebalance

				Mar-19		59AR		MELLON		U.S. Small Cap Value		$   (16,000,000)		Cash Raise/Rebalance

				Mar-19		59AY		AQR CAPITAL MANAGEMENT, LLC		International Developed		$   (43,000,000)		Cash Raise/Rebalance

				Mar-19		59A0		ARROWSTREET CAPITAL, LP		International Developed & Emerging		$   (91,000,000)		Cash Raise/Rebalance

				Mar-19		59GW		LAZARD ASSET MANAGEMENT		International Developed & Emerging		$   (72,000,000)		Cash Raise/Rebalance

				Mar-19		597N		LAZARD FRERES ASSET MANAGEMENT		International Developed & Emerging		$   (52,000,000)		Cash Raise/Rebalance

				Mar-19		599Y		WALTER SCOTT MGMT		International Developed		$   (46,000,000)		Cash Raise/Rebalance

				Mar-19		592S		ACADIAN ASSET MGMT		International Developed & Emerging		$   (45,000,000)		Cash Raise/Rebalance

				Mar-19		596B		BRANDES INVESTMENT PARTNERS LP		International Developed & Emerging		$   (49,000,000)		Cash Raise/Rebalance

				Mar-19		59DR		DIMENSIONAL FUND ADVISORS		Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59HL		EAM INVESTORS, LLC		Global X-US Micro Cap		$   (7,000,000)		Cash Raise/Rebalance

				Mar-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X-US Micro Cap		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (26,000,000)		Cash Raise/Rebalance

				Mar-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Mar-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (27,000,000)		Cash Raise/Rebalance

				Mar-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (8,000,000)		Cash Raise/Rebalance

				Mar-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (19,000,000)		Cash Raise/Rebalance

				Mar-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		59A4		ALLIANCE BERNSTEIN		Global X-US Value		$   (41,000,000)		Cash Raise/Rebalance

												$   (1,001,000,000)



				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Jun-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Jun-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (16,000,000)		Cash Raise/Rebalance

				Jun-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (21,000,000)		Cash Raise/Rebalance

				Jun-19		59AX		Arrowstreet EM		Emerging Markets		$   (10,000,000)		Cash Raise/Rebalance

				Jun-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (80,000,000)		Cash Raise/Rebalance

				Jun-19		59DR		DFA Int'l Small Cap Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		592Q		Genesis EM		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-19		59DS		Harris Int'l Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59AR		Mellon US Small Value		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		599Y		Walter Scott Int'l		International Developed		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59C1		Westwood Global EM		Emerging		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		59G7		William Blair EM Growth		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-19		59HF		William Blair EMSC		Emerging Small Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Jun-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (25,000,000)

				Jun-19		59IA		Acadian Low Vol		Global Low Vol		$   (23,000,000)

				Jun-19		59IB		AQR Low Vol		Global Low Vol		$   (23,000,000)

				Jun-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (20,000,000)

				Jun-19		59IF		DFA Low Vol		Global Low Vol		$   (20,000,000)

												$   (441,000,000)





				Date(s)		SSB Acct#		Manager		Sub-Asset Class		Market Value		Purpose

				Aug-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (42,000,000)		Cash Raise/Rebalance

				Aug-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (37,000,000)		Cash Raise/Rebalance

				Aug-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (40,000,000)		Cash Raise/Rebalance

				Aug-19		59AX		Arrowstreet EM		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Aug-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (85,000,000)		Cash Raise/Rebalance

				Aug-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (44,000,000)		Cash Raise/Rebalance

				Aug-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (197,000,000)		Cash Raise/Rebalance

				Aug-19		592Q		Genesis EM		Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Aug-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (50,000,000)		Cash Raise/Rebalance

				Aug-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Aug-19		599Y		Walter Scott Int'l		International Developed		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59DY		OST S&P 500 Index		U.S. Large Cap Core		$   (150,000,000)		Cash Raise/Rebalance

				Aug-19		59G7		William Blair EM Growth		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Aug-19		59C1		Westwood Global EM		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Aug-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (61,000,000)		Cash Raise/Rebalance

				Aug-19		59IA		Acadian Low Vol		Global Low Vol		$   (56,000,000)		Cash Raise/Rebalance

				Aug-19		59IB		AQR Low Vol		Global Low Vol		$   (55,000,000)		Cash Raise/Rebalance

				Aug-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (58,000,000)

				Aug-19		59IF		DFA Low Vol		Global Low Vol		$   (50,000,000)

												$   (1,153,000,000)







												$   (3,199,000,000)





												$   3,674,000,000





































































				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Dec-13				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Northern Trust		U.S. Domestic (Large/Mid/Small)		$   (752,683,281)		Termination

				Feb-14				Pyramis		U.S. Large Cap Core		$   (417,335,918)		Termination

				Mar-14				Risk Premia Portfolio		U.S. Large Cap Core		$   583,000,000		Rebalance - Initial Funding

				Apr-14				OST - Russell Fundamental Strategy		U.S. Large Cap Core		$   304,000,000		Rebalance - Additional Funding

				May-14				OST - S&P 400		U.S. Mid Cap		$   101,000,000		Rebalance - Additional Funding

				Jun-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   111,000,000		Rebalance - Additional Funding

				Jan-14				Westwood Global		Emerging Markets		$   10,000,000		Rebalance - Additional Funding

				Jan-14				OST - Russell 2000 Synthetic		U.S. Small Cap		$   35,000,000		Rebalance - Additional Funding

				Jan-14				Next Century		Small & Micro Cap Growth		$   (50,000,000)		Cash Raise/Rebalance

				Jan-14				Wells Capital CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding

				May-14				Next Century		Small & Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				May-14				OST - S&P 500		U.S. Large Cap Core		$   (500,000)		Transfer to Risk Premia Portfolio

				May-14				OST - Risk Premia Portfolio		U.S. Large Cap Core		$   500,000		Transfer from S&P 500

				May-14				EAM 		Int'l Micro Cap Growth		$   60,000,000		Rebalance - Initial Funding

				May-14				DFA		Int'l Micro Cap Value		$   90,000,000		Rebalance - Initial Funding

				Jun-14				PIMCO		U.S. Large Cap Core		$   (250,000,000)		Cash Raise/Rebalance

				Jun-14				Next Century		Small & Micro Cap Growth		$   (20,000,000)		Cash Raise/Rebalance

				Jun-14				MFS Advisors		U.S. Large Cap Core		$   (15,000,000)		Cash Raise/Rebalance

				Jun-14				EAM 		U.S. Micro Cap Growth		$   (25,000,000)		Cash Raise/Rebalance

				Jun-14				DFA		Int'l Micro Cap Value		$   35,000,000		Rebalance - Additional Funding

				Jun-14				Wanger Asset Management		U.S. SMID Cap Growth		$   (150,000,000)		Cash Raise/Rebalance

				Jun-14				Wellington		U.S. Small Cap		$   (75,000,000)		Cash Raise/Rebalance

				Jun-14				Arrowstreet		Int'l Developed & Emerging		$   (202,000,000)		Cash Raise/Rebalance

				Jun-14				Pyramis		Int'l Developed & Emerging		$   (106,000,000)		Cash Raise/Rebalance

				Jun-14				The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Jun-14				AQR Capital Management		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Oct-14				MFS Institutional		U.S. Domestic (Large Value)		$   (1,066,266,531)		Termination

				Oct-14				Wells Capital Management		U.S. Domestic (Large Growth)		$   (911,205,860)		Termination

				Oct-14				Risk Premia Portfolio		U.S. Large Cap Core		$   15,178,368		Rebalance - Additional Funding

				Oct-14				DFA Large Cap Core		U.S. Large Cap Core		$   1,992,650,759		Rebalance - Initial Funding

				Feb-15				Northern Trust		Int'l Developed		$   (288,486,000)		Termination

				Feb-15				Wells Capital CEF		Int'l Developed & Emerging		$   50,000,000		Rebalance - Additional Funding

				Mar-15				State Street Global Advisors		Int'l Developed		$   (90,000,000)		Cash Raise/Rebalance

				Mar-15				Lazard CEF		Int'l Developed & Emerging		$   100,000,000		Rebalance - Additional Funding

				Apr-15				William Blair		Emerging Markets		$   25,000,000		Rebalance - Additional Funding

				Apr-15				Wells Cap CEF		International Core		$   50,000,000		Rebalance - Additional Funding

				May-15				Lazard CEF		International Core		$   65,000,000		Rebalance - Additional Funding

				Jun-15				PIMCO		U.S. Large Cap		$   (583,816,000)		Termination - Organizational Concerns

				Jun-15				Lazard CEF		International Core		$   100,000,000		Rebalance - Additional Funding

				Jun-15				Dimesional Fund Advisors		U.S.Large Cap		$   600,000,000		Rebalance - Additional Funding

				May-15				AQR		US Small Cap Equity		$   208,000,000		Conversion to 130/30

				Jun-15				Arrowstreet		International Core		$   1,292,000,000		Conversion to 130/30

				Aug-15				Jackson Square Partners		U.S. Large Cap		$   (828,000,000)		Termination - Rebalancing

				Aug-15				Dimensional Fund Advisors		U.S. Large Cap		$   828,000,000		Rebalance - Additional Funding

				Aug-15				Next Century		Micro Cap Growth		$   (82,000,000)		Termination - Rebalancing

				Sep-15				OST - Russell 2000 Synthetic		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Sep-15				OST - Risk Premia Portfolio		U.S. Large Cap		$   10,000,000		Rebalance - Additional Funding

				Sep-15				Westwood Global		Emerging Markets		$   100,000,000		Rebalance - Additional Funding

				Sep-15				OST - Tiered Emerging Markets Strategy		Emerging Markets		$   (180,000,000)		Termination - Rebalancing

				Oct-15				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Oct-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (200,000,000)		Cash Raise/Rebalance

				Nov-15				State Street Global Advisors		International Developed		$   (500,000,000)		Cash Raise/Rebalance

				Dec-15				Blackrock R1000V Index Fund		U.S. Large Cap		$   (250,000,000)		Cash Raise/Rebalance

				Dec-15				Next Century SCG		U.S. Small Cap Growth		$   (97,700,000)		Termination 

				Dec-15				AQR Capital Management		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Equity		$   (150,000,000)		Cash Raise/Rebalance

				Dec-15				Pyramis Global Advisors		International Small Cap		$   (50,000,000)		Cash Raise/Rebalance

				Dec-15				Alliance Bernstein		Global Value		$   (150,000,000)		Cash Raise/Rebalance

				Jul-16				Columbia Wanger		US SMID Cap Core		$   (741,000,000)		Termination

				Jul-16				Genesis		Emerging Markets		$   (50,000,000)		Cash Raise/Rebalance

				Jul-16				Lazard		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Pyramis		Int'l Developed & Emerging		$   (250,000,000)		Cash Raise/Rebalance

				Jul-16				Walter Scott		International Developed		$   (100,000,000)		Cash Raise/Rebalance

				Jul-16				Dimensional Fund Advisors		Large Cap US		$   240,000,000		Rebalance - Additional Funding

				Oct-16				OST - Russell Fundamental Strategy		Large Cap US		$   (1,371,571,000)		Termination

				Oct-16				OST - MSCI Risk Premia Strategy		Large Cap US		$   1,371,571,000		Rebalance - Additional Funding

				Nov-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (75,000,000)		Cash Raise/Rebalance

				Nov-16				State Street Global Advisors		Int'l Developed		$   (125,000,000)		Cash Raise/Rebalance

				Nov-16				Genesis		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000G Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				Blackrock R1000V Index Fund		U.S. Large Cap		$   (300,000,000)		Cash Raise/Rebalance

				Dec-16				OST S&P 500		U.S. Large Cap		$   (5,000,000)		Cash Raise/Rebalance

				Dec-16				OST Russell 2000		U.S. Small Cap		$   5,000,000		Rebalance - Additional Funding

				Dec-16				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Cash Raise/Rebalance

				Dec-16				Los Angeles Capital Management		U.S. Large Cap		$   800,000,000		Rebalance - Initial Funding

				Jan-17				Wells Capital Closed End Fund		Int'l Developed & Emerging		$   (425,000,000)		Termination

				Jan-17				Lazard Closed End Fund		Int'l Developed & Emerging		$   425,000,000		Rebalance - Additional Funding

				Feb-17				Blackrock R1000V Index Fund		U.S. Large Cap		$   (89,000,000)		Cash Raise/Rebalance

				Feb-17				Blackrock R1000G Index Fund		U.S. Large Cap		$   (618,000,000)		Termination

				Feb-17				TT International		Int'l Developed		$   (674,000,000)		Termination

				Feb-17				Victory Capital		Int'l Developed Small Cap		$   (241,000,000)		Termination

				Feb-17				Acadian		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Mar-17				AQR 		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				Apr-17				Fidelity		Int'l Developed & Emerging		$   (603,000,000)		Termination

				Apr-17				Blackrock R1000V Index Fund		Int'l Developed & Emerging		$   (323,000,000)		Termination

				Apr-17				Arrowstreet		Global Low Vol		$   800,000,000		Rebalance - Initial Funding

				May-17				State Street Global Advisors		Int'l Developed		$   (600,000,000)		Termination

				Jun-17				OST International Risk Premia		Int'l Developed		$   600,000,000		Rebalance - Initial Funding

				Dec-17				AJO		U.S. Large Cap Value		$   (400,000,000)		IAP Restructure

				Dec-17				DFA Large Cap Core		U.S. Large Cap Value		$   (475,000,000)		IAP Restructure

				Dec-17				AQR International		Int'l Developed		$   (200,000,000)		IAP Restructure

				Dec-17				Acadian Developed & Emerging		Int'l Developed & Emerging		$   (300,000,000)		IAP Restructure

				Dec-17				DFA International Small Cap Value		Developed Small Cap		$   (50,000,000)		IAP Restructure

				Dec-17				Harris Associates		Int'l Small Cap Value		$   (50,000,000)		IAP Restructure

				Dec-17				Pyramis Int'l Small Cap		Developed Small Cap		$   (75,000,000)		IAP Restructure

				Dec-17				Genesis		Emerging Markets		$   (200,000,000)		IAP Restructure

				Dec-17				Wellington		U.S. Micro Cap		$   (50,000,000)		IAP Restructure

				Feb-18				AJO		US Large Cap Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				Alliance Bernstein		Global Value		$   (200,000,000)		Cash Raise/Rebalance

				Feb-18				AQR International		Int'l Developed		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				Brandes		Int'l Developed & Emerging Value		$   (100,000,000)		Cash Raise/Rebalance

				Feb-18				DFA Large Cap Core		U.S. Large Cap Value		$   (400,000,000)		Cash Raise/Rebalance

				Apr-18		592S		Acadian		Int'l Developed & Emerging Value		$   (55,000,000)		Cash Raise/Rebalance

				Apr-18		598W		AJO		US Large Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59A4		Alliance Bernstein		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		59AY		AQR International		World Developed		$   (54,000,000)		Cash Raise/Rebalance

				Apr-18		59AX		Arrowstreet		Emerging		$   (35,000,000)		Cash Raise/Rebalance

				Apr-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (100,000,000)		Cash Raise/Rebalance

				Apr-18		59AR		Boston Company		U.S. Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		596B		Brandes		Int'l Developed & Emerging Value		$   (57,000,000)		Cash Raise/Rebalance

				Apr-18		59HM		DFA Global X-US Micro		Global X -US Micro Cap Value		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (245,000,000)		Cash Raise/Rebalance

				Apr-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Apr-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (19,000,000)		Cash Raise/Rebalance

				Apr-18		59E6		EAM		U.S.  Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		59HL		EAM		Global X -US Micro Cap Growth		$   (10,000,000)		Cash Raise/Rebalance

				Apr-18		592Q		Genesis		Emerging		$   (32,000,000)		Cash Raise/Rebalance

				Apr-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Apr-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (70,000,000)		Cash Raise/Rebalance

				Apr-18		597N		Lazard International		Int'l Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Apr-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		599Y		Walter Scott		Int'l Developed		$   (50,000,000)		Cash Raise/Rebalance

				Apr-18		592G		Wellington		U.S. Micro Cap		$   (29,000,000)		Cash Raise/Rebalance

				Apr-18		59C1		Westwood		Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Apr-18		59G7		William Blair		Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Apr-18		59HF		William Blair		Emerging Small		$   (10,000,000)		Cash Raise/Rebalance

				Jun-18		592S		Acadian		Int'l Developed & Emerging Value		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		598W		AJO		US Large Cap Value		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		59A4		Alliance Bernstein		Global Value		$   (24,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		AQR 130/30		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-18		59AY		AQR International		World Developed		$   (26,000,000)		Cash Raise/Rebalance

				Jun-18		59AX		Arrowstreet		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Jun-18		59A0		Arrowstreet 130/30		Int'l Developed & Emerging		$   (53,000,000)		Cash Raise/Rebalance

				Jun-18		59AR		Boston Company		U.S. Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		596B		Brandes		Int'l Developed & Emerging Value		$   (27,000,000)		Cash Raise/Rebalance

				Jun-18		59HQ		DFA Large Cap Core		U.S. Large Cap 		$   (115,000,000)		Cash Raise/Rebalance

				Jun-18		59GR		DFA US Micro Cap		U.S.  Micro Cap Value		$   (7,000,000)		Cash Raise/Rebalance

				Jun-18		59DR		DFA World Small Cap Value		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59E6		EAM		U.S.  Micro Cap Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-18		592Q		Genesis		Emerging		$   (15,000,000)		Cash Raise/Rebalance

				Jun-18		59DS		Harris Associates		Int'l Developed Small Cap Value		$   (9,000,000)		Cash Raise/Rebalance

				Jun-18		59GW		Lazard CEF		Int'l Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-18		597N		Lazard International		Int'l Developed & Emerging		$   (30,000,000)		Cash Raise/Rebalance

				Jun-18		59DU		Pyramis Global		Int'l Developed Small Cap		$   (307,806,054)		Termination/Cash Raise

				Jun-18		599Y		Walter Scott		Int'l Developed		$   (25,000,000)		Cash Raise/Rebalance

				Jun-18		592G		Wellington		U.S. Micro Cap		$   (13,000,000)		Cash Raise/Rebalance

				Jun-18		59C1		Westwood		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-18		59G7		William Blair		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Wellington		U.S. Micro Cap		$   (491,000,000)		Termination/Cash Raise

				Sep-18		59A4		The Boston Company		U.S. Small Cap Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		Dimensional Fund Advisors		Global Value		$   (50,000,000)		Cash Raise/Rebalance

				Sep-18		59A4		OST 59DZ		U.S. Small Cap		$   (200,000,000)		Cash Raise/Rebalance





				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Nov-18				Acadian Int'l Value		Int'l Developed & Emerging Value		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Acadian Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				AllianceBernstein Global Value		Global Value		$   14,000,000		Cash Raise/Rebalance

				Nov-18				AJO Large Cap Value		US Large Cap Value		$   15,000,000		Cash Raise/Rebalance

				Nov-18				AQR Int'l Large Cap Core		World Developed X-US		$   15,000,000		Cash Raise/Rebalance

				Nov-18				AQR US Small Cap 130/30		Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				AQR Global Low Vol		Global Low Vol		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet EM		Emerging Markets		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Int'l Core 130/30		Int'l Developed & Emerging		$   30,000,000		Cash Raise/Rebalance

				Nov-18				Arrowstreet Global Low Vol		Global Low Vol		$   18,000,000		Cash Raise/Rebalance

				Nov-18				Brandes Int'l Value		Int'l Developed & Emerging		$   16,000,000		Cash Raise/Rebalance

				Nov-18				Callan Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Small Cap Value		Int'l Developed Small Cap		$   5,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Large Cap Core		US Large Cap 		$   75,000,000		Cash Raise/Rebalance

				Nov-18				DFA US Micro Cap Value		US Micro Cap		$   4,000,000		Cash Raise/Rebalance

				Nov-18				DFA Int'l Micro Cap Value		International Developed Micro Cap		$   3,000,000		Cash Raise/Rebalance

				Nov-18				DFA EM Small Cap		Emerging Markets Small		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM US Micro Cap Growth		US Micro Cap Growth		$   3,000,000		Cash Raise/Rebalance

				Nov-18				EAM Int'l Micro Cap		Global X-US Micro Cap		$   2,000,000		Cash Raise/Rebalance

				Nov-18				Genesis EM		Emerging Marekts		$   8,000,000		Cash Raise/Rebalance

				Nov-18				Harris Int'l Value		Int'l Developed Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core		Int'l Developed & Emerging		$   17,000,000		Cash Raise/Rebalance

				Nov-18				Lazard Int'l Core CEF		Int'l Developed & Emerging		$   23,000,000		Cash Raise/Rebalance

				Nov-18				LACM Global Low Vol		Global Low Vol		$   19,000,000		Cash Raise/Rebalance

				Nov-18				OST S&P 500 Index		US Large Cap		$   50,000,000		Cash Raise/Rebalance

				Nov-18				The Boston Co Small Cap Value		US Small Cap Value		$   5,000,000		Cash Raise/Rebalance

				Nov-18				Walter Scott Int'l Growth		Int'l Developed		$   15,000,000		Cash Raise/Rebalance

				Nov-18				Westwood Global EM		Emerging Markets		$   6,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EM Growth		Emerging		$   4,000,000		Cash Raise/Rebalance

				Nov-18				William Blair EMSC		Emerging Small		$   3,000,000		Cash Raise/Rebalance

				Jan-19		59A4		OST 59GY		International Developed		$   (50,000,000)		Cash Raise/Rebalance

				Feb-19		59AY		AQR CAPITAL MANAGEMENT, LLC		World Developed		$   (15,000,000)		Cash Raise/Rebalance

				Feb-19		59A0		ARROWSTREET CAPITAL, LP		Int'l Developed & Emerging		$   (31,000,000)		Cash Raise/Rebalance

				Feb-19		59GW		LAZARD CEF		Int'l Developed & Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Feb-19		597N		LAZARD  		Int'l Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Feb-19		599Y		WALTER SCOTT MGMT		Int'l Developed		$   (16,000,000)		Cash Raise/Rebalance

				Feb-19		592S		ACADIAN ASSET MGMT		Int'l Developed & Emerging Value		$   (16,000,000)		Cash Raise/Rebalance

				Feb-19		596B		BRANDES INVESTMENT PARTNERS LP		Int'l Developed & Emerging Value		$   (17,000,000)		Cash Raise/Rebalance

				Feb-19		59DR		DIMENSIONAL FUND ADVISORS		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59HL		EAM INVESTORS, LLC		Global X -US Micro Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X -US Micro Cap Value		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (9,000,000)		Cash Raise/Rebalance

				Feb-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Feb-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (10,000,000)		Cash Raise/Rebalance

				Feb-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (7,000,000)		Cash Raise/Rebalance

				Feb-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (3,000,000)		Cash Raise/Rebalance

				Feb-19		59A4		ALLIANCE BERNSTEIN		Global Value		$   (14,000,000)		Cash Raise/Rebalance

				Feb-19		59HQ		DIMENSIONAL FUND ADVISORS		U.S. Large Cap Core		$   (400,000,000)		Cash Raise/Rebalance

				Feb-19		59IF		DIMENSIONAL FUND ADVISORS		Global Low Volatility		$   800,000,000		Initial Funding

				Mar-19		59HQ		DIMENSIONAL FUND ADVISORS LTD.		World Developed		$   (206,000,000)		Cash Raise/Rebalance

				Mar-19		59DY		S & P 500 INDEX OST MANAGED		U.S. Large Cap Core		$   (130,000,000)		Cash Raise/Rebalance

				Mar-19		598W		ARONSON,JOHNSON,ORTIZ		U.S. Large Cap Value		$   (48,000,000)		Cash Raise/Rebalance

				Mar-19		59GB		AQR CAPITAL MANAGEMENT, LLC		U.S. Small Cp Value		$   (14,000,000)		Cash Raise/Rebalance

				Mar-19		59AR		MELLON		U.S. Small Cap Value		$   (16,000,000)		Cash Raise/Rebalance

				Mar-19		59AY		AQR CAPITAL MANAGEMENT, LLC		International Developed		$   (43,000,000)		Cash Raise/Rebalance

				Mar-19		59A0		ARROWSTREET CAPITAL, LP		International Developed & Emerging		$   (91,000,000)		Cash Raise/Rebalance

				Mar-19		59GW		LAZARD ASSET MANAGEMENT		International Developed & Emerging		$   (72,000,000)		Cash Raise/Rebalance

				Mar-19		597N		LAZARD FRERES ASSET MANAGEMENT		International Developed & Emerging		$   (52,000,000)		Cash Raise/Rebalance

				Mar-19		599Y		WALTER SCOTT MGMT		International Developed		$   (46,000,000)		Cash Raise/Rebalance

				Mar-19		592S		ACADIAN ASSET MGMT		International Developed & Emerging		$   (45,000,000)		Cash Raise/Rebalance

				Mar-19		596B		BRANDES INVESTMENT PARTNERS LP		International Developed & Emerging		$   (49,000,000)		Cash Raise/Rebalance

				Mar-19		59DR		DIMENSIONAL FUND ADVISORS		Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59DS		HARRIS ASSOCIATES		Int'l Developed Small Cap Value		$   (15,000,000)		Cash Raise/Rebalance

				Mar-19		59HL		EAM INVESTORS, LLC		Global X-US Micro Cap		$   (7,000,000)		Cash Raise/Rebalance

				Mar-19		59HM		DIMENSIONAL FUND ADVISORS LTD.		Global X-US Micro Cap		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		592Q		GENESIS ASSET MANAGERS		Emerging		$   (26,000,000)		Cash Raise/Rebalance

				Mar-19		59G7		WILLIAM BLAIR AND COMPANY		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Mar-19		59AX		ARROWSTREET CAPITAL, L.P.		Emerging		$   (27,000,000)		Cash Raise/Rebalance

				Mar-19		59HF		WILLIAM BLAIR & CO.		Emerging Small Growth		$   (8,000,000)		Cash Raise/Rebalance

				Mar-19		59C1		WESTWOOD GLOBAL INVESTMENTS		Emerging		$   (19,000,000)		Cash Raise/Rebalance

				Mar-19		59FZ		DIMENSIONAL FUND ADVISORS		Emerging Small		$   (9,000,000)		Cash Raise/Rebalance

				Mar-19		59A4		ALLIANCE BERNSTEIN		Global X-US Value		$   (41,000,000)		Cash Raise/Rebalance



				Date(s)				Manager		Sub-Asset Class		Market Value		Purpose

				Jun-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (17,000,000)		Cash Raise/Rebalance

				Jun-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (16,000,000)		Cash Raise/Rebalance

				Jun-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (21,000,000)		Cash Raise/Rebalance

				Jun-19		59AX		Arrowstreet EM		Emerging Markets		$   (10,000,000)		Cash Raise/Rebalance

				Jun-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (40,000,000)		Cash Raise/Rebalance

				Jun-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (80,000,000)		Cash Raise/Rebalance

				Jun-19		59DR		DFA Int'l Small Cap Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		592Q		Genesis EM		Emerging		$   (11,000,000)		Cash Raise/Rebalance

				Jun-19		59DS		Harris Int'l Value		Int'l Developed Small Cap Value		$   (6,000,000)		Cash Raise/Rebalance

				Jun-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59AR		Mellon US Small Value		U.S. Small Cap Value		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		599Y		Walter Scott Int'l		International Developed		$   (18,000,000)		Cash Raise/Rebalance

				Jun-19		59C1		Westwood Global EM		Emerging		$   (8,000,000)		Cash Raise/Rebalance

				Jun-19		59G7		William Blair EM Growth		Emerging Growth		$   (5,000,000)		Cash Raise/Rebalance

				Jun-19		59HF		William Blair EMSC		Emerging Small Cap Growth		$   (3,000,000)		Cash Raise/Rebalance

				Jun-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (25,000,000)		Cash Raise/Rebalance

				Jun-19		59IA		Acadian Low Vol		Global Low Vol		$   (23,000,000)		Cash Raise/Rebalance

				Jun-19		59IB		AQR Low Vol		Global Low Vol		$   (23,000,000)		Cash Raise/Rebalance

				Jun-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (20,000,000)		Cash Raise/Rebalance

				Jun-19		59IF		DFA Low Vol		Global Low Vol		$   (20,000,000)		Cash Raise/Rebalance

				Aug-19		592S		Acadian Int'l Value		International Developed & Emerging		$   (42,000,000)		Cash Raise/Rebalance

				Aug-19		598W		AJO US Large Value		U.S. Large Cap Value		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59A4		AllianceBernstein Global Value		Global X-US Value		$   (37,000,000)		Cash Raise/Rebalance

				Aug-19		59AY		AQR Int'l Large Cap Core		International Developed		$   (40,000,000)		Cash Raise/Rebalance

				Aug-19		59AX		Arrowstreet EM		Emerging Markets		$   (25,000,000)		Cash Raise/Rebalance

				Aug-19		59A0		Arrowstreet Int'l Core 130/30		International Developed & Emerging		$   (85,000,000)		Cash Raise/Rebalance

				Aug-19		596B		Brandes Int'l Value		International Developed & Emerging		$   (44,000,000)		Cash Raise/Rebalance

				Aug-19		59HQ		DFA US Large Cap		U.S. Large Cap Core		$   (197,000,000)		Cash Raise/Rebalance

				Aug-19		592Q		Genesis EM		Emerging		$   (24,000,000)		Cash Raise/Rebalance

				Aug-19		597N		Lazard Int'l Core		International Developed & Emerging		$   (50,000,000)		Cash Raise/Rebalance

				Aug-19		59GW		Lazard Int'l Core CEF		International Developed & Emerging		$   (60,000,000)		Cash Raise/Rebalance

				Aug-19		599Y		Walter Scott Int'l		International Developed		$   (45,000,000)		Cash Raise/Rebalance

				Aug-19		59DY		OST S&P 500 Index		U.S. Large Cap Core		$   (150,000,000)		Cash Raise/Rebalance

				Aug-19		59G7		William Blair EM Growth		Emerging Growth		$   (13,000,000)		Cash Raise/Rebalance

				Aug-19		59C1		Westwood Global EM		Emerging		$   (16,000,000)		Cash Raise/Rebalance

				Aug-19		59IE		Los Angeles Capital Management		Global Low Vol		$   (61,000,000)		Cash Raise/Rebalance

				Aug-19		59IA		Acadian Low Vol		Global Low Vol		$   (56,000,000)		Cash Raise/Rebalance

				Aug-19		59IB		AQR Low Vol		Global Low Vol		$   (55,000,000)		Cash Raise/Rebalance

				Aug-19		59ID		Arrowstreet Low Vol		Global Low Vol		$   (58,000,000)		Cash Raise/Rebalance

				Aug-19		59IF		DFA Low Vol		Global Low Vol		$   (50,000,000)		Cash Raise/Rebalance

				Sep-19		59IF		OST International Risk Premia		Global Low Vol		$   400,000,000		Cash Raise/Rebalance





Perf

		Date		59DX MV		Sec Lend		59DX Rtn		S&P 400		alpha		SL bps		$ Val Added		$ Val Add Compounded		Date		59DY MV		Sec Lend		59DY Rtn		S&P 500		alpha		SL bps		$ Val Added		$ Val Add Compounded		59DZ MV		Sec Lend		59DZ Rtn		RU2K/SML		alpha		SL Bps		$ Val Added		$ Val Add Compounded				Date		TEMS		TEMS Rtn		MSCI EM NET		alpha		$ Val Added		$ Val Add Compounded		Date		59GA MV		Sec Lending		59GA Rtn		RUSSELL 1000		alpha		$ Val Added		$ Val Add Compounded		SL bps		RUFUSLTU		Diff		Date		59GX MV		Sec Lending		59GX Rtn		MSCI USA

VITERI Michael: M2US Index		alpha		$ Val Added		$ Val Add Compounded		SL Bps		CUSTOM				Date		59GY MV		Sec Lending		59GY Rtn		MSCI World X-US Net

Michael VITERI : M1WOU
		alpha		$ Val Added		$ Val Add Compounded		SL Bps		CUSTOM

																																																										101,555,216.00

		Feb-09																		Feb-09																																				Feb-09		95,086,427.91		-6.3700%		-5.6410%		-0.0073		$   (693,180.06)				Feb-09																												 

		Mar-09																		Mar-09																																				Mar-09		107,905,866.83		13.4820%		14.3710%		-0.0089		$   (959,283.16)		$   (1,745,917.75)		Mar-09

		Apr-09																		Apr-09																																				Apr-09		126,843,755.43		17.5500%		16.6410%		0.0091		$   1,153,009.74		$   (899,316.58)		Apr-09

		May-09																		May-09																																				May-09		147,792,092.44		16.5150%		17.0870%		-0.0057		$   (845,370.77)		$   (1,893,209.48)		May-09

		Jun-09																		Jun-09																																				Jun-09		147,360,758.55		-0.2920%		-1.3470%		0.0106		$   1,554,656.00		$   (333,025.31)		Jun-09																																																																																				Date		59DX Monthly Alpha

		Jul-09		$   107,917,313.06				8.723%		8.739%		(0.00016)								Jul-09		$   429,798,408.40				7.527%		7.564%		(0.00037)																										Jul-09		163,813,770.68		11.1650%		11.2450%		-0.0008		$   (131,051.02)		$   (501,258.60)		Jul-09																																																																																				Jul-09		(0.00016)

		Aug-09		$   112,660,641.47				4.395%		4.367%		0.00028								Aug-09		$   445,495,045.81				3.625%		3.610%		0.00015																										Aug-09		165,713,480.08		1.1600%		-0.3580%		0.0152		$   2,515,530.63		$   2,008,457.43		Aug-09																																																																																				Aug-09		0.00028

		Sep-09		$   119,618,828.93				5.732%		5.722%		0.00010								Sep-09		$   464,034,742.13				3.715%		3.732%		(0.00017)								 																		Sep-09		179,086,666.06		8.0700%		9.0770%		-0.0101		$   (1,803,402.73)		$   367,137.22		Sep-09																																																																																				Sep-09		0.00010

		Oct-09		$   114,206,851.60

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		$   17,571.20		-4.524%		-4.540%		0.00016		0.00185		$   17,947.06		$   18,797.53		Oct-09		455,506,488.33

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		$   42,176.97		-1.838%

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		-1.858%		0.00020		0.00111		$   91,101.30																						Oct-09		178,195,823.68		-0.4970%		0.1240%		-0.0062		$   (1,106,596.07)		$   (741,283.52)		Oct-09																																																																																				Oct-09		0.00016

		Nov-09		$   119,059,346.00		$   34,085.85		4.249%

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)		4.052%		0.00197		0.00344		$   234,214.15		$   253,810.36		Nov-09		482,853,516.77

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089		$   38,332.55		6.004%		5.998%		0.00006		0.00095		$   28,971.21		$   125,542.23																				Nov-09		185,194,258.79		3.9270%		4.2960%		-0.0037		$   (683,366.81)		$   (1,453,760.54)		Nov-09																																																																																				Nov-09		0.00197

		Dec-09		$   126,735,231.00

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
		$   29,071.04		6.447%		6.275%		0.00172		0.00275		$   218,043.29		$   488,217.08		Dec-09		492,303,872.92		$   17,093.96		1.957%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		1.932%		0.00025		0.00042		$   123,075.97		$   251,075.06										 										Dec-09		192,798,365.42		4.1060%		3.9490%		0.0016		$   302,693.43		$   (1,210,758.51)		Dec-09																																																																																				Dec-09		0.00172

		Jan-10		$   122,522,840.00		$   27,509.77		-3.169%		-3.215%		0.00046		0.00269		$   56,592.92		$   529,338.41		Jan-10		484,622,811.72

viterim: viterim:
SSB Analytics $484,622,812		$   15,454.98		-3.549%

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		-3.597%		0.00048		0.00038		$   232,618.95		$   474,783.36																				Jan-10		186,219,869.38		-3.4120%		-5.5770%		0.0217		$   4,031,660.17		$   2,862,212.74		Jan-10																																																																																				Jan-10		0.00046

		Feb-10		$   128,992,261.73		$   19,864.58		5.282%		5.211%		0.00071		0.00185		$   92,070.41		$   649,368.47		Feb-10		499,733,855.13		$   18,001.04		3.118%

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		3.098%		0.00020		0.00043		$   99,946.77		$   589,533.87																				Feb-10		185,924,895.59		-0.1580%		0.3520%		-0.0051		$   (948,216.97)		$   1,909,473.47		Feb-10																																																																																				Feb-10		0.00071

		Mar-10		$   138,181,378.00		$   16,364.27		7.122%		7.135%		(0.00013)		0.00142		$   (17,987.64)		$   677,628.84		Mar-10		529,868,368.50		$   16,780.56		6.030%		6.034%		(0.00004)		0.00038		$   (21,194.73)		$   603,888.03		$   99,310,397.36						8.140%						$   - 0						Mar-10		201,347,576.77		8.2950%		8.0730%		0.0022		$   446,991.62		$   2,514,855.92		Mar-10																																																																																				Mar-10		(0.00013)

		Apr-10		$   144,058,448.32		$   16,364.27		4.253%		4.262%		(0.00009)		0.00136		$   (13,377.46)		$   693,070.94		Apr-10		538,109,049.05		$   17,032.81		1.555%		1.579%		(0.00024)		0.00038		$   (129,146.17)		$   484,132.32		$   104,979,992.22

viterim: viterim:
SSB MV  $105,095,715.79				5.7090%		5.660%		0.00049				$   51,402.4314						Apr-10		204,263,418.78		1.4480%		1.2120%		0.0024		$   482,061.67		$   3,033,332.70		Apr-10																																																																																				Apr-10		(0.00009)

		May-10		$   133,746,469.80		$   13,176.60		-7.158%

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10		-7.199%		0.00041		0.00118		$   54,554.91		$   698,014.51		May-10		681,199,732.84		$   11,820.89		-7.98%

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		-7.985%		0.00004		0.00021		$   27,247.99		$   472,741.71		$   97,048,849.13				-7.5549%		-7.590%		0.00035				$   34,055.2179		$   81,574.242				May-10		185,329,639.66		-9.2690%		-8.7960%		-0.0047		$   (876,609.20)		$   1,875,563.90		May-10																																																																																				May-10		0.00041

		Jun-10		$   125,112,229.15		$   11,471.95		-6.456%		-6.554%		0.00098		0.00110		$   123,131.27		$   776,084.21		Jun-10		645,632,193.93		$   17,775.94		-5.221%		-5.235%		0.00014		0.00033		$   90,388.51		$   538,448.37		$   89,621,685.51				-7.6530%		-7.750%		0.00097				$   86,919.0018		$   162,250.355				Jun-10		185,675,273.71		0.1860%		-0.7350%		0.0092		$   1,710,069.27		$   3,589,121.72		Jun-10																																																																																				Jun-10		0.00098

		Jul-10		$   133,709,315.50		$   10,933.63		6.872%		6.908%		(0.00036)		0.00098		$   (48,490.86)		$   780,925.87		Jul-10		690,831,847.62		$   10,940.96		7.001%		7.006%		(0.00005)		0.00019		$   (34,541.59)		$   541,603.55		$   95,828,731.00				6.9258%		6.870%		0.00056				$   53,501.0826		$   226,988.621				Jul-10		201,041,135.10		8.2760%		8.3280%		-0.0005		$   (104,541.39)		$   3,781,616.04		Jul-10																																																																																				Jul-10		(0.00036)

		Aug-10		$   127,167,786.83		$   9,928.07		-4.892%		-4.940%		0.00048		0.00094		$   61,016.16		$   803,739.13		Aug-10		659,816,301.57		$   9,525.10		-4.490%		-4.514%		0.00024		0.00017		$   158,355.91		$   675,641.46		$   93,804,071.85

viterim: viterim:
SSB Analytics shows $93,804,071.85				-7.2430%

viterim: $5,000,000 cash inflow		-7.400%		0.00157				$   147,272.3928		$   357,820.228				Aug-10		199,863,596.36		-0.5860%		-1.9420%		0.0136		$   2,710,150.37		$   6,469,606.14		Aug-10																																																																																				Aug-10		0.00048

		Sep-10		$   141,558,618.08		$   9,874.02		11.308%		11.306%		0.00002		0.00153		$   3,320.94		$   897,946.90		Sep-10		718,514,389.40		$   9,156.95		8.896%		8.924%		(0.00028)		0.00031		$   (201,184.03)		$   534,562.49		$   105,579,582.59				12.5533%		12.460%		0.00093				$   98,510.4648		$   501,248.955				Sep-10		222,276,036.56		11.2140%		11.1130%		0.0010		$   224,498.80		$   7,419,606.57		Sep-10																																																																																				Sep-10		0.00002

		Oct-10		$   146,457,699.97		$   9,627.11		3.469%		3.449%		0.00020		0.00142		$   28,638.86		$   957,735.54		Oct-10		745,744,636.61		$   9,439.22		3.790%		3.805%		(0.00015)		0.00026		$   (111,861.70)		$   442,960.72		$   109,955,001.89				4.1442%		4.090%		0.00054				$   59,585.4448		$   581,607.113				Oct-10		229,792,339.46		3.3820%		2.9040%		0.0048		$   1,098,407.38		$   8,768,945.04		Oct-10																																																																																				Oct-10		0.00020

		Nov-10		$   150,631,658.26		$   10,202.40		2.850%		2.970%		(0.00120)		0.00122		$   (180,457.78)		$   804,572.65		Nov-10		745,813,879.28		8,376.6100		0.009%		0.013%		(0.00004)		0.00022		$   (29,832.56)		$   413,168.03		$   113,794,338.49				3.4917%		3.470%		0.00022				$   24,732.4903		$   626,647.779				Nov-10		221,653,403.75		-3.5420%		-2.6400%		-0.0090		$   (1,999,313.70)		$   6,459,035.31		Nov-10																																																																																				Nov-10		(0.00120)

		Dec-10		$   160,504,725.42		$   8,659.36		6.554%		6.554%		0.00001		0.00102		$   1,289.43		$   858,597.34		Dec-10		795,506,022.74		$   9,284.76		6.663%		6.683%		(0.00020)		0.00019		$   (159,101.20)		$   281,596.21		$   122,931,283.10				8.0293%		7.940%		0.00089				$   109,837.9050		$   786,801.421				Dec-10		237,082,134.97		6.9610%		7.1360%		-0.0018		$   (414,893.74)		$   6,493,755.02		Dec-10																																																																																				Dec-10		0.00001

		Jan-11		$   163,729,202.94		$   7,273.97		2.009%		1.998%		0.00011		0.00088		$   17,248.95		$   893,095.18		Jan-11		814,455,807.13

viterim: viterim:
Trades + KG +VM 		$   10,271.77		2.382%		2.370%		0.00012		0.00018		$   97,734.70		$   386,038.53		$   122,644,562.16				-0.2332%		-0.260%		0.00027				$   32,823.6602		$   817,789.971				Jan-11		228,026,250.88		-3.8200%		-2.7130%		-0.0111		$   (2,524,250.60)		$   3,721,442.98		Jan-11																																																																																				Jan-11		0.00011

		Feb-11		$   171,355,273.26

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		$   5,891.78		4.658%		4.654%		0.00004		0.00076		$   6,059.44		$   940,752.61		Feb-11		842,227,334.77

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07		$   10,456.55		3.410%		3.426%		(0.00016)		0.00017		$   (134,756.37)		$   264,446.07		$   129,393,832.12

viterim: viterim:
=129187177.11+172810
=$129,359,987.11				5.5031%		5.480%		0.00023				$   29,907.9738		$   892,701.858				Feb-11		227,882,899.69		-0.0630%		-0.9330%		0.0087		$   1,982,581.23		$   5,701,679.70		Feb-11																																																																																				Feb-11		0.00004

		Mar-11		$   175,580,212.71

viterim: viterim:
=175550485.82+29800.32		$   7,009.69		2.466%		2.450%		0.00016		0.00069		$   27,394.44		$   991,342.27		Mar-11		842,630,817.99		$   11,783.18		0.048%		0.040%		0.00008		0.00016		$   67,410.47		$   331,983.47		$   132,828,900.51				2.6547%		2.590%		0.00065				$   85,991.9634		$   1,002,392.725				Mar-11		239,861,955.54		5.2570%		5.8790%		-0.0062		$   (1,491,941.36)		$   4,509,475.64		Mar-11																																																																																				Mar-11		0.00016

		Apr-11		$   180,315,399.42		$   8,152.78		2.697%		2.715%		(0.00018)		0.00062		$   (32,674.11)		$   985,403.47		Apr-11		867,760,078.90		$   12,171.93		2.982%		2.962%		0.00020		0.00015		$   173,552.02		$   515,435.23		$   136,376,521.85				2.6708%		2.64%		0.00031				$   42,031.7568		$   1,071,196.591				Apr-11		249,031,234.47		3.8230%		3.1020%		0.0072		$   1,795,515.20		$   6,477,388.09		Apr-11																																																																																				Apr-11		(0.00018)

		May-11		$   177,952,062.42

viterim: viterim:
=177873342.62+26950		$   9,620.36		-1.311%		-1.347%		0.00036		0.00061		$   64,652.79		$   1,037,140.89		May-11		857,918,807.58

viterim: viterim:
=857790996.8+31450		$   16,969.16		-1.134%		-1.132%		(0.00002)		0.00016		$   (17,158.38)		$   492,431.82		$   133,884,606.71

viterim: viterim:
=133841924.91+756960				-1.8272%		-1.875%		0.00048				$   63,954.3010		$   1,115,577.648				May-11		241,495,302.53		-3.0260%		-2.6230%		-0.0040		$   (973,226.07)		$   5,308,156.26		May-11																																																																																				May-11		0.00036

		Jun-11		$   174,453,340.45		$   9,724.83		-1.966%		-2.036%		0.00070		0.00061		$   121,936.54		$   1,138,686.17		Jun-11		844,135,942.54		$   14,723.70		-1.607%		-1.667%		0.00060		0.00016		$   506,481.57		$   991,000.01		$   130,933,541.88				-2.2042%		-2.306%		0.00102				$   133,309.5831		$   1,224,297.832				Jun-11		238,392,757.23		-1.2850%		-1.5380%		0.0025		$   603,133.68		$   5,843,080.13		Jun-11																																																																																				Jun-11		0.00070

		Jul-11		$   168,301,587.23		$   10,129.40		-3.526%		-3.530%		0.00004		0.00063		$   6,222.26		$   1,104,754.91		Jul-11		826,683,188.34		$   14,579.27		-2.068%		-2.033%		(0.00035)		0.00017		$   (289,339.12)		$   681,167.01		$   126,239,595.07				-3.5850%		-3.610%		0.00025				$   31,579.8243		$   1,211,986.773				Jul-11		237,717,894.15		-0.2830%		-0.4440%		0.0016		$   382,725.81		$   6,209,270.02		Jul-11																																																																																				Jul-11		0.00004

		Aug-11		$   156,335,243.36		$   8,921.68		-7.110%		-7.120%		0.00010		0.00067		$   15,539.69		$   1,041,745.86		Aug-11		782,162,580.02		$   14,225.59		-5.385%		-5.432%		0.00047		0.00018		$   367,616.41		$   1,012,102.58		$   115,293,730.59				-8.6707%		-8.690%		0.00019				$   22,244.4656		$   1,129,143.425				Aug-11		217,157,755.79		-8.6490%		-8.9360%		0.0029		$   623,242.76		$   6,295,473.01		Aug-11																																																																																				Aug-11		0.00010

		Sep-11		$   139,851,840.21

viterim: viterim:
SSB shows $139,930,581.36
		$   10,169.23		-10.544%		-10.585%		0.00041		0.00075		$   57,862.49		$   989,770.57		Sep-11		727,349,313.45

viterim: viterim:
SSB shows $727,712,723.67		$   12,935.15		-7.008%		-7.030%		0.00022		0.00020		$   160,016.85		$   1,101,191.28		$   102,478,930.16

viterim: viterim:
SSB shows $105,750,469.74				-11.1149%		-11.210%		0.00095				$   97,441.8467		$   1,101,081.937				Sep-11		187,232,907.28		-13.7800%		-14.5790%		0.0080		$   1,495,990.93		$   6,923,947.76		Sep-11																																																																																				Sep-11		0.00041

		Oct-11		$   159,159,577.94		$   9,948.26		13.806%		13.746%		0.00060		0.00066		$   95,259.79		$   1,221,676.62		Oct-11		806,867,016.41		$   12,486.85		10.933%		10.929%		0.00004		0.00018		$   32,274.68		$   1,253,859.20		$   118,130,544.15				15.2730%		15.136%		0.00137				$   161,846.8992		$   1,431,097.156				Oct-11		208,626,993.14		11.4260%		13.2460%		-0.0182		$   (3,797,011.28)		$   3,918,066.76		Oct-11		$   515,436,547.38				 		 				$   - 0																																																																								Oct-11		0.00060

		Nov-11		$   158,676,216.89		$   9,579.57		-0.304%		-0.302%		(0.00002)		0.00066		$   (2,690.93)		$   1,215,275.51		Nov-11		805,204,710.31		$   11,164.34		-0.206%		-0.221%		0.00015		0.00019		$   120,780.71		$   1,372,056.96		$   117,752,354.61				-0.3201%		-0.365%		0.00045				$   52,817.3109		$   1,479,332.874				Nov-11		196,014,574.15		-6.0450%		-6.6650%		0.0062		$   1,215,290.36		$   4,896,509.98		Nov-11		$   516,353,252.58		$   13,625.44		0.1780%		-0.2620%		0.00440		$   2,271,954.31				0.00032		0.190%		(0.00012)																																																																Nov-11		(0.00002)

		Dec-11		$   158,137,706.84		$   11,031.06		-0.339%		-0.374%		0.00035		0.00068		$   54,752.55		$   1,265,903.70		Dec-11		813,545,208.32		$   9,376.70		1.036%		1.023%		0.00013		0.00019		$   105,760.88		$   1,492,032.35		$   118,791,946.29				0.8829%		0.661%		0.00222				$   263,555.0828		$   1,755,948.436				Dec-11		191,930,865.62		-2.0830%		-1.2050%		-0.0088		$   (1,685,153.00)		$   3,109,362.68		Dec-11		$   523,847,415.96		$   11,597.95		1.4510%		0.8360%		0.00615		$   3,221,661.61		$   5,526,581.98		0.00027		1.440%		0.00011																																																																Dec-11		0.00035

		Jan-12		$   168,485,963.86		$   10,154.20		6.544%		6.606%		(0.00062)		0.00065		$   (104,753.78)		$   1,243,988.46		Jan-12		849,999,803.66		$   7,989.88		4.481%		4.482%		(0.00001)		0.00018		$   (8,500.00)		$   1,550,390.32		$   127,251,020.65				7.1209%		7.065%		0.00056				$   71,153.3057		$   1,952,141.350				Jan-12		212,469,613.47		10.7010%		11.3430%		-0.0064		$   (1,364,054.92)		$   2,078,040.66		Jan-12		$   544,667,349.70		$   52,626.78		3.9740%		4.8730%		(0.00899)		$   (4,896,559.47)		$   849,648.87		0.00116		4.050%		(0.00076)																																																																Jan-12		(0.00062)

		Feb-12		$   176,215,126.85		$   8,525.05		4.587%		4.500%		0.00087		0.00064		$   154,051.64		$   1,455,107.11		Feb-12		886,841,971.70		$   11,551.96		4.334%		4.324%		0.00010		0.00017		$   88,684.20		$   1,706,268.43		$   130,310,526.56				2.4043%		2.390%		0.00014				$   18,644.2571		$   2,017,721.089				Feb-12		225,096,801.70		5.9430%		5.9900%		-0.0005		$   (105,795.50)		$   2,095,743.12		Feb-12		$   566,996,021.47		$   53,848.26		4.1000%		4.3880%		(0.00288)		$   (1,632,948.54)		$   (748,464.07)		0.00114		4.110%		(0.00010)																																																																Feb-12		0.00087

		Mar-12		$   179,499,419.06		$   11,273.77		1.864%		1.880%		(0.00016)		0.00065		$   (29,084.33)		$   1,453,143.02		Mar-12		915,407,514.31		$   14,995.40		3.221%		3.291%		(0.00070)		0.00017		$   (640,785.26)		$   1,120,442.08		$   133,829,900.69				2.7008%		2.562%		0.00139				$   185,701.9110		$   2,257,916.797				Mar-12		220,393,946.66		-2.0890%		-3.3380%		0.0125		$   2,752,720.39		$   4,804,683.44		Mar-12		$   583,404,804.87		$   31,414.59		2.8940%		3.1290%		(0.00235)		$   (1,371,001.29)		$   (2,141,125.91)		0.00065		2.880%		0.00014																																																																Mar-12		(0.00016)

		Apr-12		$   179,137,270.87		$   13,247.02		-0.202%		-0.225%		0.00023		0.00068		$   41,641.32		$   1,491,852.56		Apr-12		909,636,869.27		$   11,579.96		-0.630%		-0.628%		(0.00002)		0.00017		$   (18,192.74)		$   1,095,190.56		$   131,815,337.73				-1.5053%		-1.545%		0.00040				$   52,309.5473		$   2,276,237.561				Apr-12		218,117,569.87		-1.0330%		-1.1950%		0.0016		$   353,350.46		$   5,108,401.52		Apr-12		$   576,592,446.37		$   18,008.74		-1.1680%		-0.5800%		(0.00588)		$   (3,390,363.58)		$   (5,506,481.14)		0.00037		-1.000%		(0.00168)																																																																Apr-12		0.00023

		May-12		$   225,506,432.43		$   26,610.37		-6.460%		-6.480%		0.00020		0.00062		$   45,101.29		$   1,440,580.17		May-12		1,075,240,903.35		$   17,436.75		-5.995%		-6.010%		0.00015		0.00014		$   161,286.14		$   1,190,820.02		$   138,653,961.99				-6.5130%		-6.619%		0.00106				$   146,973.1997		$   2,274,959.408				May-12		194,427,713.83		-10.8610%		-11.2140%		0.0035		$   686,329.83		$   5,239,907.86		May-12		$   543,359,695.32		$   20,688.55		-5.7640%		-6.1450%		0.00381		$   2,070,200.44		$   (3,118,887.13)		0.00046		-5.970%		0.00206																																																																May-12		0.00020

		Jun-12		$   229,820,976.44		$   33,208.74		1.913%		1.890%		0.00023		0.00071		$   53,476.38		$   1,521,618.72		Jun-12		1,119,754,795.87		$   23,450.70		4.140%		4.120%		0.00020		0.00014		$   223,950.96		$   1,464,070.92		$   145,792,356.36				5.1484%		4.990%		0.00158				$   230,865.4747		$   2,622,947.807				Jun-12		204,028,821.98		4.9380%		3.8600%		0.0108		$   2,199,430.70		$   7,698,085.22		Jun-12		$   567,561,251.90		$   25,906.00		4.4540%		3.8280%		0.00626		$   3,552,933.44		$   295,131.07		0.00055		4.410%		0.00044																																																																Jun-12		0.00023

		Jul-12		$   229,620,130.93		$   35,818.99		-0.087%		0.045%		(0.00132)		0.00082		$   (303,999.05)		$   1,216,289.90		Jul-12		1,134,714,055.34		$   33,827.98		1.365%		1.389%		(0.00024)		0.00016		$   (272,331.37)		$   1,211,724.12		$   143,869,225.54				-1.3191%		-1.382%		0.00063				$   90,509.6825		$   2,678,858.475				Jul-12		207,587,413.49		1.7440%		1.9510%		-0.0021		$   (429,705.95)		$   7,402,633.88		Jul-12		$   572,240,320.49		$   29,606.00		0.9000%		1.1860%		(0.00286)		$   (1,636,607.32)		$   (1,338,820.06)		0.00062		0.880%		0.00020																																																																Jul-12		(0.00132)

		Aug-12		$   237,674,694.22		$   24,937.50		3.508%		3.481%		0.00027		0.00086		$   63,643.34		$   1,322,597.98		Aug-12		1,160,364,912.69		$   32,025.76		2.261%		2.252%		0.00009		0.00017		$   104,432.84		$   1,343,554.04		$   148,783,342.44

Michael VITERI : Michael VITERI :
$989,820.00				3.4157%		3.335%		0.00081				$   120,043.0927		$   2,890,402.886				Aug-12		208,564,383.28		0.4710%		-0.3330%		0.0080		$   1,676,857.64		$   9,114,357.92		Aug-12		$   585,577,813.42		$   32,750.87		2.3310%		2.4280%		(0.00097)		$   (568,010.48)		$   (1,938,038.44)		0.00067		2.340%		(0.00009)																																																																Aug-12		0.00027

		Sep-12		$   242,332,139.82		$   28,823.56		1.960%		1.940%		0.00020		0.00092		$   47,468.85		$   1,395,984.31		Sep-12		1,190,541,246.61		$   21,363.32		2.601%		2.584%		0.00017		0.00017		$   202,392.01		$   1,580,891.90		$   153,863,198.31				3.4143%		3.280%		0.00134				$   206,582.6478		$   3,195,671.514				Sep-12		220,209,150.32		5.5830%		6.0340%		-0.0045		$   (993,143.27)		$   8,630,069.26		Sep-12		$   602,867,068.88		$   27,182.71		2.9530%		2.5720%		0.00381		$   2,296,923.53		$   301,654.82		0.00054		Dec-99		0.00003																																																																Sep-12		0.00020

		Oct-12		$   240,334,762.22		$   24,201.49		-0.824%		-0.794%		(0.00030)		0.00099		$   (72,656.57)		$   1,311,821.59		Oct-12		1,168,755,718.66		$   18,978.33		-1.830%		-1.846%		0.00016		0.00018		$   187,000.91		$   1,738,962.49		$   150,597,308.59				-2.1226%		-2.169%		0.00046				$   69,887.4551		$   3,197,727.864				Oct-12		219,606,487.45		-0.2740%		-0.6070%		0.0033		$   731,289.60		$   9,337,712.47		Oct-12		$   598,779,839.84		$   26,300.98		-0.6780%		-1.6880%		0.01010		$   6,047,676.38		$   6,347,285.98		0.00057		Jan-70		0.00012																																																																Oct-12		(0.00030)

		Nov-12		$   245,203,316.57		$   22,270.56		2.240%		2.204%		0.00036		0.00102		$   88,273.19		$   1,429,479.59		Nov-12		1,175,586,046.62		$   17,202.73		0.584%		0.580%		0.00004		0.00019		$   47,023.44		$   1,796,141.47		$   151,470,714.94				0.5800%		0.53%		0.00049				$   74,162.2739		$   3,290,435.728				Nov-12		220,893,808.12		0.5860%		1.2700%		-0.0068		$   (1,510,913.65)		$   7,881,517.82		Nov-12		$   601,360,706.58		$   22,065.09		0.3460%		0.79%		(0.00448)		$   (2,694,095.97)		$   3,675,151.63		0.00059		Dec-99		0.00016																																																																Nov-12		0.00036

		Dec-12		$   250,647,696.58		$   21,596.21		2.220%		2.130%		0.00090		0.00104		$   226,468.55		$   1,687,687.63		Dec-12		1,186,128,466.61		$   14,013.24		0.897%		0.911%		(0.00014)		0.00019		$   (166,057.99)		$   1,646,194.88		$   156,724,213.61				3.4683%		3.56%		(0.00092)				$   (143,674.8575)		$   3,260,883.918				Dec-12		231,362,907.13		4.7390%		4.8900%		-0.0015		$   (349,357.99)		$   7,905,664.96		Dec-12		$   611,831,190.20		$   20,867.56		1.7410%		1.04%		0.00704		$   4,307,291.58		$   8,046,427.59		0.00059		1.72%		0.00021																																																																Dec-12		0.00090

		Jan-13		$   268,723,905.00		$   18,232.83		7.212%		7.220%		(0.00008)		0.00100		$   (22,037.68)		$   1,787,362.60		Jan-13		1,247,569,231.94		$   16,897.51		5.180%		5.180%		- 0		0.00019		$   - 0		$   1,731,467.77		$   166,642,533.64				6.3285%		6.26%		0.00070				$   115,846.5154		$   3,583,096.059				Jan-13		235,583,943.46		1.8240%		1.3790%		0.0045		$   1,048,348.55		$   9,098,212.84		Jan-13		$   649,881,476.48		$   26,054.05		6.2190%		5.42%		0.00796		$   5,173,056.55		$   13,719,891.48		0.00052		6.22%		(0.00001)																																																																Jan-13		(0.00008)

		Feb-13		$   271,465,868.98		$   14,539.55		1.020%		0.982%		0.00038		0.00101		$   104,147.18		$   1,909,747.40		Feb-13		1,264,616,377.95		$   44,980.11		1.366%		1.357%		0.00009		0.00021		$   113,815.47		$   1,868,935.09		$   168,565,785.55				1.1541%		1.10%		0.00051				$   86,167.8969		$   3,710,617.121				Feb-13		232,216,865.86		-1.4290%		-1.2560%		-0.0017		$   (401,735.18)		$   8,566,464.20		Feb-13		$   661,549,431.37		$   40,245.22		1.7950%		1.34%		0.00451		$   2,983,587.94		$   16,949,751.47		0.00049		1.79%		0.00005																																																																Feb-13		0.00038

		Mar-13		$   284,269,460.52		$   17,233.34		4.716%		4.783%		(0.00067)		0.00099		$   (189,139.90)		$   1,810,680.06		Mar-13		1,312,490,041.35		$   12,808.94		3.786%		3.750%		0.00036		0.00020		$   472,496.41		$   2,412,189.39		$   176,429,712.02				4.6652%		4.62%		0.00048				$   85,034.3511		$   3,968,759.082				Mar-13		229,154,802.67		-1.3190%		-1.7220%		0.0040		$   923,493.85		$   9,376,966.39		Mar-13		$   690,945,966.70		$   27,315.08		4.4440%		3.86%		0.00583		$   4,028,214.99		$   21,731,213.41		0.00046		4.44%		0.00004																																																																Mar-13		(0.00067)

		Apr-13		$   286,086,139.24		$   15,234.10		0.639%		0.63%		0.00011		0.00099		$   31,667.60		$   1,853,919.16		Apr-13		1,337,776,145.28		$   10,307.67		1.927%		1.927%		- 0		0.00020		$   - 0		$   2,458,672.28		$   175,788,362.08				-0.2100%

VITERI Michael: VITERI Michael:
Moved Cash from SSB to OSTF		

viterim: viterim:
SSB shows $114,227,486.97 - $20,640 = $114,206,851.6
My calcs show EMV= $114,238,298-$20,640 = $114,217,658

		

viterim: viterim:
I show $126,307,830.64 +
365,851.20 (MVL)= $126,673,681.84
				

viterim: viterim:
PLCN Deleted on 11/5/09 @ $168.01  ERN ann on 11/9.
Sold 5,000 on 11/10 @204.3 (made $181,450 or 15.1 bps)
Sold 793 on 11/20 @ 208.72 (Made $82,283.03 or 2.6 bps)																																				-0.37%		0.00157				$   275,987.7285		$   4,236,412.417				Apr-13		231,006,960.10		0.8080%		0.7540%		0.0005		$   124,743.76		$   9,577,476.04		Apr-13		$   701,997,242.36		$   20,259.73		1.5990%		1.81%		(0.00207)		$   (1,453,134.29)		$   20,625,561.22		0.00045		1.62%		(0.00021)																																																																Apr-13		0.00011

		May-13		$   293,093,916.17		$   18,898.96		2.450%		2.26%		0.00191		0.00094		$   558,443.23		$   2,457,774.77		May-13		1,369,112,036.12		$   9,557.94		2.342%		2.339%		0.00003		0.00019		$   41,073.36		$   2,557,327.75		$   182,917,729.79				4.0557%		4.00%		0.00059				$   107,288.5359		$   4,515,515.181				May-13		224,923,226.63		-2.6340%		-2.5660%		-0.0007		$   (152,947.79)		$   9,172,257.52		May-13		$   720,414,435.51		$   16,881.94		2.6240%		2.22%		0.00400		$   2,881,657.74		$   24,048,433.69		0.00044		2.61%		0.00014						 		 																																																								May-13		0.00191

		Jun-13		$   287,655,791.97		$   16,572.87		-1.855%		-1.85%		(0.00009)		0.00090		$   (27,098.22)		$   2,385,074.50		Jun-13		1,350,974,271.25		$   10,266.59		-1.325%		-1.343%		0.00018		0.00018		$   243,175.37		$   2,766,618.52		$   182,173,724.47				-0.4067%		-0.51%		0.00105				$   191,750.3399		$   4,688,898.973				Jun-13		212,236,681.87		-5.6400%		-6.3660%		0.0073		$   1,540,838.31		$   10,195,780.51		Jun-13		$   712,117,210.26		$   15,179.32		-1.1520%		-1.36%		0.00211		$   1,502,567.31		$   25,273,963.04		0.00043		-1.16%		0.00008						 																																																										Jun-13		(0.00009)

		Jul-13		$   305,579,634.43		$   20,080.15		6.231%		6.20%		0.00035		0.00079		$   106,963.56		$   2,640,652.14		Jul-13		1,419,634,440.29		$   9,685.90		5.082%		5.088%		(0.00006)		0.00015		$   (85,178.07)		$   2,822,040.01		$   194,984,968.65				7.0324%		7.00%		0.00034				$   67,138.1714		$   5,085,780.799				Jul-13		213,129,140.74		0.4210%		1.0450%		-0.0062		$   (1,329,925.84)		$   8,908,778.91		Jul-13		$   749,718,878.83		$   14,713.44		5.2800%		5.35%		(0.00071)		$   (532,300.40)		$   26,076,127.89		0.00039		5.29%		(0.00010)																																																																Jul-13		0.00035

		Aug-13		$   294,234,667.06		$   20,207.14		-3.713%		-3.75%		0.00034		0.00081		$   101,199.53		$   2,643,814.66		Aug-13		1,378,387,536.47		$   9,510.80		-2.905%		-2.896%		(0.00009)		0.00014		$   (124,054.88)		$   2,616,004.87		$   188,933,160.31				-3.1037%		-3.18%		0.00072				$   136,540.6650		$   5,064,472.524				Aug-13		206,864,364.05		-2.9390%		-1.7180%		-0.0122		$   (2,525,813.89)		$   6,121,136.01		Aug-13		$   725,294,931.47		$   15,036.55		-3.2580%		-2.76%		(0.00500)		$   (3,626,474.66)		$   21,600,092.99		0.00038		-3.25%		(0.00008)																																																																Aug-13		0.00034

		Sep-13		$   309,518,349.38		$   19,230.34		5.194%		5.21%		(0.00017)		0.00074		$   (51,425.52)		$   2,729,719.06		Sep-13		1,421,247,563.32		$   8,450.30		3.109%		3.136%		(0.00027)		0.00013		$   (383,736.84)		$   2,313,599.62		$   201,199,987.65				6.4927%		6.38%		0.00113				$   226,714.0919		$   5,620,006.659				Sep-13		219,129,338.14		5.9280%		6.5030%		-0.0058		$   (1,259,993.69)		$   5,224,003.26		Sep-13		$   745,936,830.74		$   16,709.85		2.8460%		3.49%		(0.00641)		$   (4,781,455.09)		$   17,433,376.55		0.00035		2.85%		(0.00004)																																																																Sep-13		(0.00017)

		Oct-13		$   320,879,713.05		$   18,253.54		3.671%		3.72%		(0.00044)		0.00069		$   (142,280.73)		$   2,687,637.01		Oct-13		1,486,430,111.27		$   7,389.79		4.586%		4.597%		(0.00011)		0.00012		$   (163,507.31)		$   2,256,193.99		$   206,231,681.82				2.5008%		2.515%		(0.00014)				$   (29,197.8973)		$   5,731,356.259				Oct-13		230,715,197.53		5.2870%		4.8580%		0.0043		$   989,768.20		$   6,489,964.51		Oct-13		$   780,673,791.85		$   18,383.14		4.6600%		4.40%		0.00258		$   2,014,138.38		$   20,259,910.28		0.00032		4.69%		(0.00030)																																																																Oct-13		(0.00044)

		Nov-13		$   325,094,356.74		$   18,369.57		1.313%		1.32%		(0.00010)		0.00067		$   (30,996.77)		$   2,691,941.42		Nov-13		1,532,057,698.02		$   8,470.13		3.070%		3.047%		0.00023		0.00011		$   352,373.27		$   2,677,832.41		$   214,549,799.85				4.0334%		4.006%		0.00027				$   58,754.7854		$   6,021,278.717				Nov-13		224,507,716.93		-2.6910%		-1.4620%		-0.0123		$   (2,759,199.84)		$   3,556,119.72		Nov-13		$   805,020,034.00		$   17,662.98		3.1160%		2.81%		0.00310		$   2,495,562.11		$   23,386,771.19		0.00031		3.10%		0.00016																																																																Nov-13		(0.00010)

		Dec-13		$   438,212,073.27		$   20,865.26		3.222%		3.09%		0.00133		0.00050		$   582,822.06		$   3,361,497.83		Dec-13		1,571,075,572.55		$   10,583.85		2.547%		2.532%		0.00015		0.00010		$   235,661.34		$   2,981,698.14		$   294,456,171.91				2.0350%

Michael VITERI : Cash inflow of $75,397,230		1.968%		0.00067				$   197,285.6352		$   6,341,097.374				Dec-13		222,245,314.38		-1.0080%		-1.4460%		0.0044		$   973,434.48		$   4,493,708.51		Dec-13		$   1,134,131,764.02		$   17,621.05		2.5100%		2.698%		(0.00188)		$   (2,132,167.72)		$   21,841,611.43		0.00022		2.52%		(0.00010)		Dec-13		$   594,060,133.21																																																												Dec-13		0.00133

		Jan-14		$   428,858,384.73		$   22,015.94		-2.135%		-2.12%		(0.00012)		0.00052		$   (49,369.44)		$   3,240,376.82		Jan-14		1,516,202,558.46		$   7,146.19		-3.493%		-3.457%		(0.00036)		0.00010		$   (545,832.92)		$   2,331,714.50		$   320,703,931.40				-2.6570%

Michael VITERI : Cash Inflow of $35,000,000		

viterim: viterim:
SSB shows $455,649,457.87-$143,000 = $455,506,488.32
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089
		

viterim: viterim:
SSB shows a cash flow of 70,498 occuring on 5/25/10														

viterim: viterim:
SSB shows $482,827,015.89+$26,500 = $482,853,515.89
My calcs show EMV= $455,247,089 - $143,000 = $455,104,089				

viterim: viterim:
SSB (-.01807 -.00031/VM = -.01838)
		

viterim: viterim:
SSB Analytics $484,622,812				

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
SSB shows perf to be 
-3.526 vs bmk of -3.597		

viterim: viterim:
Tendered 52,943 shs of BMY @.6313 MJN shares
BMY 52,943 @ $25.70 = $1,360,635.10
MJN 33,422 @ $43.27 = $1,446,169.94
Made $85,534 or 1.7 bps		

viterim: viterim:
=171363602.47+16240
=$171,379,842.47		

viterim: viterim:
=175550485.82+29800.32																						

viterim: viterim:
SSB shows a cash flow occuring on 5/25 for $25,370.19 and 5/3 for $202,185,271.26		

viterim: viterim:
=177873342.62+26950																																		

viterim: viterim:
SSB MV  $105,095,715.79		

viterim: viterim:
SSB shows $139,930,581.36
																		

viterim: viterim:
Trades + KG +VM 		

viterim: viterim:
=842163359.46+58399.61
=$842,211,759.07																

viterim: viterim:
SSB Analytics shows $93,804,071.85		

viterim: viterim:
=857790996.8+31450																				

viterim: $5,000,000 cash inflow		

viterim: viterim:
SSB shows $727,712,723.67																

viterim: viterim:
=129187177.11+172810
=$129,359,987.11		

viterim: viterim:
=133841924.91+756960																																																														

VITERI Michael: M2US Index		

viterim: viterim:
SSB shows $105,750,469.74		

viterim: viterim:
now $15mm less																																																																																		

Michael VITERI : M1WOU
		

Michael VITERI : Michael VITERI :
$989,820.00						-2.768%		0.00111				$   355,981.3639		$   6,528,595.781				Jan-14		209,602,339.16		-5.6890%		-6.4940%		0.0080		$   1,687,298.83		$   5,925,360.26		Jan-14		$   1,088,515,639.00		$   16,446.76		-4.0220%		-3.194%		(0.00828)		$   (9,012,909.49)		$   11,950,232.32		0.00022		-4.05%		0.00028		Jan-14		$   573,782,773.57		$   23,622.87		-3.413%		-3.39%		-0.023%		$   (131,970.04)		$   (131,970.04)		0.00049		-3.433%		0.020%																																				0.0002						Jan-14		(0.00012)

		Feb-14		$   450,198,074.80		$   21,388.79		4.976%		4.89%		0.00091		0.00051		$   409,362.01		$   3,810,977.69		Feb-14		1,585,432,063.27		$   7,729.09		4.566%		4.574%		(0.00008)		0.00007		$   (126,834.57)		$   2,311,346.02		$   336,085,817.63				4.7963%		4.711%		0.00085				$   286,643.0233		$   7,128,369.102				Feb-14		217,332,369.27		3.6880%		3.3130%		0.0038		$   814,996.38		$   6,958,883.94		Feb-14		$   1,135,896,091.00		$   19,727.91		4.3530%		4.747%		(0.00394)		$   (4,475,430.60)		$   7,994,995.34		0.00019		4.37%		(0.00017)		Feb-14		$   603,930,378.00		$   15,802.68		5.254%		4.70%		0.552%		$   3,333,695.69		$   3,194,791.94		0.00031		5.259%		-0.005%																																				(0.0001)						Feb-14		0.00091

		Mar-14		$   451,880,044.22		$   29,925.16		0.374%		0.37%		0.00005		0.00053		$   22,594.00		$   3,847,824.75		Mar-14		1,598,970,993.23		$   9,660.11		0.854%		0.841%		0.00013		0.00007		$   207,866.23		$   2,538,951.15		$   334,121,865.27				-0.5844%		-0.682%		0.00098				$   326,235.3206		$   7,412,949.058				Mar-14		226,329,721.47		4.1400%		3.0700%		0.0107		$   2,421,728.02		$   9,668,709.75		Mar-14		$   1,157,703,199.77		$   33,118.49		1.9200%		0.637%		0.01283		$   14,853,332.05		$   23,001,831.30		0.00019		2.00%		(0.00080)		Mar-14		$   599,932,331.01		$   12,835.68		-0.662%		0.69%		-1.349%		$   (8,093,087.15)		$   (4,919,444.73)		0.00026		-0.688%		0.026%																																				0.0003						Mar-14		0.00005

		Apr-14		$   445,000,457.89		$   27,853.28		-1.522%		-1.56%		0.00040		0.00057		$   176,058.15		$   3,965,302.21		Apr-14		1,611,061,948.54		$   8,652.44		0.756%		0.739%		0.00017		0.00007		$   273,880.53		$   2,832,026.15		$   320,890,392.90				-3.9601%		-3.878%		(0.00082)				$   (263,366.8657)		$   6,856,023.940				Apr-14		228,250,929.33		0.8490%		0.3340%		0.0052		$   1,175,492.29		$   10,926,289.38		Apr-14		$   1,170,352,454.98		$   30,645.15		1.0930%		0.471%		0.00622		$   7,279,592.27		$   30,532,833.59		0.00020		1.12%		(0.00027)		Apr-14		$   601,902,045.78		$   5,053.83		0.328%		0.60%		-0.272%		$   (1,637,173.56)		$   (6,572,754.07)		0.00010		0.326%		0.002%																																				0.0000						Apr-14		0.00040

		May-14		$   452,990,847.80		$   35,518.19		1.796%		1.78%		0.00021		0.00060		$   93,277.11		$   4,129,779.95		May-14		1,648,264,199.10		$   10,740.99		2.341%		2.347%		(0.00006)		0.00007		$   (98,895.85)		$   2,799,428.03		$   323,762,619.10				0.8951%		0.8010%		0.00094				$   304,596.3475		$   7,221,987.197				May-14		235,785,739.87		3.3010%		3.4910%		-0.0019		$   (447,992.91)		$   10,838,973.29		May-14		$   1,193,023,996.80		$   28,865.68		1.9370%		2.298%		(0.00361)		$   (4,306,816.63)		$   26,817,437.95		0.00020		1.88%		0.00057		May-14		$   618,542,780.62		$   4,923.57		2.679%		2.39%		0.289%		$   1,787,588.64		$   (4,961,249.51)		0.00010		2.683%		-0.004%																																				(0.0000)						May-14		0.00021

		Jun-14		$   471,780,449.40		$   34,432.39		4.148%		4.14%		0.00011		0.00061		$   51,418.05		$   4,352,497.10		Jun-14		1,682,312,672.23		$   8,912.64		2.066%		2.066%		- 0		0.00006		$   - 0		$   2,857,264.21		$   341,773,353.92				5.5629%		5.321%		0.00242				$   826,901.8404		$   8,450,644.177				Jun-14		240,908,776.19		2.1730%		2.6570%		-0.0048		$   (1,165,998.48)		$   9,908,505.70		Jun-14		$   1,216,506,701.75		$   23,604.84		1.9680%		2.275%		(0.00307)		$   (3,734,675.57)		$   23,610,529.55		0.00021		1.97%		(0.00002)		Jun-14		$   628,940,239.78		$   5,397.27		1.681%		2.14%		-0.459%		$   (2,886,835.70)		$   (7,931,483.82)		0.00010		1.613%		0.068%																																				0.0007						Jun-14		0.00011

		Jul-14		$   451,645,683.93		$   30,236.20		-4.268%		-4.27%		0.00006		0.00066		$   27,887.68		$   4,194,627.80		Jul-14		1,659,504,607.26		$   9,167.40		-1.356%		-1.379%		0.00023		0.00006		$   381,686.06		$   3,200,205.77		$   320,807,206.48				-6.1345%		Jan-70		(0.00082)				$   (261,515.1723)		$   7,670,722.728				Jul-14		242,472,151.62		0.6490%		1.9340%		-0.0129		$   (3,115,767.15)		$   6,857,044.76		Jul-14		$   1,200,675,194.29		$   23,914.70		-1.3010%		-1.617%		0.00316		$   3,794,133.61		$   27,097,490.18		0.00022		-1.29%		(0.00011)		Jul-14		$   622,188,226.58		$   5,535.83		-1.074%		-1.41%		0.336%		$   2,090,552.44		$   (5,755,747.24)		0.00011		-1.073%		-0.001%																																				(0.0000)						Jul-14		0.00006

		Aug-14		$   474,674,216.64		$   43,540.31		5.099%		5.08%		0.00016		0.00068		$   75,022.26		$   4,483,525.95		Aug-14		1,725,877,147.97		$   9,325.54		4.000%		4.001%		(0.00001)		0.00006		$   (17,258.77)		$   3,310,955.23		$   337,221,393.78				5.1165%		4.959%		0.00158				$   531,214.7056		$   8,594,412.033				Aug-14		247,818,165.62		2.2050%		2.2540%		-0.0005		$   (121,430.90)		$   6,886,811.69		Aug-14		$   1,244,831,004.46		$   20,458.29		3.6780%		4.132%		(0.00454)		$   (5,651,532.76)		$   22,442,603.10		0.00021		3.69%		(0.00012)		Aug-14		$   649,099,073.40		$   5,321.58		4.325%		4.010%		0.315%		$   2,044,662.08		$   (3,960,021.23)		0.00010		4.327%		-0.002%																																				(0.0000)						Aug-14		0.00016

		Sep-14		$   453,146,791.40		$   40,111.43		-4.535%		-4.55%		0.00013		0.00076		$   58,002.63		$   4,338,191.71		Sep-14		1,701,556,532.12		$   9,195.87		-1.409%		-1.402%		(0.00007)		0.00006		$   (119,108.96)		$   3,145,194.91		$   316,793,689.52				-6.0577%		-6.049%		(0.00009)				$   (27,414.3966)		$   8,046,377.917				Sep-14		232,629,969.35		-6.1290%		-7.4120%		0.0128		$   2,984,642.51		$   9,449,361.51		Sep-14		$   1,220,945,852.66		$   18,481.13		-1.9190%		-1.753%		(0.00166)		$   (2,026,770.12)		$   19,985,159.43		0.00022		-1.89%		(0.00029)		Sep-14		$   641,294,004.37		$   4,759.39		-1.202%		-1.560%		0.358%		$   2,295,832.54		$   (1,616,589.24)		0.00009		-1.189%		-0.013%																																				(0.0001)						Sep-14		0.00013

		Oct-14		$   469,365,840.77		$   38,722.83		3.579%		3.564%		0.00015		0.00077		$   71,363.71		$   4,564,828.17		Oct-14		1,743,377,595.86		$   9,215.76		2.458%		2.443%		0.00015		0.00006		$   261,506.64		$   3,484,010.44		$   338,392,352.92				6.8329%		6.592%		0.00241				$   815,172.6960		$   9,411,351.225				Oct-14		233,568,320.25		0.4030%		1.1790%		-0.0078		$   (1,812,490.17)		$   7,674,952.27		Oct-14		$   1,246,247,846.19		$   21,246.91		2.0720%		2.444%		(0.00372)		$   (4,636,041.99)		$   15,763,209.95		0.00022		2.07%		0.00002		Oct-14		$   672,076,461.54		$   5,360.39		2.407%		2.410%		-0.003%		$   (20,162.29)		$   (1,675,662.83)		0.00010		2.424%		-0.017%																																				(0.0002)						Oct-14		0.00015

		Nov-14		$   478,064,509.64		$   32,665.89		1.853%		1.849%		0.00004		0.00079		$   20,466.88		$   4,669,894.15		Nov-14		1,790,424,223.89		$   9,667.27		2.699%		2.689%		0.00010		0.00006		$   179,042.42		$   3,757,086.31		$   338,698,490.18				0.0905%		0.090%		0.00000				$   1,585.5755		$   9,421,451.075				Nov-14		230,363,962.96		-1.3720%		-1.0580%		-0.0031		$   (723,342.84)		$   6,846,309.08		Nov-14		$   1,272,660,298.00		$   22,128.14		2.1190%		2.618%		(0.00499)		$   (6,350,574.89)		$   9,746,657.48		0.00022		2.19%		(0.00071)		Nov-14		$   690,411,025.30		$   4,845.32		2.728%		2.650%		0.078%		$   538,520.60		$   (1,182,854.32)		0.00008		2.764%		-0.036%																																				(0.0004)						Nov-14		0.00004

		Dec-14		$   482,055,511.15		$   25,334.12		0.835%		0.825%		0.00010		0.00079		$   47,361.42		$   4,756,241.01		Dec-14		1,785,994,799.70		$   11,442.87		-0.247%		-0.252%		0.00005		0.00006		$   89,299.74		$   3,837,106.04		$   348,355,913.73				2.8513%		2.850%		0.00001				$   4,645.3626		$   9,694,733.429				Dec-14		216,225,493.04		-6.1370%		-4.6090%		-0.0153		$   (3,303,925.53)		$   3,122,225.56		Dec-14		$   1,275,920,751.02		$   25,031.58		0.2560%		-0.2330%		0.00489		$   6,239,252.47		$   16,010,861.40		0.00022		0.28%		(0.00024)		Dec-14		$   687,624,037.00		$   4,718.63		-0.404%		-0.310%		-0.094%		$   (646,366.59)		$   (1,824,442.18)		0.00008		-0.383%		-0.021%																																				(0.0002)						Dec-14		0.00010

		Jan-15		$   476,896,610.36		$   20,610.77		-1.070%		-1.122%		0.00052		0.00080		$   247,089.12		$   4,952,429.40		Jan-15		1,732,391,359.44		$   13,275.24		-3.001%		-3.002%		0.00001		0.00007		$   17,323.91		$   3,739,278.40		$   337,048,377.68				-3.2460%		-3.217%		(0.00029)				$   (97,650.2655)		$   9,282,394.814				Jan-15		215,534,805.39		-0.3190%		0.5990%		-0.0092		$   (1,978,609.51)		$   1,133,656.15		Jan-15		$   1,230,977,663.22		$   26,081.65		-3.5220%		-2.7470%		(0.00775)		$   (9,540,076.89)		$   5,906,881.97		0.00024		-3.56%		0.00038		Jan-15		$   673,192,239.14		$   5,302.93		-2.099%		-2.820%		0.721%		$   4,853,716.04		$   3,067,568.91		0.00012		-2.109%		0.010%																																				0.0001						Jan-15		0.00052

		Feb-15		$   501,320,237.59		$   20,930.10		5.121%		5.123%		(0.00002)		0.00076		$   (8,184.87)		$   5,197,876.63		Feb-15		1,832,294,369.66		$   14,341.15		5.767%		5.747%		0.00020		0.00007		$   366,458.87		$   4,321,381.46		$   357,574,381.23				6.0899%		5.937%		0.00153				$   546,831.3753		$   10,394,517.351				Feb-15		222,722,169.84		3.3350%		3.0960%		0.0024		$   532,305.99		$   1,703,769.57		Feb-15		$   1,297,422,797.93		$   24,249.16		5.3980%		5.7780%		(0.00380)		$   (4,930,206.63)		$   1,295,528.83		0.00023		5.36%		0.00038		Feb-15		$   712,517,404.10		$   4,584.26		5.842%		5.850%		-0.008%		$   (57,001.39)		$   3,189,774.89		0.00010		5.843%		-0.001%																																				(0.0000)						Feb-15		(0.00002)

		Mar-15		$   507,804,162.89		$   32,932.13		1.293%		1.319%		(0.00026)		0.00075		$   (130,150.47)		$   5,134,953.94		Mar-15		1,803,605,483.63		$   17,421.71		-1.566%		-1.581%		0.00015		0.00007		$   270,540.82		$   4,524,249.45		$   364,276,093.75				1.8742%		Dec-99		0.00132				$   481,627.4650		$   11,070,960.414				Mar-15		217,614,312.13		-2.2930%		-1.4220%		-0.0087		$   (1,895,420.66)		$   (230,718.53)		Mar-15		$   1,276,904,424.94		$   23,496.88		-1.5810%		-1.245%		(0.00336)		$   (4,290,398.87)		$   (3,015,352.35)		0.00023		-1.56%		(0.00021)		Mar-15		$   702,540,106.34		$   5,690.66		-1.400%		-1.440%		0.040%		$   281,016.04		$   3,426,134.08		0.00009		-1.407%		0.007%																																				0.0001						Mar-15		(0.00026)

		Apr-15		$   500,334,247.43		$   40,943.51		-1.471%		-1.491%		0.00020		0.00079		$   99,952.34		$   5,159,369.92		Apr-15		1,821,181,271.30		$   17,556.01		0.974%		0.959%		0.00015		0.00008		$   273,177.19		$   4,841,492.83		$   354,986,192.36				-2.5502%		-2.550%		(0.00000)				$   (839.0419)		$   10,787,785.714				Apr-15		229,694,027.03		5.5510%		7.6920%		-0.0214		$   (4,917,749.12)		$   (5,161,274.83)		Apr-15		$   1,290,382,483.00				1.0560%		0.710%		0.00346		$   4,464,723.39		$   1,417,528.92		0.00020		1.12%		(0.00064)		Apr-15		$   704,053,637.71		$   5,274.30		0.215%		0.910%		-0.695%		$   (4,893,172.78)		$   (1,459,672.51)		0.00009		0.219%		-0.004%																																				(0.0000)						Apr-15		0.00020

		May-15		$   509,287,328.29		$   31,567.96		1.789%		1.778%		0.00011		0.00077		$   58,160.38		$   5,309,853.10		May-15		1,844,485,041.73		$   14,830.25		1.280%		1.286%		(0.00006)		0.00008		$   (110,669.10)		$   4,792,794.84		$   363,280,650.65				2.3366%		2.283%		0.00054				$   194,565.8647		$   11,234,414.450				May-15		220,673,404.46		-3.9270%		-4.0050%		0.0008		$   172,125.26		$   (4,786,466.31)		May-15		$   1,302,066,769.25				0.9050%		1.308%		(0.00403)		$   (5,247,329.08)		$   (3,816,971.53)				0.86%		0.00045		May-15		$   717,571,003.84		$   4,037.25		1.920%		1.330%		0.590%		$   4,233,668.92		$   2,745,970.70		0.00008		1.925%		-0.005%																																				(0.0001)						May-15		0.00011

		Jun-15		$   502,706,379.81		$   25,593.47		-1.292%		-1.318%		0.00026		0.00076		$   129,759.82		$   5,370,999.64		Jun-15		1,808,746,775.94		$   11,117.89		-1.938%		-1.936%		(0.00002)		0.00008		$   (36,174.94)		$   4,663,735.54		$   366,684,179.54				0.9369%		0.749%		0.00188				$   688,951.6022		$   12,028,619.811				Jun-15		216,068,228.05		-2.0870%		-2.5970%		0.0051		$   1,101,947.96		$   (3,584,624.80)		Jun-15		$   1,271,921,041.46				-2.3150%		Jan-70		(0.00439)		$   (5,583,733.37)		$   (9,312,342.01)				-2.28%		(0.00035)		Jun-15		$   707,525,438.38		$   5,049.06		-1.400%		-1.890%		0.490%		$   3,466,874.65		$   6,174,401.76		0.00009		-1.405%		0.005%																																				0.0001						Jun-15		0.00026

		Jul-15		$   503,608,988.73		$   21,473.60		0.180%		0.137%		0.00043		0.00074		$   214,285.24		$   5,594,928.51		Jul-15		$   1,846,479,043.66		$   11,207.05		2.086%		2.095%		(0.00009)		0.00008		$   (164,335.38)		$   4,596,690.35		$   362,315,649.20				-1.1914%		-1.162%		(0.00029)				$   (106,377.5530)		$   11,778,938.037				Jul-15		204,965,585.21		-5.1380%		-6.9320%		0.0179		$   3,677,082.60		$   276,635.82		Jul-15		$   1,278,787,381.59				0.5398%		Dec-99		(0.01388)		$   (17,751,613.33)		$   (27,114,227.09)				0.52%		0.00020		Jul-15		$   725,471,449.69		$   5,829.15		2.536%		2.000%		0.536%		$   3,891,773.47		$   10,222,785.69		0.00008		2.538%		-0.002%																																				(0.0000)						Jul-15		0.00043

		Aug-15		$   475,565,086.99		$   19,508.50		-5.569%		-5.580%		0.00011		0.00074		$   53,137.66		$   5,336,507.74		Aug-15		$   1,735,050,805.61		$   13,414.85		-6.035%		-6.033%		(0.00001)		0.00009		$   (21,744.27)		$   4,297,552.68		$   339,679,011.69				-6.2478%		-6.284%		0.00036				$   123,381.6604		$   11,166,399.096				Aug-15		188,154,991.98		-8.2017%		-9.0400%		0.0084		$   1,577,366.80		$   1,831,313.87		Aug-15		$   1,205,180,312.23				-5.7560%		-6.0153%		0.00259		$   3,125,089.29		$   (22,428,441.46)				-5.75%		(0.00006)		Aug-15		$   683,631,779.68		$   6,698.44		-5.767%		-6.070%		0.303%		$   2,069,772.65		$   11,702,985.89		0.00009		-5.786%		0.018%																																				0.0002						Aug-15		0.00011

		Sep-15		$   460,280,287.18		$   18,071.39		-3.214%		-3.221%		0.00007		0.00071		$   32,086.14		$   5,197,076.97		Sep-15		$   1,692,181,140.05		$   13,911.14		-2.471%		-2.474%		0.00003		0.00009		$   54,120.29		$   4,245,488.96		$   328,174,165.24				-4.8128%		-4.906%		0.00093				$   305,858.3220		$   10,934,840.962																		Sep-15		$   1,176,469,354.36				-2.3823%		-2.7410%		0.00359		$   4,220,047.03		$   (17,674,082.65)				-2.38%		(0.00002)		Sep-15		$   680,906,644.70		$   7,207.39		-1.847%		-2.650%		0.803%		$   5,467,680.36		$   16,954,512.09		0.00009		-1.834%		-0.013%																																				(0.0001)						Sep-15		0.00007

		Oct-15		$   486,318,415.63		$   21,269.76		5.657%		5.634%		0.00023		0.00064		$   111,929.95		$   5,603,006.38		Oct-15		$   1,834,924,154.85		$   15,952.29		8.435%		8.435%		0.00000		0.00009		$   8,171.30		$   4,611,786.16		$   347,017,284.79				5.7418%		5.634%		0.00108				$   374,100.8435		$   11,936,799.015																		Oct-15		$   1,266,383,877.55				7.6427%		8.091%		(0.00448)		$   (5,676,660.88)		$   (24,701,528.15)				7.72%		(0.00077)		Oct-15		$   735,280,695.81		$   10,007.71		7.986%		8.250%		-0.264%		$   (1,944,546.40)		$   16,363,874.51		0.00009		8.156%		-0.170%																																				(0.0017)						Oct-15		0.00023

		Nov-15		$   492,980,105.74		$   20,102.57		1.370%		1.354%		0.00016		0.00061		$   80,013.90		$   5,759,771.43		Nov-15		$   1,841,395,961.00		$   14,434.45		0.3527%		0.2974%		0.00055		0.00009		$   1,018,689.00		$   5,646,741.00		$   358,437,047.90				3.2908%		3.253%		0.00038				$   136,041.5238		$   12,465,660.790																		Nov-15		$   1,268,953,803.69				0.2029%		0.330%		(0.00127)		$   (1,612,406.15)		$   (26,364,062.16)				0.15%		0.00053		Nov-15		$   738,442,392.00		$   15,298.82		0.430%		0.350%		0.080%		$   590,743.07		$   17,024,981.99		0.00011		0.414%		0.016%																																				0.0002						Nov-15		0.00016

		Dec-15		$   472,523,125.94		$   21,518.29		-4.150%		-4.1670%		0.00017		0.00062		$   81,953.20		$   5,602,713.91		Dec-15		$   1,812,021,158.00		$   14,682.54		-1.595%		-1.577%		(0.00018)		0.00010		$   (330,628.85)		$   5,226,032.72		$   340,746,723.96				-4.9354%		-5.021%		0.00086				$   291,658.3975		$   12,142,088.204																		Dec-15		$   1,243,858,896.92				-1.9776%		-1.7990%		(0.00179)		$   (2,221,606.83)		$   (28,064,291.71)				-2.04%		0.00062		Dec-15		$   729,162,185.25		$   10,935.02		-1.257%		-1.680%		0.423%		$   3,086,344.85		$   19,897,369.25		0.00012		-1.261%		0.004%																																				0.0000						Dec-15		0.00017

		Jan-16		$   445,581,823.83		$   23,161.09		-5.702%		-5.691%		(0.00011)		0.00067		$   (47,516.06)		$   5,235,754.42		Jan-16		$   1,722,025,460.82		$   16,148.62		-4.967%		-4.962%		(0.00004)		0.00010		$   (71,842.25)		$   4,894,634.76		$   310,811,142.97				-8.7853%		-8.793%		0.00008				$   25,368.4606		$   11,100,739.249																		Jan-16		$   1,192,259,829.00				-4.1483%		-5.3824%		0.01234		$   14,713,850.58		$   (12,186,248.55)				-4.240%		0.00092		Jan-16		$   695,200,916.00		$   12,240.63		-4.658%		-5.320%		0.662%		$   4,605,190.77		$   23,575,825.30		0.00013		-4.667%		0.010%																																				0.0001						Jan-16		(0.00011)

		Feb-16		$   452,180,241.49		$   23,837.81		1.481%		1.412%		0.00069		0.00066		$   311,345.60		$   5,624,633.92		Feb-16		$   1,720,177,863.30		$   18,302.56		-0.107%		-0.135%		0.00028		0.00010		$   476,624.92		$   5,366,008.12		$   311,714,600.52				0.2907%		-0.004%		0.00295				$   918,552.2804		$   12,051,558.862																		Feb-16		$   1,199,222,363.46				0.5840%		-0.034%		0.00618		$   7,410,929.73		$   (4,846,483.83)				0.610%		(0.00026)		Feb-16		$   691,930,614.78		$   10,342.48		-0.470%		-0.210%		-0.260%		$   (1,801,863.07)		$   21,663,058.96		0.00014		-0.472%		0.002%																																				0.0000						Feb-16		0.00069

		Mar-16		$   490,646,424.18		$   27,589.53		8.507%		8.516%		(0.00009)		0.00060		$   (45,015.87)		$   6,058,095.82		Mar-16		$   1,836,733,355.94		$   21,723.67		6.776%		6.784%		(0.00008)		0.00010		$   (150,952.77)		$   5,578,644.33		$   337,216,267.31				8.1811%		7.981%		0.00200				$   674,752.0166		$   13,712,260.327																		Mar-16		$   1,288,879,177.52				7.4762%		6.966%		0.00510		$   6,576,454.53		$   1,367,635.65				7.470%		0.00006		Mar-16		$   735,788,788.19		$   9,477.84		6.339%		6.850%		-0.511%		$   (3,763,398.66)		$   19,272,778.03		0.00014		6.280%		0.059%																																				0.0006						Mar-16		(0.00009)

		Apr-16		$   496,574,940.56		$   20,484.58		1.208%		1.224%		(0.00016)		0.00055		$   (77,926.20)		$   6,053,370.03		Apr-16		$   1,843,502,386.19		$   16,106.18		0.369%		0.388%		(0.00019)		0.00010		$   (358,812.67)		$   5,240,390.99		$   342,981,990.22				1.7098%		1.569%		0.00141				$   482,917.7996		$   14,429,630.320																		Apr-16		$   1,306,591,614.48				1.3743%		0.544%		0.00830		$   10,847,991.95		$   12,234,422.35				1.350%		0.00024		Apr-16		$   734,671,314.93		$   8,268.76		-0.152%		0.490%		-0.642%		$   (4,715,665.55)		$   14,527,842.11		0.00014		-0.189%		0.037%																																				0.0004						Apr-16		(0.00016)

		May-16		$   508,611,907.64		$   17,317.22		2.424%		2.311%		0.00113		0.00051		$   574,721.75		$   6,774,825.35		May-16		$   1,876,389,754.12		$   14,372.49		1.784%		1.796%		(0.00012)		0.00010		$   (225,894.16)		$   5,107,983.38		$   351,097,220.27				2.3661%		2.252%		0.00114				$   400,533.5267		$   15,171,580.519																		May-16		$   1,318,336,022.15				0.8989%		1.751%		(0.00852)		$   (11,234,090.49)		$   1,110,301.98				0.870%		0.00029		May-16		$   747,175,855.38		$   8,275.90		1.702%		1.830%		-0.128%		$   (955,943.03)		$   13,819,171.55		0.00015		1.705%		-0.003%																																				(0.0000)						May-16		0.00113

		Jun-16		$   510,728,634.90		$   23,264.52		0.416%		0.416%		0.00000		0.00050		$   905.48		$   6,803,926.12		Jun-16		$   1,880,911,502.23		$   17,655.82		0.241%		0.259%		(0.00018)		0.00010		$   (338,916.11)		$   4,781,376.55		$   351,054,452.47				-0.0122%		-0.063%		0.00051				$   178,401.7147		$   15,348,134.155																		Jun-16		$   1,334,599,878.12				1.2337%		0.226%		0.01008		$   13,448,301.82		$   14,572,301.21				1.160%		0.00074		Jun-16		$   748,399,082.31		$   8,070.02		0.164%		0.260%		-0.096%		$   (720,608.10)		$   13,121,187.29		0.00015		0.593%		-0.429%																																				(0.0043)						Jun-16		0.00000

		Jul-16		$   532,986,709.64		$   25,718.91		4.358%		4.292%		0.00066		0.00049		$   352,314.76		$   7,452,762.91		Jul-16		$   1,950,476,052.29		$   15,248.11		3.698%		3.687%		0.00011		0.00010		$   223,307.32		$   5,181,520.64		$   372,630,169.06				6.1460%		5.971%		0.00175				$   652,007.2021		$   16,943,433.745																		Jul-16		$   1,372,191,311.45				2.817%		3.809%		(0.00992)		$   (13,612,137.81)		$   1,370,665.13				2.820%		(0.00003)		Jul-16		$   776,617,111.39		$   7,081.47		3.770%		3.800%		-0.030%		$   (229,473.88)		$   13,386,441.49		0.00015		3.694%		0.076%																																				0.0008						Jul-16		0.00066

		Aug-16		$   535,818,659.23		$   34,318.37		0.531%		0.498%		0.00033		0.00052		$   178,619.83		$   7,670,981.95		Aug-16		$   1,953,375,749.87		$   43,678.30		0.149%		0.140%		0.00009		0.00011		$   169,282.40		$   5,358,506.20		$   379,644,468.71				1.8824%		1.768%		0.00114				$   434,220.9134		$   17,696,593.733																		Aug-16		$   1,371,571,345.63				-0.0452%		0.1330%		(0.00178)		$   (2,443,875.60)		$   (1,073,829.75)				-0.040%		(0.00005)		Aug-16		$   775,948,145.64		$   28,054.60		-0.088%		0.150%		-0.238%		$   (1,846,756.59)		$   11,527,904.84		0.00017		-0.085%		-0.003%																																				(0.0000)						Aug-16		0.00033

		Sep-16		$   532,520,631.93		$   21,246.50		-0.616%		-0.636%		0.00020		0.00053		$   109,103.67		$   7,732,869.81		Sep-16		$   1,953,966,494.60		$   16,129.63		0.030%		0.019%		0.00011		0.00011		$   219,669.75		$   5,579,796.49		$   384,147,677.83				1.1862%		1.114%		0.00072				$   277,219.4712		$   18,183,723.973																		Sep-16		$   1,365,143,880.22				-0.4686%		0.079%		(0.00547)		$   (7,468,982.93)		$   (8,537,780.50)				0.080%		(0.00549)		Sep-16		$   780,650,101.28		$   7,747.96		0.606%		0.110%		0.496%		$   3,871,732.62		$   15,469,492.25		0.00017		0.313%		0.293%																																				0.0029						Sep-16		0.00020

		Oct-16		$   518,160,815.36		$   24,111.08		-2.697%		-2.675%		(0.00022)		0.00055		$   (111,791.58)		$   7,412,555.62		Oct-16		$   1,918,197,555.16		$   30,188.23		-1.805%		-1.824%		0.00019		0.00012		$   364,457.54		$   5,843,538.69		$   367,773,068.91				-4.6350%		-4.754%		0.00119				$   437,649.9520		$   17,778,558.319																		Oct-16																						Oct-16		$   2,108,163,800.15		$   20,462.80		-1.705%		-1.900%		0.195%		$   4,110,919.41		$   19,316,656.82		0.00007		-1.695%		-0.010%																																				(0.0001)						Oct-16		(0.00022)

		Nov-16		$   559,979,009.67		$   25,266.27		8.071%		8.005%		0.00066		0.00051		$   366,814.03		$   8,377,600.32		Nov-16		$   1,989,730,835.25		$   16,399.65		3.729%		3.703%		0.00026		0.00012		$   521,161.00		$   6,582,616.51		$   409,204,044.20				11.2654%		11.151%		0.00114				$   467,982.5396		$   20,249,360.186																		Nov-16																						Nov-16		$   2,179,732,704.54		$   23,241.32		3.389%		3.610%		-0.221%		$   (4,817,209.28)		$   15,154,089.04		0.00007		3.374%		0.015%																																				0.0002						Nov-16		0.00066

		Dec-16		$   572,350,663.46		$   24,112.58		2.209%		2.189%		0.00020		0.00051		$   116,225.54		$   8,678,912.75		Dec-16		$   2,023,980,754.00		$   17,234.65		1.971%		1.977%		(0.00006)		0.00012		$   (121,438.85)		$   6,590,921.03		$   425,359,438.07				2.7360%		2.8020%		(0.00066)				$   (280,737.2291)		$   20,522,645.452																		Dec-16																						Dec-16		$   2,220,619,674.32		$   19,359.42		1.876%		1.870%		0.006%		$   128,331.09		$   15,566,677.36		0.00007		1.650%		0.226%																																				0.0023						Dec-16		0.00020

		Jan-17		$   581,937,900.41		$   20,232.90		1.675%		1.677%		(0.00002)		0.00049		$   (11,269.33)		$   8,813,020.72		Jan-17		$   2,062,425,644.00		$   15,071.39		1.899%		1.897%		0.00002		0.00012		$   50,924.36		$   6,767,037.90		$   426,597,548.19				0.2911%		0.3944%		(0.00103)				$   (440,786.7952)		$   20,141,594.712																		Dec-16																						Jan-17		$   2,266,909,494.94		$   17,820.77		2.084%		2.070%		0.014%		$   317,367.33		$   16,208,454.25		0.00007		2.060%		0.024%																																				0.0002						Jan-17		(0.00002)

		Feb-17		$   597,077,448.74		$   17,626.40		2.602%		2.623%		(0.00021)		0.00047		$   (127,926.51)		$   8,914,371.51		Feb-17		$   2,144,393,172.60		$   10,248.85		3.974%		3.971%		0.00003		0.00011		$   71,332.91		$   7,107,315.00		$   434,997,801.02				1.9691%		1.9300%		0.00039				$   170,207.0218		$   20,708,415.565																																								Feb-17		$   2,366,665,486.06		$   15,756.54		4.401%		3.930%		0.471%		$   11,135,828.02		$   28,057,539.86		0.00007		4.399%		0.002%																																				0.0000						Feb-17		(0.00021)

		Mar-17		$   595,102,508.95		$   18,030.12		-0.331%		-0.387%		0.00056		0.00046		$   334,639.38		$   9,219,525.02		Mar-17		$   2,146,519,540.29		$   9,804.29		0.099%		0.117%		(0.00018)		0.00010		$   (382,951.68)		$   6,731,410.89		$   435,702,681.59				0.1620%		0.1310%		0.00031				$   135,252.2620		$   20,877,224.226																																								Mar-17		$   2,375,583,690.37		$   14,550.44		0.377%		0.140%		0.237%		$   5,625,993.23		$   33,789,261.12		0.00008		0.400%		-0.023%																																				(0.0002)						Mar-17		0.00056

		Apr-17		$   600,695,053.40		$   18,834.21		0.940%		0.836%		0.00104		0.00045		$   623,290.38		$   9,929,456.96		Apr-17		$   2,168,608,441.88		$   9,128.15		1.029%		1.027%		0.00002		0.00010		$   44,600.20		$   6,845,281.12		$   440,558,538.14				1.1145%		1.0970%		0.00017				$   77,047.3524		$   21,186,945.854																																								Apr-17		$   2,407,927,187.63		$   12,314.10		1.361%		1.080%		0.281%		$   6,778,239.33		$   41,027,540.18		0.00008		1.381%		-0.020%																																				(0.0002)						Apr-17		0.00104

		May-17		$   597,795,148.00		$   18,505.72		-0.483%		-0.486%		0.00003		0.00045		$   19,378.55		$   9,900,900.23		May-17		$   2,198,548,390.77		$   9,650.63		1.381%		1.407%		(0.00026)		0.00010		$   (580,274.09)		$   6,359,513.42		$   431,811,636.51				-1.9854%		-2.0340%		0.00049				$   209,809.0822		$   20,976,106.793																																								May-17		$   2,456,500,963.76		$   11,158.22		2.017%		1.360%		0.657%		$   16,145,214.80		$   58,000,380.73		0.00008		2.053%		-0.036%		May-17		$   614,474,715.03		$   27,098.27																														(0.0004)						May-17		0.00003

		Jun-17		$   608,054,346.24		$   23,342.80		1.716%		1.619%		0.00097		0.00045		$   590,863.95		$   10,661,680.75		Jun-17		$   2,213,133,403.01		$   10,270.81		0.663%		0.624%		0.00039		0.00009		$   871,815.73		$   7,273,517.71		$   446,540,278.75				3.4109%		3.4570%		(0.00046)				$   (205,876.6501)		$   21,485,703.156																																								Jun-17		$   2,457,779,029.20		$   11,966.40		0.052%		0.630%		-0.578%		$   (14,205,277.49)		$   43,825,279.61		0.00008		0.322%		-0.270%		Jun-17		$   611,724,377.84		$   10,938.23		-0.331%		0.094%		-0.425%		$   (2,599,828.61)		$   (2,599,828.61)		0.00021		-0.219%																(0.0027)						Jun-17		0.00097

		Jul-17		$   613,619,643.96		$   25,255.41		0.915%		0.882%		0.00033		0.00044		$   204,109.58		$   10,963,372.77		Jul-17		$   2,258,361,623.42		$   10,505.04		2.044%		2.056%		(0.00012)		0.00009		$   (279,397.86)		$   7,142,763.52		$   450,289,544.93				0.8396%		0.7430%		0.00097				$   435,094.6572		$   22,101,197.262																																								Jul-17		$   2,511,583,295.33		$   10,067.09		2.189%		2.040%		0.149%		$   3,745,818.54		$   48,530,495.63		0.00008		2.281%		-0.092%		Jul-17		$   626,573,951.78		$   9,377.48		2.427%		2.980%		-0.553%		$   (3,461,857.27)		$   (6,124,796.57)		0.00018		2.367%																(0.0009)						Jul-17		0.00033

		Aug-17		$   604,429,542.33		$   24,820.04		-1.498%		-1.535%		0.00037		0.00043		$   225,530.80		$   11,024,706.57		Aug-17		$   2,265,389,005.38		$   12,623.51		0.311%		0.306%		0.00005		0.00007		$   117,158.83		$   7,282,148.60		$   444,537,614.82				-1.2774%		-1.2720%		(0.00005)				$   (23,937.3697)		$   21,794,942.562																																								Aug-17		$   2,533,105,305.11		$   14,518.59		0.857%		0.330%		0.527%		$   13,347,186.54		$   62,293,544.87		0.00007		0.855%		0.002%		Aug-17		$   631,674,926.31		$   7,736.78		0.814%		-0.020%		0.834%		$   5,268,836.84		$   (905,822.05)		0.00015		0.846%																0.0000						Aug-17		0.00037

		Sep-17		$   628,107,149.57		$   29,362.42		3.917%		3.915%		0.00002		0.00043		$   14,746.56		$   11,471,329.22		Sep-17		$   2,312,550,017.27		$   13,492.67		2.082%		2.063%		0.00019		0.00007		$   434,905.97		$   7,868,654.80		$   473,278,936.29				6.4654%		6.2410%		0.00224				$   1,062,236.5139		$   24,266,318.437																																								Sep-17		$   2,606,486,207.10		$   13,413.01		2.897%		2.040%		0.857%		$   22,334,336.59		$   86,432,447.78		0.00007		2.900%		-0.003%		Sep-17		$   644,570,238.68		$   3,656.22		0.998%		2.590%		-1.592%		$   (10,261,558.20)		$   (11,176,420.35)		0.00007		0.947%																(0.0000)						Sep-17		0.00002

		Oct-17		$   642,434,956.04		$   30,006.40		2.281%		2.262%		0.00019		0.00043		$   122,760.60		$   11,855,763.30		Oct-17		$   2,366,113,406.37		$   11,032.90		2.316%		2.334%		(0.00018)		0.00006		$   (421,060.14)		$   7,629,848.80		$   476,997,606.49				0.7857%		0.8520%		(0.00066)				$   (316,130.8915)		$   24,140,854.039																																								Oct-17		$   2,705,409,607.72		$   12,762.36		3.801%		2.290%		1.511%		$   40,878,739.17		$   130,596,484.29		0.00007		3.802%		-0.001%		Oct-17		$   653,137,866.59		$   4,423.24		1.329%		1.260%		0.069%		$   451,971.71		$   (10,873,005.63)		0.00008		1.327%																(0.0000)						Oct-17		0.00019

		Nov-17		$   666,285,038.57		$   31,430.48		3.712%		3.677%		0.00035		0.00042		$   236,204.27		$   12,532,106.97		Nov-17		$   2,438,799,192.66		$   19,416.15		3.072%		3.067%		0.00005		0.00006		$   120,685.00		$   7,984,918.83		$   491,162,755.65				2.9696%		2.8820%		0.00088				$   430,493.5895		$   25,288,245.981																																								Nov-17		$   2,800,817,502.65		$   10,839.63		3.521%		3.040%		0.481%		$   13,471,932.19		$   148,666,718.69		0.00006		3.537%		-0.016%		Nov-17		$   661,449,581.20		$   1,325.42		0.976%		1.010%		-0.034%		$   (224,892.86)		$   (11,204,019.02)		0.00002		0.973%																(0.0002)						Nov-17		0.00035

		Dec-17		$   668,108,274.14		$   35,814.70		0.274%		0.218%		0.00056		0.00044		$   371,748.67		$   12,938,148.74		Dec-17		$   2,466,111,960.78		$   7,142.27		1.120%		1.112%		0.00008		0.00006		$   195,486.15		$   8,269,830.24		$   487,934,336.33		$   810.58		-0.6573%		-0.4040%		(0.00253)				$   (1,235,944.1581)		$   23,886,081.846																																								Dec-17		$   2,823,440,365.98		$   7,840.77		0.808%		1.080%		-0.272%		$   (7,687,562.42)		$   142,179,972.40		0.00005		1.014%		-0.206%		Dec-17		$   667,329,502.06		$   2,754.59		0.889%		1.800%		-0.911%		$   (6,079,740.93)		$   (17,383,357.49)		0.00005		0.885%																(0.0021)						Dec-17		0.00056

		Jan-18		$   687,589,487.04		$   33,994.85		2.916%		2.874%		0.00042		0.00045		$   287,939.17		$   13,603,348.37		Jan-18		$   2,607,302,120.37		$   8,242.78		5.725%		5.725%		0.00000		0.00005		$   5,550.40		$   8,748,846.03		$   501,250,886.78		$   1,888.85		2.7292%		2.6130%		0.00116		0.00005		$   582,295.8852		$   25,120,269.165																																								Jan-18		$   2,991,890,563.05		$   6,921.32		5.966%		5.740%		0.226%		$   6,765,640.93		$   157,428,259.07		0.00005		5.970%		-0.004%		Jan-18		$   694,788,411.14		$   5,414.91		4.115%		4.660%		-0.545%		$   (3,788,366.72)		$   (21,887,005.08)		0.00009		4.103%																(0.0000)						Jan-18		0.00042

		Feb-18		$   657,759,891.23		$   34,285.05		-4.338%		-4.432%		0.00094		0.00049		$   616,415.63		$   13,629,611.90		Feb-18		$   2,511,303,405.17		$   9,135.85		-3.682%		-3.686%		0.00004		0.00005		$   102,521.89		$   8,529,242.61		$   481,349,589.67		$   802.10		-3.9703%		-3.8720%		(0.00098)		0.00002		$   (473,294.5122)		$   23,649,617.933																																								Feb-18		$   2,918,339,424.14		$   8,460.64		-2.455%		-3.670%		1.215%		$   35,457,824.00		$   189,021,219.31		0.00005		-2.458%		0.003%		Feb-18		$   664,251,745.74		$   3,493.64		-4.391%		-4.750%		0.359%		$   2,384,663.77		$   (18,541,282.92)		0.00006		-4.407%																0.0000						Feb-18		0.00094

		Mar-18		$   663,166,499.13		$   37,891.75		0.822%		0.929%		(0.00107)		0.00052		$   (709,768.03)		$   13,031,875.58		Mar-18		$   2,447,338,654.00		$   12,837.25		-2.547%		-2.541%		(0.00006)		0.00005		$   (148,646.55)		$   8,163,349.96		$   487,262,445.34		$   21.72		1.2284%		1.2930%		(0.00065)		0.00000		$   (314,814.7536)		$   23,625,312.989																																								Mar-18		$   2,842,041,592.77		$   37,891.75		-2.618%		-2.440%		-0.178%		$   (5,058,834.04)		$   179,013,809.75		0.00006		-2.612%		-0.006%		Mar-18		$   665,021,798.60		$   1,100.23		-1.413%		-1.730%		0.317%		$   2,108,119.10		$   (16,171,175.49)		0.00002		-1.460%																(0.0001)						Mar-18		(0.00107)

		Apr-18		$   661,546,861.71		$   36,436.02		-0.244%		-0.259%		0.00015		0.00055		$   97,724.56		$   13,097,772.67		Apr-18		$   2,456,590,573.95		$   12,400.71		0.378%		0.384%		(0.00006)		0.00006		$   (146,411.89)		$   8,047,798.80		$   492,140,852.44		$   241.03		1.0012%		0.8560%		0.00145		0.00001		$   714,523.3692		$   24,576,369.864																																								Apr-18		$   2,847,419,658.06		$   11,321.00		0.189%		0.400%		-0.211%		$   (6,001,436.30)		$   173,351,125.70		0.00006		-0.039%		0.228%		Apr-18		$   679,554,161.46		$   14,550.00		2.185%		2.300%		-0.115%		$   (779,814.96)		$   (17,304,370.44)		0.00026		2.122%																0.0023						Apr-18		0.00015

		May-18		$   688,635,060.42		$   37,539.65		4.095%		4.127%		(0.00032)		0.00055		$   (222,596.34)		$   13,411,487.65		May-18		$   2,515,512,782.15		$   10,759.98		2.399%		2.408%		(0.00009)		0.00005		$   (238,069.24)		$   8,002,758.90		$   521,854,469.52		$   1,967.66		6.0376%		6.0700%		(0.00032)		0.00005		$   (168,952.5711)		$   25,891,246.241																																								May-18		$   2,930,410,989.15		$   18,459.31		2.915%		2.440%		0.475%		$   13,908,181.05		$   192,311,825.30		0.00006		2.920%		-0.005%		May-18		$   676,534,765.74		$   44,744.91		-0.671%		-1.900%		1.229%		$   8,314,612.27		$   (8,873,645.84)		0.00016		-0.708%																(0.0001)						May-18		(0.00032)

		Jun-18		$   692,207,981.64		$   40,478.89		0.519%		0.421%		0.00098		0.00057		$   677,263.40		$   14,158,335.34		Jun-18		$   2,530,546,537.60		$   14,217.76		0.598%		0.615%		(0.00017)		0.00006		$   (439,257.75)		$   7,611,328.98		$   525,376,894.79		$   1,853.34		0.6750%		0.7170%		(0.00042)		0.00004		$   (220,751.3188)		$   25,845,256.250																																								Jun-18		$   2,925,432,008.00		$   14,491.13		-0.170%		0.680%		-0.850%		$   (24,863,459.15)		$   167,121,614.39		0.00006		-0.301%		0.131%		Jun-18		$   667,526,666.13		$   13,736.31		-1.368%		-1.100%		-0.268%		$   (1,788,971.47)		$   (10,541,225.83)		0.00017		-1.361%																0.0013						Jun-18		0.00098

		Jul-18		$   704,255,088.87		$   38,444.29		1.740%		1.764%		(0.00024)		0.00058		$   (166,286.08)		$   14,238,459.28		Jul-18		$   2,625,724,561.76		$   11,456.24		3.761%		3.721%		0.00040		0.00005		$   1,054,615.50		$   8,952,219.11		$   534,320,921.24		$   698.69		1.7024%		1.7430%		(0.00041)		0.00002		$   (216,923.9274)		$   26,068,322.467																																								Jul-18		$   3,013,459,466.54		$   12,328.00		3.009%		3.590%		-0.581%		$   (17,506,953.69)		$   154,643,419.17		0.00006		3.000%		0.009%		Jul-18		$   684,911,016.77		$   8,126.79		2.609%		2.460%		0.149%		$   1,020,517.41		$   (9,795,729.00)		0.00016		2.612%																						Jul-18		(0.00024)

		Aug-18		$   727,035,052.36		$   30,136.30		3.235%		3.195%		0.00040		0.00057		$   288,038.42		$   14,987,057.50		Aug-18		$   2,711,270,060.32		$   10,348.90		3.258%		3.259%		(0.00001)		0.00005		$   (27,740.16)		$   9,216,140.17		$   557,132,977.86		$   704.53		4.2694%		4.3110%		(0.00042)		0.00002		$   (232,018.3905)		$   26,949,253.288																																								Aug-18		$   3,147,818,649.50		$   11,371.46		4.459%		3.310%		1.149%		$   36,156,972.31		$   197,695,378.35		0.00005		4.472%		-0.013%		Aug-18		$   672,502,533.04		$   8,671.30		-1.823%		-1.890%		0.067%		$   450,576.70		$   (9,166,576.16)		0.00017		-1.775%																						Aug-18		0.00040

		Sep-18		$   719,151,441.14		$   30,654.82		-1.084%		-1.096%		0.00012		0.00058		$   83,774.59		$   14,908,319.79		Sep-18		$   2,727,006,492.00		$   16,298.24		0.580%		0.569%		0.00011		0.00005		$   311,100.27		$   9,580,731.67		$   325,632,840.09		$   872.83		-2.2730%		-2.4050%		0.00132		0.00003		$   429,835.3489		$   26,766,532.110																																								Sep-18		$   3,161,345,914.87		$   18,223.83		0.430%		0.460%		-0.030%		$   (956,794.50)		$   197,588,149.26		0.00005		0.431%		-0.001%		Sep-18		$   691,168,396.29		$   833.06		1.290%		0.780%		0.510%		$   3,524,958.82		$   (5,759,866.17)		0.00016		1.230%																						Sep-18		0.00012

		Oct-18		$   651,146,798.98		$   25,346.48		-9.456%		-9.546%		0.00090		0.00063		$   584,509.28		$   14,083,063.48		Oct-18		$   2,540,783,017.18		$   10,835.36		-6.829%		-6.835%		0.00006		0.00006		$   155,986.10		$   9,082,462.95		$   290,129,499.30		$   12,300.98		-10.903%		-10.862%		(0.00041)		0.00051		$   (118,589.7878)		$   23,729,620.844																																								Oct-18		$   2,926,218,411.57		$   18,872.13		-7.438%		-6.940%		-0.498%		$   (14,560,158.91)		$   168,332,221.69		0.00006		-7.425%		-0.013%		Oct-18		$   688,846,326.66		$   2,932.01		-7.509%		-7.950%		0.441%		$   3,037,812.30		$   (2,289,545.52)		0.00016		-7.587%																						Oct-18		0.00090

		Nov-18		$   671,381,607.21		$   72,894.66		3.108%		3.122%		(0.00014)		0.00068		$   (96,915.78)		$   14,423,788.01		Nov-18		$   2,582,305,177.71		$   9,086.57		2.046%		2.038%		0.00008		0.00005		$   206,584.41		$   9,474,874.56		$   295,041,591.02		$   9,516.16		1.693%		1.589%		0.00104		0.00039		$   307,045.9257		$   24,438,425.551																																								Nov-18		$   2,942,217,355.84		$   17,488.09		0.547%		1.950%		-1.403%		$   (41,286,820.79)		$   127,965,748.41		0.00006		0.560%		-0.013%		Nov-18		$   684,381,374.31		$   12,208.07		-0.667%		-0.090%		-0.577%		$   (3,948,880.53)		$   (6,223,154.78)		0.00017		-0.670%

		Dec-18		$   595,302,519.03		$   25,075.54		-11.332%		-11.316%		(0.00016)		0.00074		$   (93,585.39)		$   12,695,739.26		Dec-18		$   2,321,968,237.52		$   4,906.56		-9.025%		-9.029%		0.00004		0.00006		$   92,878.73		$   8,712,645.86		$   258,955,913.63		$   2,841.87		-12.231%		-11.879%		(0.00352)		0.00013		$   (910,770.3444)		$   20,538,662.579																																								Dec-18		$   2,668,858,504.21		$   11,000.04		-9.291%		-9.010%		-0.281%		$   (7,499,492.40)		$   108,576,958.33		0.00007		-9.267%		-0.024%		Dec-18		$   653,862,118.17		$   4,600.74		-4.458%		-5.170%		0.712%		$   4,655,498.28		$   (1,290,228.26)		0.00018		-4.471%

		Jan-19		$   658,031,984.86		$   24,691.05		10.537%		10.461%		0.00076		0.00066		$   502,800.76		$   14,536,342.09		Jan-19		$   2,508,640,846.67		$   5,486.75		8.039%		8.014%		0.00025		0.00005		$   637,513.13		$   10,050,604.54		$   286,508,356.16		$   6,074.51		10.640%		10.636%		0.00004		0.00013		$   10,944.0001		$   22,734,883.263																																								Jan-19		$   2,893,985,920.43		$   16,142.35		8.435%		8.220%		0.215%		$   6,222,069.73		$   123,957,494.49		0.00007		8.373%		0.062%		Jan-19		$   757,815,612.33		$   2,487.98		8.095%		7.140%		0.955%		$   7,237,139.10		$   5,842,466.86		0.00016		8.079%

		Feb-19		$   686,152,840.25		$   21,164.98		4.273%		4.239%		0.00034		0.00061		$   236,575.20		$   15,394,124.74		Feb-19		$   2,589,232,043.75		$   5,983.40		3.213%		3.211%		0.00002		0.00005		$   39,984.02		$   10,413,468.68		$   298,934,594.41		$   4,595.12		4.337%		4.354%		(0.00017)		0.00014		$   (50,431.9538)		$   23,670,492.624																																								Feb-19		$   2,989,068,059.01		$   13,310.57		3.293%		3.350%		-0.057%		$   (1,703,768.79)		$   126,335,645.99		0.00007		3.284%		0.009%		Feb-19		$   769,000,302.81		$   12,032.46		1.486%		2.570%		-1.084%		$   (8,335,963.28)		$   (2,406,677.37)		0.00016		1.481%

		Mar-19		$   682,065,083.02		$   - 0		-0.596%		-0.569%		(0.00027)		0.00056		$   (182,454.08)		$   15,119,960.12		Mar-19		$   2,558,787,162.51		 		1.945%		1.943%		0.00002		0.00004		$   51,175.74		$   10,667,186.38		$   289,236,515.02		 		-3.244%		-3.331%		0.00087		0.00014		$   251,015.4209		$   23,153,586.496																																								Mar-19		$   3,027,785,131.65		 		1.295%		1.850%		-0.555%		$   (16,795,454.28)		$   111,176,603.56		0.00005		1.272%		0.023%		Mar-19		$   786,358,131.67		 		2.259%		0.510%		1.749%		$   13,753,403.72		$   11,292,359.52		0.00016		2.139%

		Apr-19		$   709,368,045.51		$   - 0		4.003%		4.021%		(0.00018)		0.00049		$   (127,793.15)		$   15,597,416.70		Apr-19		$   2,611,206,986.20				4.082%		4.049%		0.00033		0.00004		$   861,698.31		$   11,964,319.24		$   301,006,698.20				4.069%		3.874%		0.00195				$   588,159.2183		$   24,683,957.158																																								Apr-19		$   3,132,897,405.25				3.472%		4.010%		-0.538%		$   (16,867,845.60)		$   98,168,353.37		0.00005		3.473%		-0.001%		Apr-19		$   786,710,897.40				0.047%		2.830%		-2.783%		$   (21,894,164.27)		$   (10,596,497.35)		0.00014		-0.051%

		May-19		$   653,001,959.80				-7.946%		-7.971%		0.00025		0.00047		$   163,525.90		$   14,521,578.45		May-19		$   2,445,075,687.98				-6.362%		-6.355%		(0.00007)		0.00004		$   (177,063.61)		$   11,026,056.72		$   274,989,108.65				-8.644%		-8.728%		0.00084				$   232,296.7395		$   22,782,689.862																																								May-19		$   2,925,860,814.10				-6.608%		-6.320%		-0.288%		$   (8,426,479.14)		$   83,254,909.43		0.00005		-6.615%		0.007%		May-19		$   769,819,019.32				-2.175%		-4.730%		2.555%		$   19,668,875.94		$   9,302,852.41		0.00009		-2.201%

		Jun-19		$   703,126,433.54				7.676%		7.642%		0.00034		0.00038		$   239,109.62		$   15,875,365.40		Jun-19		$   2,617,566,157.35				7.055%		7.048%		0.00007		0.00003		$   172,930.53		$   11,976,832.17		$   295,527,457.01				7.469%		7.447%		0.00022				$   64,383.9467		$   24,548,664.185																																								Jun-19		$   3,151,114,180.30				7.703%		7.020%		0.683%		$   21,522,109.85		$   111,190,144.96		0.00004		7.719%		-0.016%		Jun-19		$   815,010,712.08				5.774%		5.940%		-0.166%		$   (1,352,917.78)		$   8,487,081.33		0.00006		5.743%

		Jul-19		$   711,341,237.14				1.168%		1.189%		(0.00021)		0.00032		$   (147,068.09)		$   15,913,773.21		Jul-19		$   2,655,400,993.91				1.445%		1.437%		0.00008		0.00002		$   223,596.74		$   12,373,544.50		$   299,008,975.90				1.178%		1.137%		0.00041				$   122,801.5468		$   24,960,666.062																																								Jul-19		$   3,214,055,660.07				1.997%		1.540%		0.457%		$   14,688,234.37		$   128,098,846.52		0.00003		2.010%		-0.013%		Jul-19		$   803,552,273.20				-1.515%		-1.210%		-0.305%		$   (2,450,834.43)		$   5,907,667.61		0.00005		-1.500%

		Aug-19		$   681,439,618.68				-4.204%		-4.195%		(0.00009)		0.00029		$   (58,295.55)		$   15,186,533.49		Aug-19		$   2,511,137,359.38				-1.574%		-1.584%		0.00010		0.00002		$   251,113.74		$   12,429,898.64		$   285,223,068.01				-4.611%		-4.508%		(0.00103)				$   (292,448.1338)		$   23,517,398.150																																								Aug-19		$   3,146,681,930.19				-2.095%		-1.740%		-0.355%		$   (11,170,720.85)		$   114,244,454.83		0.00003		-2.111%		0.016%		Aug-19		$   791,613,571.99				-1.574%		-2.460%		0.886%		$   7,013,696.25		$   12,828,377.17		0.00004		-1.572%

		Sep-19		$   702,779,412.30				3.132%		3.063%		0.00069		0.00024		$   481,931.89		$   16,144,043.09		Sep-19		$   2,558,808,869.05				1.898%		1.871%		0.00027		0.00001		$   701,193.15		$   13,367,061.38		$   295,175,064.00				3.489%		3.370%		0.00119				$   351,841.1226		$   24,689,807.727																																								Sep-19		$   3,207,141,011.88		 		1.914%		1.780%		0.134%		$   4,297,568.96		$   120,728,662.65		0.00002		1.910%		0.004%		Sep-19		$   1,209,673,060.79				2.378%		2.810%		-0.432%		$   (5,225,787.62)		$   7,907,648.36		0.00003		2.390%

		Oct-19		$   665,583,810.00				1.247%		1.130%		0.00117		0.00022		$   778,733.06		$   17,124,092.36		Oct-19		$   2,411,522,946.23				2.233%		2.166%		0.00067		0.00001		$   1,615,720.37		$   15,281,268.23		$   301,237,029.65				2.054%		1.947%		0.00107				$   321,374.3545		$   25,518,232.929																																								Oct-19		$   3,278,534,418.93				2.227%		2.180%		0.047%		$   1,540,911.18		$   124,958,201.15		 		2.234%		-0.007%		Oct-19		$   1,243,501,848.58				2.737%		3.230%		-0.493%		$   (6,130,464.11)		$   1,993,616.58		0.00003		2.707%

		Nov-19		$   685,493,545.78				2.991%		2.975%		0.00016		0.00010		$   109,678.97		$   17,745,952.93		Nov-19		$   2,499,426,019.18				3.645%		3.630%		0.00015		0.00001		$   378,087.06		$   16,216,376.92		$   310,262,764.77				2.996%		3.065%		(0.00069)				$   (214,081.3077)		$   26,068,677.880																																								Nov-19		$   3,403,625,486.93				3.817%		3.760%		0.057%		$   1,940,066.53		$   131,667,922.21				3.806%		0.011%		Nov-19		$   1,261,079,047.22				1.378%		1.250%		0.128%		$   1,614,181.18		$   3,635,269.80		0.00002		1.392%

		Dec-19		$   704,902,490.33				2.831%		2.810%		0.00021		0.00007		$   148,029.52		$   18,396,370.38		Dec-19		$   2,574,874,262.43				3.019%		3.018%		0.00001		0.00000		$   25,748.74		$   16,731,698.08		$   319,541,400.98				2.991%		2.989%		0.00002				$   6,390.8280		$   26,854,782.863																																								Dec-19		$   3,504,194,141.43				2.960%		2.930%		0.030%		$   1,051,258.24		$   136,616,550.95				2.983%		-0.023%		Dec-19		$   1,289,396,992.25				2.251%		3.190%		-0.939%		$   (12,107,437.76)		$   (8,390,338.04)		0.00001		2.214%





				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added				59DX Rtn		S&P 400		59DY		S&P 500		59DZ Rtn		RU2000		US RISK PREMIA		MSCI USA		CUSTOM		INTL RISK PREMIA		MSCI Uworld X-US		CUSTOM

				OST 400 Portfolio		$   704,902,490.33		2.831%		7.23%		26.59%		26.59%		6.20%		9.60%		12.38%		9.35%		13.00%		14.95%		$   15,913,773.21		Feb-09

				S&P 400 Index				2.810%		7.06%		26.20%		26.20%		5.93%		9.26%		12.03%		9.03%		12.73%		14.64%				Mar-09

				Excess				0.02%		0.16%		0.39%		0.39%		0.27%		0.34%		0.35%		0.32%		0.28%		0.31%				Apr-09

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   																										May-09

																														Jun-09

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jul-09		1.0872		1.0874		1.0753		1.0756

				OST 500 Portfolio		$   2,574,874,262.43		3.019%		9.16%		31.73%		31.73%		12.25%		15.36%		14.51%		10.90%		13.62%		15.15%		$   12,373,544.50		Aug-09		1.0440		1.0437		1.0363		1.0361

				S&P 500 Index				3.018%		9.07%		31.49%		31.49%		12.13%		15.27%		14.44%		10.84%		13.56%		15.09%				Sep-09		1.0573		1.0572		1.0372		1.0373

				Excess				0.00%		0.09%		0.24%		0.24%		0.12%		0.09%		0.08%		0.06%		0.06%		0.06%				Oct-09		0.9548		0.9546		0.9816		0.9814

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 																										Nov-09		1.0425		1.0405		1.0600		1.0600

																														Dec-09		1.0645		1.0628		1.0196		1.0193

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jan-10		0.9683		0.9678		0.9645		0.9640

				RU2000/ S&P 600 		$   319,541,400.98		2.991%		8.26%		23.40%		23.40%		4.64%		7.90%		11.47%		8.61%				11.64%		$   24,960,666.062		Feb-10		1.0528		1.0521		1.0312		1.0310

				Russell 2000/S&P 600 Index				2.989%		8.21%		22.82%		22.82%		4.54%		7.81%		11.03%		8.06%				10.93%				Mar-10		1.0712		1.0714		1.0603		1.0603

				Excess				0.00%		0.04%		0.57%		0.57%		0.10%		0.09%		0.43%		0.55%				0.71%				Apr-10		1.0425		1.0426		1.0156		1.0158		1.05709		1.0566

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  																										May-10		0.9284		0.9280		0.9202		0.9202		0.92445		0.9241

																														Jun-10		0.9354		0.9345		0.9478		0.9477		0.92347		0.9225

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Jul-10		1.0687		1.0691		1.0700		1.0701		1.06926		1.0687

				RISK PREMIA		$   3,504,194,141.43		2.960%		9.27%		31.32%		31.32%		11.41%		16.43%		15.00%		11.88%				12.85%		$   128,098,846.52		Aug-10		0.9511		0.9506		0.9551		0.9549		0.92757		0.9260

				MSCI Risk Premia Index				2.983%		9.29%		31.23%		31.23%		11.21%		16.53%		15.01%		11.92%				12.88%				Sep-10		1.1131		1.1131		1.0890		1.0892		1.12553		1.1246

				MSCI USA				2.930%		9.13%		31.64%		31.64%		12.12%		15.29%		14.36%		10.72%				11.91%				Oct-10		1.0347		1.0345		1.0379		1.0381		1.04144		1.0409

				Excess				0.03%		0.14%		-0.32%		-0.32%		-0.71%		1.14%		0.65%		1.16%				0.95%				Nov-10		1.0285		1.0297		1.0001		1.0001		1.03492		1.0347

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 																										Dec-10		1.0655		1.0655		1.0666		1.0668		1.08029		1.0794

																														Jan-11		1.0201		1.0200		1.0238		1.0237		0.99767		0.9974

				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added		Feb-11		1.0466		1.0465		1.0341		1.0343		1.05503		1.0548

				INT'L RISK PREMIA		$   1,289,396,992.25		2.251%		6.497%		22.74%		22.74%		3.92%										5.87%		$   5,907,667.61		Mar-11		1.0247		1.0245		1.0005		1.0004		1.02655		1.0259

				MSCI INT'L Risk Premia Index				2.214%		6.442%		22.35%		22.35%		3.62%										5.64%				Apr-11		1.0270		1.0272		1.0298		1.0296		1.02671		1.0264

				MSCI WORLD X-US				3.190%		7.855%		22.49%		22.49%		2.58%										5.86%				May-11		0.9869		0.9865		0.9887		0.9887		0.98173		0.9813

				Excess				-0.939%		-1.357%		0.250%		0.250%		1.345%										0.018%				Jun-11		0.9803		0.9796		0.9839		0.9833		0.97796		0.9769

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 																										Jul-11		0.9647		0.9647		0.9793		0.9797		0.96415		0.9639

				Source: State Street																										Aug-11		0.9289		0.9288		0.9462		0.9457		0.91329		0.9131

						$   8,392,909,287.42		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																				$   181,346,830.29		Sep-11		0.8946		0.8942		0.9299		0.9297		0.88885		0.8879

						 																				 				Oct-11		1.1381		1.1375		1.1093		1.1093		1.15273		1.1514

																														Nov-11		0.9970		0.9970		0.9979		0.9978		0.99680		0.9964

																														Dec-11		0.9966		0.9963		1.0104		1.0102		1.00883		1.0066

																														Jan-12		1.0654		1.0661		1.0448		1.0448		1.07121		1.0707

																								 						Feb-12		1.0459		1.0450		1.0433		1.0432		1.02404		1.0239

																														Mar-12		1.0186		1.0188		1.0322		1.0329		1.02701		1.0256

																														Apr-12		0.9980		0.9978		0.9937		0.9937		0.98495		0.9846

																														May-12		0.9354		0.9352		0.9401		0.9399		0.93487		0.9338

																														Jun-12		1.0191		1.0189		1.0414		1.0412		1.05148		1.0499

																														Jul-12		0.9991		1.0005		1.0137		1.0139		0.98681		0.9862

																														Aug-12		1.0351		1.0348		1.0226		1.0225		1.03416		1.0334

																														Sep-12		1.0196		1.0194		1.0260		1.0258		1.03414		1.0328

																														Oct-12		0.9918		0.9921		0.9817		0.9815		0.97877		0.9783

																														Nov-12		1.0224		1.0220		1.0058		1.0058		1.00580		1.0053

																														Dec-12		1.0222		1.0213		1.0090		1.0091		1.03468		1.0356

																														Jan-13		1.0721		1.0722		1.0518		1.0518		1.06329		1.0626

																														Feb-13		1.0102		1.0098		1.0137		1.0136		1.01154		1.0110

																														Mar-13		1.0472		1.0478		1.0379		1.0375		1.04665		1.0462

																														Apr-13		1.0064		1.0063		1.0193		1.0193		0.99790		0.9963

																														May-13		1.0245		1.0226		1.0234		1.0234		1.04056		1.0400

																														Jun-13		0.9814		0.9815		0.9868		0.9866		0.99593		0.9949

																														Jul-13		1.0623		1.0620		1.0508		1.0509		1.07032		1.0700

																														Aug-13		0.9629		0.9625		0.9710		0.9710		0.96896		0.9682

																														Sep-13		1.0519		1.0521		1.0311		1.0314		1.06493		1.0638

																														Oct-13		1.0367		1.0372		1.0459		1.0460		1.02501		1.0252

																														Nov-13		1.0131		1.0132		1.0307		1.0305		1.04033		1.0401

																														Dec-13		1.0322		1.0309		1.0255		1.0253		1.02035		1.0197																		Date		US RISK PREMIA		MSCI USA		CUSTOM		 		Date		59GX Alpha

																														Jan-14		0.9787		0.9788		0.9651		0.9654		0.97343		0.9723		0.9659		0.96610		0.96567												Jan-14		-0.0341		(0.03390)		(0.03433)				Jan-14		2.0000

																														Feb-14		1.0498		1.0489		1.0457		1.0457		1.04796		1.0471		1.0525		1.04702		1.05259												Feb-14		0.0525		0.04702		0.05259				Feb-14		-0.5000

																														Mar-14		1.0037		1.0037		1.0085		1.0084		0.99416		0.9932		0.9934		1.00687		0.99312												Mar-14		-0.0066		0.00687		(0.00688)				Mar-14		2.6000

																														Apr-14		0.9848		0.9844		1.0076		1.0074		0.96040		0.9612		1.0033		1.00600		1.00326												Apr-14		0.0033		0.00600		0.00326				Apr-14		0.2000

																														May-14		1.0180		1.0178		1.0234		1.0235		1.00895		1.0080		1.0268		1.02390		1.02683												May-14		0.0268		0.02390		0.02683				May-14		-0.4000

																														Jun-14		1.0415		1.0414		1.0207		1.0207		1.05563		1.0532		1.0168		1.02140		1.01613												Jun-14		0.0168		0.02140		0.01613				Jun-14		6.8000

																														Jul-14		0.9573		0.9573		0.9864		0.9862		0.93865		0.9395		0.9893		0.98590		0.98927												Jul-14		-0.0107		(0.01410)		(0.01073)				Jul-14		-0.1000

																														Aug-14		1.0510		1.0508		1.0400		1.0400		1.05117		1.0496		1.0433		1.04010		1.04327												Aug-14		0.0433		0.04010		0.04327				Aug-14		-0.2000

																														Sep-14		0.9546		0.9545		0.9859		0.9860		0.93942		0.9395		0.9880		0.98440		0.98811												Sep-14		-0.0120		(0.01560)		(0.01189)				Sep-14		-1.3000

																														Oct-14		1.0358		1.0356		1.0246		1.0244		1.06833		1.0659		1.0241		1.02410		1.02424												Oct-14		0.0241		0.02410		0.02424				Oct-14		-1.7000

																														Nov-14		1.0185		1.0185		1.0270		1.0269		1.00090		1.0009		1.0273		1.02650		1.02764												Nov-14		0.0273		0.02650		0.02764				Nov-14		-3.6000

																														Dec-14		1.0083		1.0083		0.9975		0.9975		1.02851		1.0285		0.9960		0.99690		0.99617												Dec-14		-0.0040		(0.00310)		(0.00383)				Dec-14		-2.1000

																														Jan-15		0.9893		0.9888		0.9700		0.9700		0.96754		0.9678		0.9790		0.97180		0.97891												Jan-15		-0.0210		(0.02820)		(0.02109)				Jan-15		1.0000

																														Feb-15		1.0512		1.0512		1.0577		1.0575		1.06090		1.0594		1.0584		1.05850		1.05843												Feb-15		0.0584		0.05850		0.05843				Feb-15		-0.1000

																														Mar-15		1.0129		1.0132		0.9843		0.9842		1.01874		1.0174		0.9860		0.98560		0.98593												Mar-15		-0.0140		(0.01440)		(0.01407)				Mar-15		0.7000

																														Apr-15		0.9853		0.9851		1.0097		1.0096		0.97450		0.9745		1.0022		1.00910		1.00219												Apr-15		0.0022		0.00910		0.00219				Apr-15		-0.4000

																														May-15		1.0179		1.0178		1.0128		1.0129		1.02337		1.0228		1.0192		1.01330		1.01925												May-15		0.0192		0.01330		0.01925				May-15		-0.5000

																														Jun-15		0.9871		0.9868		0.9806		0.9806		1.00937		1.0075		0.9860		0.98110		0.98595												Jun-15		-0.0140		(0.01890)		(0.01405)				Jun-15		0.5000

																														Jul-15		1.0018		1.0014		1.0209		1.0210		0.98809		0.9884		1.0254		1.02000		1.02538												Jul-15		0.0254		0.02000		0.02538				Jul-15		-0.1552

																														Aug-15		0.9443		0.9442		0.9397		0.9397		0.93752		0.9372		0.9423		0.93930		0.94214												Aug-15		-0.0577		(0.06070)		(0.05786)				Aug-15		1.8331

																														Sep-15		0.9679		0.9678		0.9753		0.9753		0.95187		0.9509		0.9815		0.97350		0.98166												Sep-15		-0.0185		(0.02650)		(0.01834)				Sep-15		-1.3000

																														Oct-15		1.0566		1.0563		1.0844		1.0844		1.05742		1.0563		1.0799		1.08250		1.08156												Oct-15		0.0799		0.08250		0.08156				Oct-15		-17.0463

																														Nov-15		1.0137		1.0135		1.0035		1.0030		1.03291		1.0325		1.0043		1.00350		1.00414												Nov-15		0.0043		0.00350		0.00414				Nov-15		1.5999

																														Dec-15		0.9585		0.9583		0.9840		0.9842		0.95065		0.9498		0.9874		0.98320		0.98739												Dec-15		-0.0126		(0.01680)		(0.01261)				Dec-15		0.4273

																														Jan-16		0.9430		0.9431		0.9503		0.9504		0.91215		0.9121		0.9534		0.94680		0.95333												Jan-16		-0.0466		(0.05320)		(0.04667)				Jan-16		0.9806

																														Feb-16		1.0148		1.0141		0.9989		0.9987		1.00291		1.0000		0.9953		0.99790		0.99528												Feb-16		-0.0047		(0.00210)		(0.00472)				Feb-16		0.1589

																														Mar-16		1.0851		1.0852		1.0678		1.0678		1.08181		1.0798		1.0634		1.06850		1.06280												Mar-16		0.0634		0.06850		0.06280				Mar-16		5.8522

																														Apr-16		1.0121		1.0122		1.0037		1.0039		1.01710		1.0157		0.9985		1.00490		0.99811												Apr-16		-0.0015		0.00490		(0.00189)				Apr-16		3.7126

																														May-16		1.0242		1.0231		1.0178		1.0180		1.02366		1.0225		1.0170		1.01830		1.01705												May-16		0.0170		0.01830		0.01705				May-16		-0.2941

																														Jun-16		1.0042		1.0042		1.0024		1.0026		0.99988		0.9994		1.0016		1.00260		1.00593												Jun-16		0.0016		0.00260		0.00593				Jun-16		-42.9287

																														Jul-16		1.0436		1.0429		1.0370		1.0369		1.06146		1.0597		1.0377		1.03800		1.03694												Jul-16		0.0377		0.03800		0.03694				Jul-16		7.6452

																														Aug-16		1.0053		1.0050		1.0015		1.0014		1.01882		1.0177		0.9991		1.00150		0.99915												Aug-16		-0.0009		0.00150		(0.00085)				Aug-16		-0.3000

																														Sep-16		0.9938		0.9936		1.0003		1.0002		1.01186		1.0111		1.0061		1.00110		1.00313												Sep-16		0.0061		0.00110		0.00313				Sep-16		29.2963

																														Oct-16		0.9730		0.9733		0.9820		0.9818		0.95365		0.9525		0.9830		0.98100		0.98305												Oct-16		-0.0171		(0.01900)		(0.01695)				Oct-16		-1.0000

																														Nov-16		1.0807		1.0801		1.0373		1.0370		1.11265		1.1115		1.0339		1.03610		1.03374												Nov-16		0.0339		0.03610		0.03374				Nov-16		1.5000

																														Dec-16		1.0221		1.0219		1.0197		1.0198		1.02736		1.0280		1.01876		1.01870		1.01650												Dec-16		0.0188		0.01870		0.01650				Dec-16		22.5779

																														Jan-17		1.0168		1.0168		1.0190		1.0190		1.00291		1.0039		1.02084		1.02070		1.02060												Jan-17		0.0208		0.02070		0.02060				Jan-17		2.4110

																														Feb-17		1.0260		1.0262		1.0397		1.0397		1.01969		1.0193		1.04401		1.03930		1.04399												Feb-17		0.0440		0.03930		0.04399				Feb-17		0.1528

																														Mar-17		0.9967		0.9961		1.0010		1.0012		1.00162		1.0013		1.00377		1.00140		1.00400												Mar-17		0.0038		0.00140		0.00400				Mar-17		-2.3174

																														Apr-17		1.0094		1.0084		1.0103		1.0103		1.01114		1.0110		1.01361		1.01080		1.01381												Apr-17		0.0136		0.01080		0.01381				Apr-17		-1.9503

																														May-17		0.9952		0.9951		1.0138		1.0141		0.98015		0.9797		1.02017		1.01360		1.02053												May-17		0.0202		0.01360		0.02053				May-17		-3.5756

																														Jun-17		1.0172		1.0162		1.0066		1.0062		1.03411		1.0346		1.00052		1.00630		1.00322		0.99669		1.00094		0.99781						Jun-17		0.0005		0.00630		0.00322				Jun-17		-26.9972

																														Jul-17		1.0092		1.0088		1.0204		1.0206		1.00840		1.0074		1.02189		1.02040		1.02281		1.02427		1.02980		1.02367						Jul-17										Jul-17		Dec-99

																														Aug-17		0.9850		0.9847		1.0031		1.0031		0.98723		0.9873		1.00857		1.00330		1.00855		1.00814		0.99980		1.00846

																														Sep-17		1.0392		1.0392		1.0208		1.0206		1.06465		1.0624		1.02897		1.02040		1.02900		1.00998		1.02590		1.00947

																														Oct-17		1.0228		1.0226		1.0232		1.0233		1.00786		1.0085		1.03801		1.02290		1.03802		1.01329		1.01260		1.01327

																														Nov-17		1.0371		1.0368		1.0307		1.0307		1.02970		1.0288		1.03521		1.03040		1.03537		1.00976		1.01010		1.00973

																														Dec-17		1.0027		1.0022		1.0112		1.0111		0.99343		0.9960		1.00808		1.01080		1.01014		1.00889		1.01800		1.00885

																														Jan-18		1.0292		1.0287		1.0573		1.0573		1.02729		1.0261		1.05966		1.05740		1.05970		1.04115		1.04660		1.04103

																														Feb-18		0.9566		0.9557		0.9632		0.9631		0.96030		0.9613		0.97545		0.96330		0.97542		0.95609		0.95250		0.95593

																														Mar-18		1.0082		1.0093		0.9745		0.9746		1.01228		1.0129		0.97382		0.97560		0.97388		0.98587		0.98270		0.98540

																														Apr-18		0.9976		0.9974		1.0038		1.0038		1.01001		1.0086		1.00189		1.00400		0.99961		1.02185		1.02300		1.02122

																														May-18		1.0409		1.0413		1.0240		1.0241		1.06038		1.0607		1.02915		1.02440		1.02920		0.99329		0.98100		0.99292

																														Jun-18		1.0052		1.0042		1.0060		1.0062		1.00675		1.0072		0.99830		1.00680		0.99699		0.98632		0.98900		0.98639

																														Jul-18		1.0174		1.0176		1.0376		1.0372		1.01702		1.0174		1.03009		1.03590		1.03000		1.02609		1.02460		1.02612

																														Aug-18		1.0323		1.0320		1.0326		1.0326		1.04269		1.0431		1.04459		1.03310		1.04472		0.98177		0.98110		0.98225

																														Sep-18		0.9892		0.9890		1.0058		1.0057		0.97727		0.9760		1.00430		1.00460		1.00431		1.01290		1.00780		1.01230

																														Oct-18		0.9054		0.9045		0.9317		0.9317		0.89097		0.8914		0.92562		0.93060		0.92575		0.92491		0.92050		0.92413

																														Nov-18		1.0311		1.0312		1.0205		1.0204		1.01693		1.0159		1.00547		1.01950		1.00560		0.99333		0.99910		0.99330

																														Dec-18		0.8867		0.8868		0.9098		0.9097		0.87769		0.8812		0.90709		0.90990		0.90733		0.95542		0.94830		0.95529

																														Jan-19		1.1054		1.1046		1.0804		1.0801		1.10640		1.1064		1.08435		1.08220		1.08373		1.08095		1.07140		1.08079

																														Feb-19		1.0427		1.0424		1.0321		1.0321		1.04337		1.0435		1.03293		1.03350		1.03284		1.01486		1.02570		1.01481

																														Mar-19		0.9940		0.9943		1.0195		1.0194		0.96756		0.9667		1.01295		1.01850		1.01272		1.02259		1.00510		1.02139

																														Apr-19		1.0400		1.0402		1.0408		1.0405		1.04069		1.0387		1.03472		1.04010		1.03473		1.00047		1.02830		0.99949

																														May-19		0.9205		0.9203		0.9364		0.9365		0.91356		0.9127		0.93392		0.93680		0.93385		0.97825		0.95270		0.97799

																														Jun-19		1.0768		1.0764		1.0705		1.0705		1.07469		1.0745		1.07703		1.07020		1.07719		1.05774		1.05940		1.05743

																														Jul-19		1.0117		1.0119		1.0145		1.0144		1.01178		1.0114		1.01997		1.01540		1.02010		0.98485		0.98790		0.98500

																														Aug-19		0.9580		0.9581		0.9843		0.9842		0.95389		0.9549		0.97905		0.98260		0.97889		0.98426		0.97540		0.98428

																														Sep-19		1.0313		1.0306		1.0190		1.0187		1.03489		1.0337		1.01914		1.01780		1.01910		1.02378		1.02810		1.02390

																														Oct-19		1.0125		1.0113		1.0223		1.0217		1.02054		1.0195		1.02227		1.02180		1.02234		1.02737		1.03230		1.02707

																														Nov-19		1.0299		1.0298		1.0365		1.0363		1.02996		1.0307		1.03817		1.03760		1.03806		1.01378		1.01250		1.01392

																														Dec-19		1.0283		1.0281		1.0302		1.0302		1.02991		1.0299		1.02960		1.02930		1.02983		1.02251		1.03190		1.02214





																														1 mo		2.83%		2.81%		3.02%		3.02%		2.99%		2.99%		2.96%		2.93%		2.98%		2.25%		3.19%		2.21%

																														Qtr		7.23%		7.06%		9.16%		9.07%		8.26%		8.21%		9.27%		9.13%		9.29%		6.50%		7.85%		6.44%

																														YTD		26.59%		26.20%		31.73%		31.49%		23.40%		22.82%		31.32%		31.64%		31.23%		22.74%		22.49%		22.35%

																														1 Year		26.59%		26.20%		31.73%		31.49%		23.40%		22.82%		31.32%		31.64%		31.23%		22.74%		22.49%		22.35%

																														2 Years		6.20%		5.93%		12.25%		12.13%		4.64%		4.54%		11.41%		12.12%		11.21%		3.92%		2.58%		3.62%

																														3 years		9.60%		9.26%		15.36%		15.27%		7.90%		7.81%		16.43%		15.29%		16.53%		ERROR:#NUM!		ERROR:#NUM!		ERROR:#NUM!

																														4 years		12.38%		12.03%		14.51%		14.44%		11.47%		11.03%		15.00%		14.36%		15.01%		N/A		N/A		N/A

																														5 Years		9.35%		9.03%		10.90%		10.84%		8.61%		8.06%		11.88%		10.72%		11.92%

																														10 Years		13.00%		12.73%		13.62%		13.56%		 		 		 		 		 

																														Incep		14.95%		14.64%		15.15%		15.09%		11.64%		10.93%		12.85%		11.91%		12.88%		5.87%		5.86%		5.64%

																														 								 





































		R1000 Value		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

				16.51%		16.49%		0.02%		0.01%		0.02%

		Jun-05		7.14%		7.05%		0.09%		0.01%		0.01%

		Jun-05		22.27%		22.25%		0.02%		0.02%		0.06%

		Jun-05		-0.01%		-0.17%		0.16%		0.02%		0.08%

		Jun-05		-36.74%		-36.85%		0.11%		0.06%		0.11%

		Jun-05		20.16%		19.69%		0.47%		0.16%		0.17%		0.10%						0.03%

		Jul-05





				Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation		Futures						Misweights

		R1000 Growth		Fund Return		Benchmark Return		Diff		Sec Lending		Sec Litigation

				6.39%		6.30%		0.09%		0.01%		0.04%

		Jun-05		5.32%		5.26%		0.06%		0.01%		0.04%

		Jun-05		9.17%		9.07%		0.10%		0.02%		0.03%

		Jun-05		11.91%		11.81%		0.10%		0.02%		0.07%

		Jun-05		-38.19%		-38.44%		0.25%		0.04%		0.26%

		Jun-05		37.57%		37.21%		0.36%		0.03%		0.35%		-0.02%						0.00%

		Jul-05





































































59GX Alpha	59DX Monthly Alpha
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Perf Table

				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 400 Portfolio		$   174,453,340.45		-1.97%		-0.64%		39.44%		24.21%

				S&P 400 Index				-2.04%		-0.73%		39.38%		23.72%

				Excess				0.07%		0.09%		0.06%		0.49%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps       Target IR= 0.30



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				OST 500 Portfolio		$   844,135,942.54		-1.61%		0.18%		30.75%		15.97%

				S&P 500 Index				-1.67%		0.10%		30.69%		15.85%

				Excess				0.06%		0.08%		0.05%		0.12%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps           Target IR = 0.50



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				Russell 2000 Synthetic		$   130,933,541.01		-2.20%		-1.43%		38.44%		19.51%

				Russell 2000 Index				-2.31%		-1.61%		37.40%		18.59%

				Excess				0.10%		0.18%		1.04%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps      Target IR = 0.60



				Period Ending 6/30/11		Market Value		Month		Quarter		1 year		Inception

				TEMS		$   238,392,727.06		-1.28%		-0.61%		28.53%		42.47%

				MSCI EM Index				-1.54%		-1.15%		27.80%		40.86%

				Excess				0.26%		0.53%		0.73%		1.61%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps      Target IR  = 0.40

				Source: State Street Bank





				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   139,851,840.21		-10.544%		-19.83%		-12.87%		-1.20%		8.21%		8.21%

				S&P 400 Index				-10.585%		-19.88%		-13.02%		-1.28%		7.83%		7.83%

				Excess				0.04%		0.05%		0.16%		0.08%		0.39%		0.39%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   727,349,313.45		-7.008%		-13.84%		-8.57%		1.23%		5.66%		5.66%

				S&P 500 Index				-7.030%		-13.86%		-8.67%		1.15%		5.56%		5.56%

				Excess				0.02%		0.03%		0.11%		0.08%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   102,478,929.31		-11.115%		-21.73%		-16.64%		-2.94%				-1.48%

				Russell 2000 Index				-11.210%		-21.85%		-17.01%		-3.52%				-2.20%

				Excess				0.10%		0.12%		0.37%		0.59%				0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   187,232,907.28		-13.780%		-21.46%		-21.03%		-15.77%		2.25%		25.79%

				MSCI EM Index				-14.579%		-22.56%		-21.88%		-16.15%		0.40%		23.93%

				Excess				0.80%		1.10%		0.85%		0.38%		1.85%		1.85%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source: State Street Bank





				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   159,159,577.94		13.806%		-5.43%		-0.84%		8.67%		18.15%		14.78%

				S&P 400 Index				13.746%		-5.54%		-1.07%		8.55%		17.70%		14.36%

				Excess				0.06%		0.10%		0.23%		0.13%		0.44%		0.42%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   806,867,016.41		10.933%		-2.40%		1.43%		8.20%		12.32%		10.81%

				S&P 500 Index				10.929%		-2.47%		1.31%		8.09%		12.23%		10.71%

				Excess				0.00%		0.07%		0.12%		0.10%		0.09%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,130,544.15		15.273%		-6.42%		-3.90%		7.44%				7.85%

				Russell 2000 Index				15.136%		-6.65%		-4.45%		6.72%				7.03%

				Excess				0.14%		0.23%		0.54%		0.72%				0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   208,626,993.14		11.426%		-12.24%		-12.00%		-9.21%		8.20%		29.93%

				MSCI EM Index				13.246%		-11.91%		-11.53%		-7.72%		6.78%		28.83%

				Excess				-1.82%		-0.33%		-0.47%		-1.49%		1.42%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 10/31/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   515,436,547.38		0.000%		0.00%		0.00%						0.00%

				RUSSELL 1000				0.000%		0.00%		0.00%						0.00%

				Excess				0.00%		0.00%		0.00%						0.00%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,676,216.89		-0.304%		1.50%		-1.14%		5.34%		15.54%		14.01%

				S&P 400 Index				-0.302%		1.40%		-1.37%		5.10%		15.22%		13.61%

				Excess				-0.00%		0.10%		0.23%		0.24%		0.32%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   805,204,904.38		-0.206%		2.95%		1.22%		7.96%		8.98%		10.27%

				S&P 500 Index				-0.221%		2.90%		1.08%		7.84%		8.88%		10.16%

				Excess				0.02%		0.04%		0.14%		0.12%		0.10%		0.10%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   117,752,354.61		-0.320%		2.13%		-4.21%		3.48%				7.24%

				Russell 2000 Index				-0.365%		1.86%		-4.80%		2.76%				6.43%

				Excess				0.04%		0.28%		0.59%		0.72%				0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   196,014,574.15		-6.045%		-9.74%		-17.32%		-11.57%		2.88%		26.12%

				MSCI EM Index				-6.665%		-9.71%		-17.43%		-11.54%		1.01%		24.80%

				Excess				0.62%		-0.02%		0.11%		-0.03%		1.87%		1.33%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 11/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   516,353,252.58		0.178%		0.00%		0.00%						0.178%

				RUSSELL 1000				-0.262%		0.00%		0.00%						-0.262%

				Excess				0.44%		0.00%		0.00%						0.44%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 400 Portfolio		$   158,137,706.84		-0.339%		13.08%		-1.47%		-1.47%		11.79%		13.29%

				S&P 400 Index				-0.374%		12.98%		-1.74%		-1.74%		11.55%		12.89%

				Excess				0.03%		0.10%		0.26%		0.26%		0.24%		0.40%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				OST 500 Portfolio		$   813,545,381.10		1.036%		11.85%		2.27%		2.27%		8.49%		10.37%

				S&P 500 Index				1.023%		11.82%		2.12%		2.12%		8.40%		10.27%

				Excess				0.01%		0.03%		0.15%		0.15%		0.09%		0.11%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				Russell 2000 Synthetic		$   118,791,946.29		0.883%		15.92%		-3.37%		-3.37%				7.42%

				Russell 2000 Index				0.661%		15.47%		-4.17%		-4.17%				6.52%

				Excess				0.22%		0.44%		0.80%		0.80%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				TEMS		$   191,930,835.45		-2.083%		2.51%		-19.04%		-19.04%		-0.23%		24.39%

				MSCI EM Index				-1.205%		4.42%		-18.42%		-18.42%		-1.52%		23.50%

				Excess				-0.88%		-1.92%		-0.62%		-0.62%		1.30%		0.89%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending 12/30/11		Market Value		Month		Quarter		YTD		1 year		2 years		Inception

				RUSSELL RAFI LC		$   523,847,415.96		1.451%		0.00%		0.00%						1.632%

				RUSSELL 1000				0.836%		0.00%		0.00%						0.572%

				Excess				0.62%		0.00%		0.00%						1.06%

				Inception Date of Oct 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		1.864%		13.51%		13.51%		2.23%		13.97%				17.70%

				S&P 400 Index				1.880%		13.50%		13.50%		1.98%		13.78%				17.32%

				Excess				-0.02%		0.01%		0.01%		0.25%		0.19%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,727,764.30		3.257%		12.56%		12.56%		8.67%		12.08%				14.59%

				S&P 500 Index				3.291%		12.58%		12.58%		8.54%		12.04%				14.50%

				Excess				-0.03%		-0.02%		-0.02%		0.13%		0.04%				0.09%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,793,661.55		2.673%		12.63%		12.63%		0.73%						12.99%

				Russell 2000 Index				2.562%		12.43%		12.43%		-0.17%						12.06%

				Excess				0.11%		0.20%		0.20%		0.90%						0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,916.49		-2.089%		14.83%		14.83%		-8.12%		4.62%		26.88%		27.72%

				MSCI EM Index				-3.120%		14.33%		14.33%		-8.60%		4.05%		25.16%		26.70%

				Excess				1.03%		0.50%		0.50%		0.49%		0.57%		1.72%		1.02%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,796,989.86		2.963%		11.45%		11.45%								13.273%

				RUSSELL 1000				3.129%		12.90%		12.90%								13.546%

				Excess				-0.17%		-1.45%		-1.45%								-0.27%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Source:  State Street Bank

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-0.911%		6.14%		10.36%								12.156%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.33%		-0.89%		-1.89%								-0.73%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				With SSB Error on 59GA

				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   179,499,419.06		-0.202%		6.32%		13.28%		-0.65%		11.51%				16.99%

				S&P 400 Index				-0.225%		6.23%		13.24%		-0.94%		11.31%				16.62%

				Excess				0.02%		0.10%		0.04%		0.28%		0.21%				0.38%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   915,407,514.31		-0.630%		7.02%		11.81%		4.83%		10.85%				13.79%

				S&P 500 Index				-0.628%		7.08%		11.88%		4.76%		10.81%				13.72%

				Excess				-0.00%		-0.06%		-0.06%		0.07%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   133,829,900.69		-1.505%		3.59%		10.96%		-3.34%		9.08%				11.64%

				Russell 2000 Index				-1.545%		3.39%		10.70%		-4.24%		8.17%				10.72%

				Excess				0.04%		0.20%		0.27%		0.90%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,393,946.49		-1.033%		2.66%		13.64%		-12.41%		3.34%		19.80%		26.52%

				MSCI EM Index				-1.200%		1.45%		12.96%		-12.42%		2.81%		18.42%		25.47%

				Excess				0.17%		1.21%		0.69%		0.00%		0.53%		1.38%		1.05%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   583,404,804.87		-1.168%		5.86%		10.07%								11.865%

				RUSSELL 1000				-0.580%		7.03%		12.25%								12.887%

				Excess				-0.59%		-1.17%		-2.18%								-1.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   225,506,432.43		-6.460%		-4.91%		5.96%		-5.84%		11.93%				13.54%

				S&P 400 Index				-6.480%		-4.94%		5.90%		-6.09%		11.74%				13.18%

				Excess				0.02%		0.03%		0.06%		0.26%		0.19%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,075,240,903.35		-5.995%		-3.58%		5.11%		-0.33%		12.04%				10.73%

				S&P 500 Index				-6.010%		-3.53%		5.15%		-0.41%		12.00%				10.66%

				Excess				0.02%		-0.05%		-0.04%		0.08%		0.04%				0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   138,653,961.99		-6.513%		-5.43%		3.74%		-7.96%		9.69%				7.76%

				Russell 2000 Index				-6.619%		-5.71%		3.37%		-8.87%		8.73%				6.85%

				Excess				0.11%		0.27%		0.37%		0.91%		0.96%				0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   194,427,713.83		-10.861%		-13.62%		1.30%		-19.49%		2.43%		9.57%		21.51%

				MSCI EM Index				-11.214%		-15.24%		0.03%		-20.35%		1.30%		7.89%		20.29%

				Excess				0.35%		1.62%		1.27%		0.86%		1.13%		1.68%		1.22%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   543,359,695.32		-5.764%		-4.17%		3.72%								5.417%

				RUSSELL 1000				-6.145%		-3.77%		5.35%								5.950%

				Excess				0.38%		-0.40%		-1.62%								-0.53%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   229,820,976.44		1.913%		-4.86%		1.63%		-2.11%		16.83%				13.89%

				S&P 400 Index				1.890%		-4.93%		1.46%		-2.33%		16.68%				13.53%

				Excess				0.02%		0.06%		0.16%		0.22%		0.15%				0.36%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,119,754,793.35		4.140%		-2.72%		5.75%		5.49%		17.44%				12.03%

				S&P 500 Index				4.120%		-2.75%		5.77%		5.45%		17.39%				11.95%

				Excess				0.02%		0.03%		-0.03%		0.04%		0.05%				0.08%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   145,792,356.36		5.148%		-3.18%		2.20%		-1.04%		17.05%				9.89%

				Russell 2000 Index				4.990%		-3.47%		1.64%		-2.07%		16.00%				8.92%

				Excess				0.16%		0.29%		0.55%		1.03%		1.05%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   204,028,821.98		4.938%		-7.43%		-4.75%		-14.41%		4.83%		11.46%		22.65%

				MSCI EM Index				3.860%		-8.89%		-7.98%		-15.99%		3.62%		9.76%		21.08%

				Excess				1.08%		1.46%		3.23%		1.57%		1.21%		1.70%		1.57%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   567,561,251.90		4.454%		-2.72%		5.06%								10.113%

				RUSSELL 1000				3.828%		-3.12%		5.18%								10.006%

				Excess				0.63%		0.40%		-0.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		3.508%		5.40%		10.15%		12.97%		17.85%				14.35%

				S&P 400 Index				3.481%		5.48%		10.18%		12.85%		17.76%				14.05%

				Excess				0.03%		-0.09%		-0.03%		0.12%		0.08%				0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,542,902.95		2.276%		7.93%		11.67%		18.00%		18.27%				12.68%

				S&P 500 Index				2.252%		7.94%		11.72%		18.00%		18.25%				12.62%

				Excess				0.02%		-0.01%		-0.05%		0.00%		0.02%				0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.416%		7.31%		9.83%		14.69%		18.73%				10.10%

				Russell 2000 Index				3.335%		6.99%		9.21%		13.39%		17.71%				9.13%

				Excess				0.08%		0.31%		0.62%		1.30%		1.02%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,564,353.11		0.471%		7.27%		7.54%		-3.96%		2.15%		7.97%		22.24%

				MSCI EM Index				-0.330%		5.54%		4.85%		-5.84%		1.34%		6.62%		20.55%

				Excess				0.80%		1.74%		2.69%		1.88%		0.81%		1.35%		1.69%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,655,213.42		2.344%		7.86%		10.32%								13.709%

				RUSSELL 1000				2.428%		7.61%		11.60%								14.013%

				Excess				-0.08%		0.25%		-1.28%								-0.30%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   237,674,694.22		1.960%		5.44%		13.87%		28.76%		12.79%		14.67%		14.67%

				S&P 400 Index				1.940%		5.54%		13.88%		28.66%		12.70%		14.37%		14.37%

				Excess				0.02%		-0.09%		-0.01%		0.10%		0.09%		0.30%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,160,364,902.95		2.601%		6.32%		16.38%		30.17%		14.79%		13.27%		13.27%

				S&P 500 Index				2.580%		6.35%		16.43%		30.19%		14.76%		13.20%		13.20%

				Excess				0.02%		-0.03%		-0.05%		-0.02%		0.04%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   148,783,340.91		3.414%		5.54%		15.12%		33.44%		13.81%				11.23%

				Russell 2000 Index				3.280%		5.25%		14.22%		31.90%		12.81%				10.23%

				Excess				0.13%		0.29%		0.89%		1.54%		1.00%				1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   208,609,262.77		5.607%		7.98%		14.78%		17.66%		-0.44%		7.15%		23.52%

				MSCI EM Index				6.030%		7.74%		11.93%		16.88%		-1.00%		5.62%		21.97%

				Excess				-0.42%		0.24%		2.85%		0.78%		0.56%		1.53%		1.55%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  9/28/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   585,577,813.42		2.953%		6.30%		15.17%								17.051%		17.000%

				RUSSELL 1000				2.570%		6.31%		16.28%								16.944%

				Excess				0.38%		-0.01%		-1.11%								0.11%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   245,203,316.57		2.240%		3.38%		15.46%		15.07%		10.10%		15.38%		14.35%

				S&P 400 Index				2.204%		3.36%		15.47%		15.03%		9.95%		15.15%		14.06%

				Excess				0.04%		0.02%		-0.01%		0.03%		0.14%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,175,586,046.62		0.584%		1.31%		14.92%		16.11%		11.96%		11.31%		12.08%

				S&P 500 Index				0.580%		1.27%		14.95%		16.12%		11.90%		11.25%		12.01%

				Excess				0.00%		0.04%		-0.03%		-0.02%		0.06%		0.06%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   151,470,715.94		0.580%		1.81%		13.33%		14.33%		8.77%				9.84%

				Russell 2000 Index				0.531%		1.58%		12.34%		13.08%		7.80%				8.88%

				Excess				0.05%		0.23%		0.99%		1.24%		0.97%				0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   220,893,808.12		0.586%		5.91%		15.09%		12.69%		-0.17%		6.05%		22.47%

				MSCI EM Index				1.270%		6.72%		12.66%		11.30%		-0.77%		4.33%		21.13%

				Excess				-0.68%		-0.81%		2.43%		1.39%		0.60%		1.72%		1.35%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/12		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   601,360,706.58		0.346%		2.61%		14.79%		16.45%						15.285%		15.217%

				RUSSELL 1000				0.794%		1.64%		15.22%		16.19%						14.576%

				Excess				-0.45%		0.97%		-0.44%		0.27%						0.71%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 200 bps 

				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   268,723,905.00		7.212%		12.05%		7.21%		18.76%		10.55%		17.76%		16.75%

				S&P 400 Index				7.220%		11.92%		7.22%		18.60%		10.37%		17.58%		16.44%

				Excess				-0.01%		0.13%		-0.01%		0.16%		0.18%		0.18%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,247,569,300.70		5.180%		6.74%		5.18%		16.72%		10.37%		14.17%		13.45%

				S&P 500 Index				5.180%		6.75%		5.18%		16.77%		10.32%		14.14%		13.39%

				Excess				-0.00%		-0.01%		-0.00%		-0.05%		0.05%		0.03%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   166,638,630.71		6.326%		10.65%		6.33%		16.39%		9.89%				12.98%

				Russell 2000 Index				6.260%		10.63%		6.26%		15.46%		8.98%				12.06%

				Excess				0.07%		0.02%		0.07%		0.92%		0.90%				0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				TEMS		$   235,583,913.29		1.824%		7.28%		1.82%		10.88%		1.64%		8.15%		23.41%

				MSCI EM Index				1.380%		7.69%		1.38%		7.60%		0.23%		7.16%		22.02%

				Excess				0.44%		-0.41%		0.44%		3.28%		1.42%		1.00%		1.39%

				Inception Date of Feb 1, 2009      Tracking Error = 500 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/13		Market Value		Month		Quarter		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   649,881,476.48		6.219%		8.44%		6.22%		19.31%						20.364%		20.283%

				RUSSELL 1000				5.420%		7.36%		5.42%		17.03%						18.344%

				Excess				0.80%		1.08%		0.80%		2.28%						2.02%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   271,464,997.72		1.020%		10.71%		8.31%		14.71%		8.61%		16.15%		16.65%

				S&P 400 Index				0.980%		10.58%		8.27%		14.61%		8.41%		15.99%		16.34%

				Excess				0.04%		0.13%		0.03%		0.10%		0.20%		0.17%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,264,616,365.85		1.366%		7.57%		6.62%		13.40%		9.28%		13.52%		13.55%

				S&P 500 Index				1.360%		7.58%		6.61%		13.45%		9.21%		13.50%		13.49%

				Excess				0.01%		-0.01%		0.01%		-0.05%		0.06%		0.02%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   168,581,312.58		1.163%		11.30%		7.57%		14.98%		7.61%				13.04%

				Russell 2000 Index				1.100%		11.25%		7.43%		14.01%		6.70%				12.11%

				Excess				0.06%		0.04%		0.14%		0.97%		0.91%				0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   232,216,835.69		-1.429%		5.13%		0.37%		3.16%		0.95%		7.69%		22.45%

				MSCI EM Index				-1.260%		5.00%		0.10%		0.24%		0.06%		6.58%		21.15%

				Excess				-0.17%		0.13%		0.27%		2.93%		0.88%		1.11%		1.30%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/28/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   661,549,431.37		1.795%		10.01%		8.13%		16.66%						20.58%

				RAFI LC Index				1.790%		9.98%		8.12%		16.46%						20.50%

				RUSSELL 1000				1.340%		7.95%		6.84%		13.62%						18.28%

				Excess				0.46%		2.06%		1.29%		3.05%						2.29%

				Inception Date of Nov 1, 2011      Tracking Error = 500 bps       Target Excess Return: 150 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 400 Portfolio		$   293,093,916.17		2.450%		7.97%		16.93%		30.24%		10.74%		17.73%		17.87%

				S&P 400 Index				2.259%		7.82%		16.74%		29.99%		10.49%		17.52%		17.54%

				Excess				0.19%		0.14%		0.19%		0.25%		0.26%		0.21%		0.34%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				OST 500 Portfolio		$   1,369,111,366.15		2.342%		8.26%		15.43%		27.33%		12.66%		16.92%		15.03%

				S&P 500 Index				2.339%		8.22%		15.37%		27.27%		12.58%		16.87%		14.96%

				Excess				0.00%		0.04%		0.05%		0.06%		0.07%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				Russell 2000 Synthetic		$   182,917,729.79		4.056%		8.68%		16.89%		32.13%		10.28%		16.71%		14.93%

				Russell 2000 Index				3.997%		8.40%		16.45%		31.07%		9.29%		15.72%		13.97%

				Excess				0.06%		0.28%		0.44%		1.06%		0.99%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				TEMS		$   224,923,196.46		-2.634%		-3.14%		-2.78%		15.68%		-3.49%		6.67%		20.14%

				MSCI EM Index				-2.570%		-3.53%		-3.43%		14.09%		-4.68%		5.39%		18.83%

				Excess				-0.06%		0.39%		0.65%		1.60%		1.18%		1.27%		1.31%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/31/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception

				RUSSELL RAFI LC		$   720,414,435.51		2.624%		8.90%		17.75%		32.57%						23.54%

				RAFI LC Index				2.610%		8.90%		17.75%		32.43%						23.47%

				RUSSELL 1000				2.240%		8.11%		15.50%		27.64%						21.00%

				Excess				0.38%		0.79%		2.25%		4.93%						2.54%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   293,093,916.17		-1.855%		1.19%		14.76%		25.43%		10.81%		19.63%		16.86%		$   2,456,146.95

				S&P 400 Index				-1.846%		1.00%		14.59%		25.23%		10.59%		19.46%		16.53%

				Excess				-0.01%		0.19%		0.18%		0.20%		0.21%		0.17%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,369,111,366.15		-1.325%		2.93%		13.90%		20.65%		12.82%		18.50%		14.27%		$   2,200,224.50

				S&P 500 Index				-1.343%		2.91%		13.82%		20.59%		12.77%		18.45%		14.19%

				Excess				0.02%		0.02%		0.07%		0.06%		0.05%		0.05%		0.07%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   182,917,729.79		-0.407%		3.41%		16.42%		25.15%		11.29%		19.69%		14.37%		$   4,515,500.340

				Russell 2000 Index				-0.512%		3.08%		15.86%		24.20%		10.29%		18.67%		13.41%

				Excess				0.11%		0.33%		0.56%		0.95%		1.00%		1.02%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   224,923,196.46		-5.640%		-7.37%		-8.27%		4.02%		-5.65%		4.56%		18.16%		$   9,301,915.02

				MSCI EM Index				-6.366%		-8.09%		-9.58%		2.85%		-7.04%		3.36%		16.69%

				Excess				0.73%		0.72%		1.31%		1.17%		1.40%		1.19%		1.47%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   720,414,435.51		-1.152%		3.06%		16.39%		25.46%						21.40%		$   23,931,954.70

				RAFI LC Index				-1.160%		3.06%		16.38%		25.37%						21.33%

				RUSSELL 1000				-1.363%		2.67%		13.93%		21.26%						18.87%

				Excess				0.21%		0.40%		2.47%		4.20%						2.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   309,518,349.38		5.194%		7.60%		23.49%		27.99%		28.37%		17.64%		17.86%		$   2,456,146.95

				S&P 400 Index				5.211%		7.54%		23.23%		27.61%		28.13%		17.47%		17.54%

				Excess				-0.02%		0.06%		0.26%		0.38%		0.24%		0.18%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,421,247,563.32		3.109%		5.20%		19.82%		19.38%		24.66%		16.30%		14.77%		$   2,200,224.50

				S&P 500 Index				3.136%		5.24%		19.79%		19.34%		24.65%		16.26%		14.71%

				Excess				-0.03%		-0.04%		0.03%		0.04%		0.01%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   201,199,987.65		6.493%		10.44%		28.58%		30.97%		32.20%		19.26%		16.54%		$   4,515,500.340

				Russell 2000 Index				6.380%		10.21%		27.69%		30.05%		30.97%		18.28%		15.56%

				Excess				0.11%		0.23%		0.89%		0.92%		1.23%		0.98%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   206,864,364.05		5.929%		3.25%		-5.29%		-0.49%		8.18%		-0.47%		17.92%		$   9,292,149.53

				MSCI EM Index				6.503%		5.76%		-4.36%		0.97%		8.64%		-0.35%		17.13%

				Excess				-0.57%		-2.52%		-0.93%		-1.46%		-0.45%		-0.13%		0.78%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   745,936,830.74		2.846%		4.75%		21.92%		23.63%						21.26%		$   23,931,954.70

				RAFI LC Index				2.850%		4.77%		21.93%		23.58%						21.22%

				RUSSELL 1000				3.487%		6.02%		20.78%		20.93%						19.82%

				Excess				-0.64%		-1.27%		1.14%		2.70%						1.44%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   438,212,073.27		3.222%		8.42%		2.46%		33.88%		25.70%		15.90%		18.97%		$   3,238,552.88

				S&P 400 Index				3.089%		8.33%		2.44%		33.50%		25.47%		15.65%		18.64%

				Excess				0.13%		0.08%		0.02%		0.38%		0.23%		0.24%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,571,075,572.55		2.547%		10.54%		2.37%		32.45%		23.93%		16.24%		16.56%		$   1,943,412.88

				S&P 500 Index				2.532%		10.51%		2.37%		32.39%		23.92%		16.18%		16.49%

				Excess				0.01%		0.03%		0.00%		0.07%		0.01%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   294,456,171.91		2.035%		8.81%		2.84%		39.90%		28.08%		16.60%		17.99%		$   6,528,578.491

				Russell 2000 Index				1.968%		8.72%		2.77%		38.82%		27.08%		15.67%		17.03%

				Excess				0.07%		0.09%		0.07%		1.08%		0.99%		0.93%		0.95%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   222,245,314.38		-1.008%		1.42%		-0.33%		-3.94%		7.61%		-2.13%		17.27%		$   5,879,102.66

				MSCI EM Index				-1.446%		1.83%		-0.22%		-2.60%		7.28%		-2.08%		16.62%

				Excess				0.44%		-0.41%		-0.11%		-1.34%		0.33%		-0.05%		0.64%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,134,131,764.02		2.510%		10.63%		34.88%		34.88%		25.51%				24.26%		$   11,825,469.02

				RAFI LC Index				2.520%		10.66%		34.93%		34.93%		25.47%				24.23%

				RUSSELL 1000				2.698%		10.23%		33.13%		33.13%		24.50%				22.74%

				Excess				-0.19%		0.40%		1.74%		1.74%		1.01%				1.52%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/13		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   594,060,133.21		N/A												N/A		 

				RAFI LC Index				N/A												N/A

				RUSSELL 1000				N/A												N/A

				Excess				N/A												N/A

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 





				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   428,858,384.73		-2.135%		2.35%		-2.13%		22.21%		20.47%		14.31%		17.98%		$   3,238,552.88

				S&P 400 Index				-2.123%		2.24%		-2.12%		21.87%		20.22%		14.07%		17.67%

				Excess				-0.01%		0.11%		-0.01%		0.34%		0.25%		0.23%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,516,202,558.46		-3.493%		2.00%		-3.49%		21.53%		19.10%		13.97%		15.26%		$   1,943,412.88

				S&P 500 Index				-3.457%		2.00%		-3.46%		21.52%		19.12%		13.93%		15.21%

				Excess				-0.04%		-0.00%		-0.04%		0.02%		-0.01%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,703,931.40		-2.657%		3.33%		-2.66%		28.08%		22.09%		15.65%		16.74%		$   6,528,578.491

				Russell 2000 Index				-2.768%		3.12%		-2.77%		27.03%		21.11%		14.69%		15.78%

				Excess				0.11%		0.21%		0.11%		1.05%		0.98%		0.95%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   209,450,682.35		-5.757%		-9.22%		-5.76%		-11.09%		-0.71%		-2.79%		15.58%		$   5,879,102.66

				MSCI EM Index				-6.490%		-9.19%		-6.49%		-10.17%		-1.69%		-3.36%		14.77%

				Excess				0.73%		-0.03%		0.73%		-0.93%		0.97%		0.57%		0.80%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,088,515,639.00		-4.022%		1.46%		-38.90%		21.87%		20.58%				21.03%		$   11,825,469.02

				RAFI LC Index				-4.050%		1.42%		-39.11%		21.88%		20.49%				20.99%

				RUSSELL 1000				-3.194%		2.21%		-32.26%		22.25%		19.61%				20.07%

				Excess				-0.83%		-0.75%		-6.64%		-0.38%		0.97%				0.97%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   573,782,773.57		-3.413%												-3.413%		 

				RAFI LC Index				-3.387%												-3.387%

				RUSSELL 1000				-3.390%												-3.390%

				Excess				-0.023%												-0.023%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   451,880,044.22		0.374%		3.12%		3.12%		21.73%		19.81%		13.64%		18.63%		$   3,845,902.89

				S&P 400 Index				0.369%		3.04%		3.04%		21.25%		19.55%		13.38%		18.31%

				Excess				0.01%		0.08%		0.08%		0.48%		0.26%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,598,970,993.23		0.854%		1.78%		1.78%		21.83%		17.86%		14.70%		16.02%		$   2,128,464.88

				S&P 500 Index				0.841%		1.81%		1.81%		21.86%		17.84%		14.66%		15.97%

				Excess				0.01%		-0.03%		-0.03%		-0.03%		0.02%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   334,121,865.27		-0.584%		1.42%		1.42%		26.03%		21.52%		14.16%		17.18%		$   7,412,931.044

				Russell 2000 Index				-0.682%		1.12%		1.12%		24.90%		20.52%		13.19%		16.21%

				Excess				0.10%		0.30%		0.30%		1.13%		1.00%		0.97%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   217,332,369.27		4.140%		1.84%		1.84%		-1.23%		1.34%		-1.92%		16.78%		$   9,777,462.52

				MSCI EM Index				3.070%		-0.43%		-0.43%		-1.42%		0.25%		-2.88%		15.66%

				Excess				1.07%		2.26%		2.26%		0.19%		1.08%		0.96%		1.12%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,157,703,199.77		1.920%		2.08%		2.08%		21.92%		20.16%				22.53%		$   22,866,306.98

				RAFI LC Index				2.000%		2.15%		2.15%		22.05%		20.12%				22.54%

				RUSSELL 1000				0.637%		2.05%		2.05%		22.43%		18.36%				21.18%

				Excess				1.28%		0.03%		0.03%		-0.52%		1.79%				1.36%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   599,932,331.01		-0.662%												0.658%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.693%												0.571%

				RUSSELL 1000				0.687%												1.228%

				Excess				-1.349%												-0.570%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   41,250,685.64



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,000,457.89		-1.522%		3.76%		1.55%		19.11%		19.02%		12.06%		17.87%		$   4,127,853.37

				S&P 400 Index				-1.562%		3.63%		1.43%		18.61%		18.75%		11.78%		17.54%

				Excess				0.04%		0.14%		0.12%		0.51%		0.27%		0.28%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,611,061,948.54		0.756%		6.26%		2.55%		20.43%		18.68%		13.87%		15.90%		$   2,378,979.92

				S&P 500 Index				0.739%		6.23%		2.56%		20.44%		18.65%		13.82%		15.84%

				Excess				0.02%		0.02%		-0.02%		-0.01%		0.03%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   320,890,392.90		-3.960%		0.06%		-2.60%		21.30%		19.99%		11.65%		15.65%		$   7,221,084.317

				Russell 2000 Index				-3.878%		-0.04%		-2.80%		20.50%		19.08%		10.74%		14.74%

				Excess				-0.08%		0.09%		0.20%		0.80%		0.91%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   228,250,929.33		0.849%		8.90%		2.70%		-1.19%		2.30%		-2.86%		16.68%		$   10,549,175.52

				MSCI EM Index				0.334%		6.84%		-0.09%		-1.83%		1.03%		-3.75%		15.47%

				Excess				0.51%		2.06%		2.80%		0.64%		1.27%		0.89%		1.21%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,170,352,454.98		1.093%		7.52%		3.19%		21.31%		21.52%				22.24%		$   26,658,530.75

				RAFI LC Index				1.120%		7.65%		3.29%		21.45%		21.40%				22.26%

				RUSSELL 1000				0.471%		5.91%		2.53%		20.83%		18.99%				20.63%

				Excess				0.62%		1.61%		0.67%		0.48%		2.54%				1.61%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   601,902,045.78		0.328%		4.90%										1.320%		$   (4,780,382.68)

				MSCI Risk Premia Index				0.326%		4.88%										1.275%

				MSCI USA				0.600%		6.05%										2.459%

				Excess				-0.272%		-1.153%										-1.139%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,155,241.19



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,990,847.80		1.796%		0.62%		3.37%		18.35%		24.16%		13.22%		17.98%		$   4,127,853.37

				S&P 400 Index				1.775%		0.55%		3.23%		18.05%		23.88%		12.95%		17.65%

				Excess				0.02%		0.07%		0.14%		0.31%		0.28%		0.27%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,648,264,199.00		2.341%		4.00%		4.95%		20.43%		23.83%		15.19%		16.17%		$   2,378,979.86

				S&P 500 Index				2.347%		3.97%		4.97%		20.45%		23.81%		15.14%		16.12%

				Excess				-0.01%		0.02%		-0.02%		-0.02%		0.02%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   323,762,619.10		0.895%		-3.67%		-1.73%		17.61%		24.66%		12.67%		15.57%		$   7,221,969.742

				Russell 2000 Index				0.801%		-3.77%		-2.02%		16.79%		23.72%		11.73%		14.64%

				Excess				0.09%		0.10%		0.30%		0.82%		0.93%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   235,785,739.87		3.301%		8.49%		6.09%		4.83%		10.12%		-0.79%		17.11%		$   10,952,177.03

				MSCI EM Index				3.491%		7.02%		3.39%		4.27%		9.07%		-1.78%		15.95%

				Excess				-0.19%		1.47%		2.70%		0.56%		1.05%		0.99%		1.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,193,023,996.80		1.937%		5.03%		5.19%		20.50%		26.39%				22.35%		$   26,675,009.94

				RAFI LC Index				1.880%		5.08%		5.23%		20.59%		26.37%				22.35%

				RUSSELL 1000				2.298%		3.43%		4.88%		20.90%		24.22%				20.96%

				Excess				-0.36%		1.59%		0.31%		-0.40%		2.17%				1.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  5/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   618,542,781.00		2.765%		2.42%										4.121%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.683%		2.31%										3.992%

				MSCI USA				2.380%		3.70%										4.897%

				Excess				0.385%		-1.282%										-0.776%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   46,575,607.26



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   471,780,449.40		4.148%		4.40%		7.66%		25.59%		25.51%		15.53%		18.64%		$   4,350,490.60

				S&P 400 Index				4.137%		4.33%		7.50%		25.24%		25.23%		15.28%		18.32%

				Excess				0.01%		0.07%		0.16%		0.35%		0.28%		0.26%		0.33%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,682,312,672.27		2.066%		5.24%		7.11%		24.56%		22.59%		16.60%		16.36%		$   2,423,361.40

				S&P 500 Index				2.066%		5.23%		7.14%		24.61%		22.58%		16.58%		16.31%

				Excess				-0.00%		0.01%		-0.02%		-0.04%		0.01%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   341,773,353.92		5.563%		2.29%		3.74%		24.66%		24.90%		15.58%		16.72%		$   8,450,625.751

				Russell 2000 Index				5.321%		2.05%		3.19%		23.64%		23.92%		14.57%		15.74%

				Excess				0.24%		0.24%		0.55%		1.02%		0.98%		1.01%		0.98%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   240,908,776.19		2.173%		6.44%		8.40%		13.51%		8.66%		0.35%		17.29%		$   10,023,541.48

				MSCI EM Index				2.657%		6.60%		6.14%		14.32%		8.44%		-0.41%		16.25%

				Excess				-0.48%		-0.15%		2.26%		-0.81%		0.22%		0.76%		1.04%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,216,506,701.75		1.993%		5.10%		7.29%		24.33%		24.89%				22.49%		$   23,773,234.68

				RAFI LC Index				1.970%		5.05%		7.30%		24.40%		24.89%				22.47%

				RUSSELL 1000				2.275%		5.12%		7.27%		25.36%		23.29%				21.26%

				Excess				-0.28%		-0.01%		0.02%		-1.03%		1.60%				1.22%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   628,931,869.81		1.680%		4.83%										4.868%		$   (4,780,382.68)

				MSCI Risk Premia Index				1.613%		4.68%										4.703%

				MSCI USA				2.150%		5.21%										5.926%

				Excess				-0.470%		-0.375%										-1.057%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   44,240,871.22



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.69%		$   4,336,264.46

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		15.75%		$   2,699,659.78

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		13.78%		$   8,046,360.838

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%				20.53%		$   20,141,523.85

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%				20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%				19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%				0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%										6.131%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		-3.30%										1.695%

				MSCI USA				-1.560%		1.26%										6.554%

				Excess				0.358%		0.703%										-0.423%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION														$   39,980,615.81



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   453,146,791.40		-4.535%		-3.95%		3.41%		12.11%		19.79%		22.71%		16.24%		16.69%		16.69%		$   4,562,726.09

				S&P 400 Index				-4.548%		-3.98%		3.22%		11.82%		19.45%		22.45%		16.03%		16.38%		16.38%

				Excess				0.01%		0.03%		0.19%		0.29%		0.34%		0.26%		0.21%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,701,556,532.12		-1.409%		1.14%		8.34%		19.76%		19.57%		23.00%		17.16%		15.75%		15.75%		$   3,024,244.62

				S&P 500 Index				-1.402%		1.13%		8.35%		19.74%		19.54%		22.99%		17.12%		15.70%		15.70%

				Excess				-0.01%		0.02%		-0.01%		0.02%		0.03%		0.01%		0.03%		0.05%		0.051%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   316,793,689.52		-6.058%		-7.31%		-3.84%		4.62%		17.06%		22.28%		15.42%		N/A		13.78%		$   9,359,367.172

				Russell 2000 Index				-6.049%		-7.36%		-4.40%		3.93%		16.26%		21.26%		14.52%		N/A		12.87%

				Excess				-0.01%		0.05%		0.56%		0.69%		0.80%		1.03%		0.90%		N/A		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   232,611,036.75		-6.136%		-3.44%		4.66%		6.15%		2.78%		7.50%		1.14%		5.37%		15.75%		$   9,537,189.57

				MSCI EM Index				-7.410%		-3.49%		2.43%		4.31%		2.63%		7.18%		0.80%		4.41%		14.76%

				Excess				1.27%		0.05%		2.23%		1.84%		0.15%		0.33%		0.34%		0.96%		0.99%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,220,945,852.66		-1.919%		0.36%		7.68%		19.13%		21.36%		N/A		N/A		N/A		20.53%		$   15,928,204.66

				RAFI LC Index				-1.890%		0.42%		7.75%		19.23%		21.39%		N/A		N/A		N/A		20.53%

				RUSSELL 1000				-1.753%		0.65%		7.97%		19.01%		19.97%		N/A		N/A		N/A		19.54%

				Excess				-0.17%		-0.29%		-0.29%		0.11%		1.39%		N/A		N/A		N/A		0.99%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   641,294,004.37		-1.202%		1.96%		7.86%		N/A		N/A		N/A		N/A		N/A		7.861%		$   (4,780,382.68)

				MSCI Risk Premia Index				-1.189%		1.98%		7.76%		N/A		N/A		N/A		N/A		N/A		7.763%

				MSCI USA				-1.560%		0.95%		8.17%		N/A		N/A		N/A		N/A		N/A		8.175%

				Excess				0.358%		1.010%		-0.314%		N/A		N/A		N/A		N/A		N/A		-0.314%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,566,347,906.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   37,631,349.43



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   469,365,840.77		3.579%		3.92%		7.11%		12.01%		19.79%		18.92%		16.27%		18.61%		17.20%		$   4,667,860.93

				S&P 400 Index				3.564%		3.88%		6.90%		11.66%		19.45%		18.68%		16.06%		18.29%		16.89%

				Excess				0.02%		0.04%		0.21%		0.36%		0.34%		0.24%		0.21%		0.32%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,743,377,595.86		2.458%		5.05%		11.00%		17.32%		19.57%		19.79%		16.78%		16.74%		16.02%		$   3,277,691.83

				S&P 500 Index				2.443%		5.05%		10.99%		17.27%		19.54%		19.77%		16.74%		16.69%		15.97%

				Excess				0.01%		0.01%		0.01%		0.05%		0.03%		0.02%		0.04%		0.05%		0.054%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,392,352.92		6.833%		5.50%		2.73%		9.04%		17.06%		19.22%		16.16%		N/A		15.16%		$   9,474,789.392

				Russell 2000 Index				6.592%		5.11%		1.90%		8.06%		16.26%		18.18%		15.20%		N/A		14.20%

				Excess				0.24%		0.39%		0.83%		0.98%		0.80%		1.04%		0.96%		N/A		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   233,568,319.88		0.412%		-3.67%		5.09%		1.24%		2.78%		3.84%		0.41%		5.56%		15.59%		$   7,781,555.28

				MSCI EM Index				1.180%		-4.21%		3.64%		0.65%		2.63%		3.23%		0.37%		4.63%		14.76%

				Excess				-0.77%		0.53%		1.45%		0.58%		0.15%		0.61%		0.04%		0.93%		0.82%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,246,247,846.19		2.072%		3.80%		9.91%		16.18%		21.36%		N/A		N/A		N/A		20.73%		$   9,941,739.42

				RAFI LC Index				2.070%		3.84%		9.98%		16.25%		21.39%		N/A		N/A		N/A		20.73%

				RUSSELL 1000				2.444%		4.81%		10.61%		16.78%		19.97%		N/A		N/A		N/A		19.91%

				Excess				-0.37%		-1.01%		-0.70%		-0.60%		1.39%		N/A		N/A		N/A		0.81%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   672,076,461.54		2.407%		5.55%		10.46%		N/A		N/A		N/A		N/A		N/A		9.364%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.424%		5.59%		10.37%		N/A		N/A		N/A		N/A		N/A		9.291%

				MSCI USA				2.410%		4.85%		10.78%		N/A		N/A		N/A		N/A		N/A		9.653%

				Excess				-0.003%		0.697%		-0.324%		N/A		N/A		N/A		N/A		N/A		-0.289%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,703,028,417.16		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,363,254.17



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   478,064,509.64		1.853%		0.71%		9.09%		12.61%		22.19%		19.77%		15.98%		18.06%		17.32%		$   4,667,860.93

				S&P 400 Index				1.849%		0.68%		8.87%		12.23%		21.84%		19.53%		15.74%		17.78%		17.01%

				Excess				0.00%		0.03%		0.22%		0.37%		0.35%		0.24%		0.24%		0.27%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,790,424,339.15		2.699%		3.74%		14.00%		16.90%		23.43%		20.94%		17.56%		16.01%		16.34%		$   3,277,691.83

				S&P 500 Index				2.689%		3.72%		13.98%		16.86%		23.39%		20.92%		17.51%		15.95%		16.29%

				Excess				0.01%		0.02%		0.02%		0.04%		0.03%		0.02%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   338,698,489.00		0.090%		0.45%		2.82%		4.91%		22.00%		19.38%		15.19%		N/A		14.90%		$   9,421,431.598

				Russell 2000 Index				0.090%		0.23%		1.99%		4.00%		21.09%		18.36%		14.25%		N/A		13.95%

				Excess				0.00%		0.22%		0.83%		0.92%		0.91%		1.03%		0.94%		N/A		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   230,253,930.76		-1.419%		-7.09%		3.60%		2.56%		2.10%		5.51%		0.96%		4.45%		15.07%		$   6,844,467.69

				MSCI EM Index				-1.060%		-7.31%		2.55%		1.06%		2.35%		5.25%		0.78%		3.54%		14.33%

				Excess				-0.36%		0.22%		1.06%		1.50%		-0.25%		0.26%		0.18%		0.92%		0.73%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,272,660,298.00		2.119%		2.24%		12.24%		15.06%		24.11%		N/A		N/A		N/A		20.93%		$   9,919,759.90

				RAFI LC Index				2.190%		2.33%		12.39%		15.22%		24.20%		N/A		N/A		N/A		20.97%

				RUSSELL 1000				2.618%		3.28%		13.50%		16.57%		23.57%		N/A		N/A		N/A		20.33%

				Excess				-0.50%		-1.05%		-1.26%		-1.51%		0.54%		N/A		N/A		N/A		0.60%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   690,411,025.30		2.728%		3.94%		13.47%		N/A		N/A		N/A		N/A		N/A		13.471%		$   (4,780,382.68)

				MSCI Risk Premia Index				2.764%		4.00%		13.43%		N/A		N/A		N/A		N/A		N/A		13.426%

				MSCI USA				2.670%		3.50%		13.74%		N/A		N/A		N/A		N/A		N/A		13.740%

				Excess				0.058%		0.432%		-0.269%		N/A		N/A		N/A		N/A		N/A		-0.269%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,800,512,591.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,350,829.27



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   482,055,511.15		0.835%		6.38%		10.01%		12.61%		21.36%		20.24%		14.40%		16.78%		17.21%		$   4,950,400.96

				S&P 400 Index				0.825%		6.35%		9.77%		12.23%		21.06%		20.00%		14.15%		16.55%		16.90%

				Excess				0.01%		0.03%		0.24%		0.37%		0.30%		0.23%		0.24%		0.24%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,785,994,821.54		-0.247%		4.96%		13.72%		16.90%		22.73%		20.42%		15.60%		15.50%		16.01%		$   3,262,873.02

				S&P 500 Index				-0.252%		4.93%		13.69%		16.86%		22.68%		20.41%		15.55%		15.45%		15.95%

				Excess				0.00%		0.03%		0.03%		0.04%		0.05%		0.01%		0.05%		0.05%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   348,355,913.73		2.851%		9.98%		5.75%		4.91%		21.63%		20.16%		13.79%		N/A		15.30%		$   9,282,376.662

				Russell 2000 Index				2.850%		9.73%		4.90%		4.00%		20.67%		19.21%		12.88%		N/A		14.37%

				Excess				0.00%		0.25%		0.86%		0.92%		0.96%		0.95%		0.91%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,225,493.04		-6.137%		-3.69%		0.81%		6.31%		-1.60%		5.29%		-1.41%		3.05%		14.31%		$   9,498,842.29

				MSCI EM Index				-4.609%		-4.51%		-2.18%		1.06%		-2.39%		4.03%		-2.11%		1.77%		13.21%

				Excess				-1.53%		0.81%		2.99%		5.25%		0.80%		1.26%		0.70%		1.28%		1.10%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,275,920,751.02		0.256%		4.50%		12.53%		15.06%		23.20%		N/A		N/A		N/A		20.43%		$   16,186,874.91

				RAFI LC Index				0.280%		4.60%		12.71%		15.22%		23.32%		N/A		N/A		N/A		20.47%

				RUSSELL 1000				-0.233%		4.88%		13.24%		16.57%		22.78%		N/A		N/A		N/A		19.66%

				Excess				0.49%		-0.38%		-0.71%		-1.51%		0.41%		N/A		N/A		N/A		0.77%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/14		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   687,624,037.00		-0.404%		4.78%		13.01%		13.01%		N/A		N/A		N/A		N/A		11.866%		$   (4,780,382.68)

				MSCI Risk Premia Index				-0.383%		4.85%		12.99%		12.99%		N/A		N/A		N/A		N/A		11.847%

				MSCI USA				-0.310%		4.82%		13.39%		13.39%		N/A		N/A		N/A		N/A		12.206%

				Excess				-0.094%		-0.042%		-0.374%		-0.374%		N/A		N/A		N/A		N/A		-0.340%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,796,176,527.48		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   38,400,985.17



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   501,320,237.59		5.121%		4.86%		4.00%		11.36%		18.92%		17.50%		13.65%		17.25%		17.48%		$   5,195,744.50

				S&P 400 Index				5.123%		4.80%		3.94%		11.14%		18.61%		17.26%		13.40%		17.03%		17.17%

				Excess				-0.00%		0.06%		0.05%		0.21%		0.31%		0.24%		0.25%		0.22%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,832,294,369.66		5.767%		2.34%		2.59%		15.61%		20.39%		18.01%		14.70%		16.22%		16.03%		$   3,813,264.91

				S&P 500 Index				5.747%		2.31%		2.57%		15.51%		20.34%		18.00%		14.64%		16.18%		15.97%

				Excess				0.02%		0.02%		0.02%		0.10%		0.05%		0.02%		0.06%		0.03%		0.058%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   357,574,381.23		6.090%		5.57%		2.65%		6.41%		18.82%		17.52%		13.07%		N/A		15.35%		$   10,394,432.815

				Russell 2000 Index				5.937%		5.45%		2.53%		5.63%		17.89%		16.58%		12.15%		N/A		14.43%

				Excess				0.15%		0.12%		0.12%		0.78%		0.94%		0.94%		0.92%		N/A		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		3.335%		-3.32%		3.00%		6.18%		-0.31%		0.83%		0.31%		4.42%		14.45%		$   10,207,394.36

				MSCI EM Index				3.100%		-1.06%		3.72%		5.02%		-0.65%		-0.35%		-0.29%		3.63%		13.50%

				Excess				0.23%		-2.25%		-0.71%		1.17%		0.33%		1.19%		0.61%		0.79%		0.94%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,297,422,797.95		5.398%		1.95%		1.69%		14.25%		19.47%		N/A		N/A		N/A		19.91%		$   1,465,976.25

				RAFI LC Index				5.360%		1.89%		1.61%		14.36%		19.55%		N/A		N/A		N/A		19.92%

				RUSSELL 1000				5.778%		2.63%		2.87%		14.88%		20.48%		N/A		N/A		N/A		19.60%

				Excess				-0.38%		-0.69%		-1.19%		-0.63%		-1.01%		N/A		N/A		N/A		0.31%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/27/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   712,517,404.10		5.842%		3.20%		3.62%		15.19%		N/A		N/A		N/A		N/A		13.208%		$   5,078,846.69

				MSCI Risk Premia Index				5.843%		3.21%		3.61%		15.18%		N/A		N/A		N/A		N/A		13.183%

				MSCI USA				5.850%		2.55%		2.87%		15.31%		N/A		N/A		N/A		N/A		12.852%

				Excess				-0.008%		0.656%		0.755%		-0.117%		N/A		N/A		N/A		N/A		0.356%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,923,851,360.37		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   36,155,659.52



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   507,804,162.89		1.293%		5.34%		5.34%		12.38%		16.96%		17.28%		13.32%		15.95%		17.47%		$   5,132,794.23

				S&P 400 Index				1.319%		5.31%		5.31%		12.20%		16.63%		17.05%		13.08%		15.73%		17.17%

				Excess				-0.03%		0.03%		0.03%		0.18%		0.33%		0.23%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,803,605,483.63		-1.566%		0.99%		0.99%		12.83%		17.24%		16.16%		14.23%		14.50%		15.43%		$   4,028,868.04

				S&P 500 Index				-1.581%		0.95%		0.95%		12.73%		17.21%		16.11%		14.17%		14.46%		15.37%

				Excess				0.02%		0.04%		0.04%		0.10%		0.04%		0.05%		0.06%		0.04%		0.060%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   364,276,093.75		1.874%		4.57%		4.57%		9.04%		17.23%		17.21%		12.86%		15.51%		15.51%		$   11,070,874.294

				Russell 2000 Index				1.742%		4.32%		4.32%		8.21%		16.26%		16.27%		11.92%		14.56%		14.56%

				Excess				0.13%		0.26%		0.26%		0.83%		0.97%		0.94%		0.94%		0.94%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   222,722,169.84		0.000%		3.00%		3.00%		1.96%		0.35%		1.54%		-0.96%		2.77%		14.24%		$   10,207,394.36

				MSCI EM Index				0.000%		3.72%		3.72%		1.89%		0.22%		0.80%		-1.71%		2.03%		13.31%

				Excess				0.00%		-0.71%		-0.71%		0.07%		0.13%		0.75%		0.75%		0.73%		0.93%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,276,904,424.94		-1.581%		0.08%		0.08%		10.32%		15.97%		N/A		N/A		N/A		18.83%		$   (2,853,628.43)

				RAFI LC Index				0.000%		1.61%		1.61%		12.11%		16.98%		N/A		N/A		N/A		19.39%

				RUSSELL 1000				-1.245%		1.59%		1.59%		12.73%		17.48%		N/A		N/A		N/A		18.64%

				Excess				-0.34%		-1.51%		-1.51%		-2.41%		-1.51%		N/A		N/A		N/A		0.18%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  3/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   702,540,106.34		-1.400%		2.17%		2.17%		14.33%		N/A		N/A		N/A		N/A		11.120%		$   219,943.02

				MSCI Risk Premia Index				-1.407%		2.15%		2.15%		14.34%		N/A		N/A		N/A		N/A		11.092%

				MSCI USA				-1.440%		1.38%		1.38%		12.87%		N/A		N/A		N/A		N/A		10.762%

				Excess				0.040%		0.785%		0.785%		1.463%		N/A		N/A		N/A		N/A		0.359%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,877,852,441.39		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   27,806,245.52



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   502,706,379.81		-1.292%		-1.00%		4.28%		6.56%		15.68%		18.84%		13.22%		18.04%		16.45%		$   5,157,241.98

				S&P 400 Index				-1.318%		-1.06%		4.20%		6.40%		15.44%		18.61%		12.99%		17.83%		16.15%

				Excess				0.03%		0.06%		0.09%		0.16%		0.25%		0.23%		0.23%		0.20%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,808,746,775.94		-1.938%		0.28%		1.27%		7.52%		15.73%		17.36%		14.27%		17.39%		14.78%		$   4,841,492.83

				S&P 500 Index				-1.936%		0.28%		1.23%		7.42%		15.70%		17.31%		14.22%		17.34%		14.72%

				Excess				-0.00%		0.01%		0.04%		0.09%		0.03%		0.05%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   366,684,591.65		0.937%		0.66%		5.26%		7.30%		15.66%		18.74%		13.45%		18.06%		14.86%		$   10,787,701.790

				Russell 2000 Index				0.749%		0.42%		4.75%		6.49%		14.74%		17.81%		12.49%		17.08%		13.92%

				Excess				0.19%		0.24%		0.51%		0.82%		0.91%		0.93%		0.96%		0.97%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   216,068,228.05		-2.087%		-0.71%		-0.07%		-10.31%		0.90%		1.93%		-2.43%		3.08%		12.49%		$   (5,161,274.83)

				MSCI EM Index				-2.597%		0.69%		2.95%		-5.12%		4.14%		3.72%		-1.60%		3.69%		12.64%

				Excess				0.51%		-1.40%		-3.02%		-5.19%		-3.24%		-1.79%		-0.83%		-0.61%		-0.15%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,271,921,041.46		-2.315%		-0.39%		-0.31%		4.56%		14.00%		17.70%		N/A		N/A		17.30%		$   1,417,528.92

				RAFI LC Index				-2.280%		-0.34%		-0.31%		4.71%		14.13%		17.76%		N/A		N/A		17.35%

				RUSSELL 1000				-1.876%		0.11%		1.71%		7.37%		16.01%		17.73%		N/A		N/A		17.30%

				Excess				-0.44%		-0.50%		-2.02%		-2.81%		-2.01%		-0.03%		N/A		N/A		0.01%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  6/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   707,525,438.38		-1.400%		0.71%		2.89%		9.93%		N/A		N/A		N/A		N/A		10.58%		$   (4,681,957.92)

				MSCI Risk Premia Index				-1.405%		0.71%		2.88%		10.01%		N/A		N/A		N/A		N/A		10.56%

				MSCI USA				-1.890%		0.33%		1.72%		7.64%		N/A		N/A		N/A		N/A		9.98%

				Excess				0.490%		0.380%		1.18%		2.29%		N/A		N/A		N/A		N/A		0.60%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,873,652,455.29		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   12,360,732.77



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   503,608,988.73		0.180%		0.65%		4.47%		11.51%		12.34%		18.95%		14.29%		16.52%		16.23%		$   5,157,241.98

				S&P 400 Index				0.137%		0.57%		4.34%		11.30%		12.09%		18.65%		14.05%		16.30%		15.93%

				Excess				0.04%		0.08%		0.13%		0.20%		0.24%		0.30%		0.24%		0.22%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,846,479,043.66		2.086%		1.39%		3.39%		11.27%		14.07%		17.63%		15.46%		16.29%		14.96%		$   4,841,492.83

				S&P 500 Index				2.095%		1.41%		3.35%		11.21%		14.04%		17.58%		15.41%		16.24%		14.90%

				Excess				-0.01%		-0.02%		0.03%		0.06%		0.03%		0.05%		0.06%		0.05%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   362,315,649.20		-1.191%		2.06%		4.01%		12.95%		11.13%		18.79%		14.15%		16.21%		14.36%		$   10,787,701.790

				Russell 2000 Index				-1.162%		1.85%		3.54%		12.03%		10.28%		17.90%		13.20%		15.27%		13.44%

				Excess				-0.03%		0.21%		0.47%		0.92%		0.84%		0.89%		0.95%		0.94%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   204,965,585.21		-5.138%		-10.77%		-5.21%		-15.47%		-1.93%		-0.42%		-3.64%		0.39%		11.41%		$   (5,161,274.83)

				MSCI EM Index				-6.932%		-12.98%		-4.19%		-13.38%		-0.05%		0.61%		-3.24%		0.58%		11.23%

				Excess				1.79%		2.21%		-1.02%		-2.09%		-1.88%		-1.03%		-0.40%		-0.20%		0.18%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,278,787,381.59		0.540%		-0.90%		0.23%		6.51%		11.41%		17.56%		N/A		N/A		17.06%		$   1,417,528.92

				RAFI LC Index				0.520%		-0.93%		0.21%		6.63%		11.52%		17.62%		N/A		N/A		17.09%

				RUSSELL 1000				1.928%		1.32%		3.67%		11.24%		14.11%		18.02%		N/A		N/A		17.48%

				Excess				-1.39%		-2.22%		-3.44%		-4.73%		-2.71%		-0.46%		N/A		N/A		-0.42%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  7/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   725,471,449.69		2.536%		3.04%		5.50%		13.94%		N/A		N/A		N/A		N/A		11.75%		$   (4,681,957.92)

				MSCI Risk Premia Index				2.538%		3.04%		5.49%		14.02%		N/A		N/A		N/A		N/A		11.73%

				MSCI USA				2.000%		1.40%		3.75%		11.35%		N/A		N/A		N/A		N/A		10.81%

				Excess				0.536%		1.639%		1.752%		2.590%		N/A		N/A		N/A		N/A		0.94%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   475,565,086.99		-5.569%		-6.62%		-1.35%		0.19%		11.25%		15.37%		14.76%		16.35%		14.87%		$   5,334,485.14

				S&P 400 Index				-5.580%		-6.70%		-1.48%		0.01%		11.02%		15.08%		14.52%		16.15%		14.57%

				Excess				0.01%		0.08%		0.14%		0.18%		0.23%		0.29%		0.24%		0.21%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,735,050,805.61		-6.035%		-5.93%		-2.85%		0.53%		12.21%		14.36%		15.27%		15.91%		13.53%		$   4,297,552.68

				S&P 500 Index				-6.033%		-5.92%		-2.88%		0.48%		12.18%		14.31%		15.22%		15.87%		13.47%

				Excess				-0.00%		-0.01%		0.03%		0.05%		0.03%		0.05%		0.04%		0.04%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   339,679,011.69		-6.248%		-6.50%		-2.49%		0.74%		9.31%		14.97%		14.90%		16.46%		12.77%		$   11,166,326.916

				Russell 2000 Index				-6.284%		-6.68%		-2.97%		0.03%		8.50%		14.12%		13.94%		15.55%		11.87%

				Excess				0.04%		0.18%		0.48%		0.71%		0.81%		0.85%		0.96%		0.91%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   188,154,991.98		-8.202%		-14.74%		-12.98%		-24.07%		-4.63%		-3.37%		-3.52%		-1.20%		9.82%		$   1,831,313.87

				MSCI EM Index				-9.040%		-17.54%		-12.85%		-22.94%		-3.85%		-2.41%		-3.27%		-0.92%		9.49%

				Excess				0.84%		2.81%		-0.13%		-1.13%		-0.78%		-0.97%		-0.25%		-0.28%		0.33%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,205,180,312.23		-5.756%		-7.44%		-5.54%		-3.19%		9.96%		14.38%		N/A		N/A		14.87%		$   (22,428,441.46)

				RAFI LC Index				-5.750%		-7.42%		-5.56%		-3.08%		10.07%		14.44%		N/A		N/A		14.90%

				RUSSELL 1000				-6.015%		-6.00%		-2.57%		0.40%		12.19%		14.68%		N/A		N/A		15.19%

				Excess				0.26%		-1.44%		-2.97%		-3.58%		-2.23%		-0.30%		N/A		N/A		-0.32%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   683,631,779.68		-5.767%		-4.73%		-0.58%		2.92%		N/A		N/A		N/A		N/A		7.24%		$   5,668,735.08

				MSCI Risk Premia Index				-5.786%		-4.75%		-0.61%		2.97%		N/A		N/A		N/A		N/A		7.21%

				MSCI USA				-6.060%		-5.99%		-2.54%		0.57%		N/A		N/A		N/A		N/A		6.18%

				Excess				0.293%		1.262%		1.955%		2.348%		N/A		N/A		N/A		N/A		1.06%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,627,261,988.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   486,318,415.63		5.657%		-3.43%		0.88%		3.61%		7.73%		15.80%		14.89%		13.62%		14.85%		$   5,334,485.14

				S&P 400 Index				5.634%		-3.47%		0.72%		3.43%		7.46%		15.50%		14.67%		13.41%		14.56%

				Excess				0.02%		0.04%		0.17%		0.19%		0.27%		0.30%		0.22%		0.20%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,834,924,154.85		8.435%		-0.63%		2.74%		5.25%		11.12%		16.24%		15.98%		14.38%		14.19%		$   4,297,552.68

				S&P 500 Index				8.435%		-0.63%		2.70%		5.20%		11.07%		16.20%		15.95%		14.33%		14.13%

				Excess				0.00%		0.00%		0.04%		0.05%		0.05%		0.04%		0.03%		0.05%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   347,017,284.79		5.742%		-5.64%		-1.85%		1.04%		4.96%		14.75%		14.39%		12.96%		12.50%		$   11,166,326.916

				Russell 2000 Index				5.634%		-5.86%		-2.53%		0.34%		4.13%		13.90%		13.44%		12.06%		11.58%

				Excess				0.11%		0.22%		0.68%		0.70%		0.83%		0.85%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		-8.20%		-12.98%		-19.44%		-9.69%		-5.02%		-2.55%		-3.92%		9.57%		$   1,831,313.87

				MSCI EM Index				0.000%		-9.04%		-12.85%		-17.75%		-9.01%		-4.10%		-2.46%		-3.54%		9.25%

				Excess				0.00%		0.84%		-0.13%		-1.70%		-0.68%		-0.92%		-0.09%		-0.38%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,266,383,877.55		7.643%		-0.97%		-0.75%		1.62%		7.13%		12.37%		N/A		N/A		15.63%		$   (22,428,441.46)

				RAFI LC Index				7.720%		-0.89%		-0.69%		1.77%		7.23%		12.43%		N/A		N/A		15.69%

				RUSSELL 1000				8.091%		-1.20%		2.43%		4.86%		8.76%		12.67%		N/A		N/A		15.95%

				Excess				-0.45%		0.23%		-3.17%		-3.25%		-1.63%		-0.30%		N/A		N/A		-0.33%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   735,280,695.81		7.986%		-0.12%		5.38%		7.82%		N/A		N/A		N/A		N/A		10.00%		$   5,668,735.08

				MSCI Risk Premia Index				8.156%		0.03%		5.52%		8.03%		N/A		N/A		N/A		N/A		10.07%

				MSCI USA				8.120%		-1.12%		2.59%		5.00%		N/A		N/A		N/A		N/A		8.60%

				Excess				-0.134%		1.006%		2.794%		2.818%		N/A		N/A		N/A		N/A		1.40%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   492,980,106.00		1.370%		3.66%		2.27%		3.12%		7.76%		15.47%		15.37%		13.29%		14.89%		$   5,334,485.14

				S&P 400 Index				1.354%		3.62%		2.08%		2.92%		7.48%		15.17%		15.14%		13.06%		14.60%

				Excess				0.02%		0.05%		0.19%		0.20%		0.28%		0.30%		0.23%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,841,395,961.00		0.353%		6.13%		3.10%		2.85%		9.65%		16.15%		16.15%		14.46%		14.05%		$   4,297,552.68

				S&P 500 Index				0.297%		6.07%		3.01%		2.75%		9.58%		16.09%		16.10%		14.40%		13.98%

				Excess				0.06%		0.06%		0.09%		0.10%		0.07%		0.06%		0.05%		0.06%		0.068%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   358,437,048.00		3.291%		3.96%		1.38%		4.27%		4.59%		15.77%		15.41%		12.92%		12.94%		$   11,166,326.916

				Russell 2000 Index				3.253%		3.72%		0.64%		3.51%		3.75%		14.92%		14.46%		12.02%		12.04%

				Excess				0.04%		0.25%		0.74%		0.76%		0.84%		0.86%		0.95%		0.90%		0.91%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				TEMS		$   - 0		0.000%		0.00%		-12.98%		-18.32%		-8.45%		-5.21%		-1.02%		-3.22%		9.44%		$   1,831,313.87

				MSCI EM Index				0.000%		0.00%		-12.85%		-16.87%		-8.34%		-4.50%		-0.76%		-3.02%		9.13%

				Excess				0.00%		0.00%		-0.13%		-1.45%		-0.11%		-0.70%		-0.25%		-0.21%		0.32%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,268,953,803.69		0.203%		5.29%		-0.54%		-0.29%		7.10%		15.37%		N/A		N/A		15.34%		$   (22,428,441.46)

				RAFI LC Index				0.150%		5.31%		-0.54%		-0.26%		7.20%		15.44%		N/A		N/A		15.38%

				RUSSELL 1000				0.330%		5.48%		2.77%		2.53%		9.32%		16.10%		N/A		N/A		15.70%

				Excess				-0.13%		-0.18%		-3.31%		-2.82%		-2.22%		-0.74%		N/A		N/A		-0.35%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  11/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   738,442,392.00		0.430%		6.45%		5.83%		5.41%		N/A		N/A		N/A		N/A		9.79%		$   5,668,735.08

				MSCI Risk Premia Index				0.414%		6.61%		5.96%		5.55%		N/A		N/A		N/A		N/A		9.85%

				MSCI USA				0.350%		5.62%		2.95%		2.63%		N/A		N/A		N/A		N/A		8.40%

				Excess				0.080%		0.828%		2.888%		2.779%		N/A		N/A		N/A		N/A		1.39%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,700,209,310.69		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   5,869,972.22



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   472,523,125.94		-4.150%		2.66%		-1.98%		-1.98%		3.84%		13.02%		14.25%		10.92%		13.90%		$   5,334,485.14

				S&P 400 Index				-4.167%		2.60%		-2.17%		-2.17%		3.63%		12.76%		14.03%		10.68%		13.62%

				Excess				0.02%		0.06%		0.20%		0.20%		0.22%		0.26%		0.22%		0.23%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,812,021,158.00		-1.595%		7.08%		1.46%		1.46%		7.41%		15.18%		15.38%		12.63%		13.55%		$   4,297,552.68

				S&P 500 Index				-1.577%		7.04%		1.38%		1.38%		7.36%		15.13%		15.35%		12.57%		13.49%

				Excess				-0.02%		0.04%		0.07%		0.07%		0.05%		0.06%		0.04%		0.06%		0.063%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   340,746,723.96		-4.935%		3.83%		-3.63%		-3.63%		0.95%		12.55%		13.71%		10.07%		11.76%		$   11,166,326.916

				Russell 2000 Index				-5.021%		3.59%		-4.41%		-4.41%		0.13%		11.65%		12.81%		9.19%		10.85%

				Excess				0.09%		0.24%		0.79%		0.79%		0.82%		0.90%		0.90%		0.88%		0.90%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,243,858,896.92		-1.978%		5.73%		-2.51%		-2.51%		4.73%		13.94%		14.65%		N/A		14.46%		$   (22,428,441.46)

				RAFI LC Index				-2.040%		5.68%		-2.57%		-2.57%		4.79%		14.00%		14.67%		N/A		14.49%

				RUSSELL 1000				-1.799%		6.50%		0.92%		0.92%		6.90%		15.01%		15.36%		N/A		14.86%

				Excess				-0.18%		-0.77%		-3.43%		-3.43%		-2.17%		-1.07%		-0.71%		N/A		-0.39%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/31/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   729,162,185.25		-1.257%		7.09%		4.50%		4.50%		N/A		N/A		N/A		N/A		8.67%		$   5,668,735.08

				MSCI Risk Premia Index				-1.261%		7.23%		4.62%		4.62%		N/A		N/A		N/A		N/A		8.73%

				MSCI USA				-1.680%		6.68%		1.22%		1.22%		N/A		N/A		N/A		N/A		7.13%

				Excess				0.423%		0.411%		3.287%		3.287%		N/A		N/A		N/A		N/A		1.55%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,598,312,090.07		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   445,581,823.83		-5.702%		-8.38%		-5.70%		-6.57%		1.93%		8.29%		10.82%		9.19%		12.66%		$   5,334,485.14

				S&P 400 Index				-5.691%		-8.40%		-5.69%		-6.69%		1.72%		8.04%		10.59%		8.96%		12.38%

				Excess				-0.01%		0.02%		-0.01%		0.13%		0.21%		0.25%		0.23%		0.22%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,722,025,460.82		-4.967%		-6.15%		-4.97%		-0.60%		6.59%		11.35%		12.68%		10.97%		12.46%		$   4,297,552.68

				S&P 500 Index				-4.962%		-6.18%		-4.96%		-0.67%		6.52%		11.30%		12.65%		10.91%		12.39%

				Excess				-0.00%		0.03%		-0.00%		0.07%		0.07%		0.05%		0.04%		0.06%		0.061%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   310,811,142.97		-8.785%		-10.43%		-8.79%		-9.15%		-2.28%		6.94%		9.23%		8.11%		9.84%		$   11,166,326.916

				Russell 2000 Index				-8.793%		-10.56%		-8.79%		-9.92%		-3.02%		6.11%		8.37%		7.25%		8.96%

				Excess				0.01%		0.12%		0.01%		0.78%		0.74%		0.83%		0.86%		0.86%		0.88%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,192,259,829.00		-4.148%		-5.85%		-4.15%		-3.14%		4.66%		10.11%		12.34%		N/A		13.03%		$   (22,428,441.46)

				RAFI LC Index				-4.240%		-6.05%		-4.24%		-3.25%		4.69%		10.13%		12.31%		N/A		13.03%

				RUSSELL 1000				-5.382%		-6.78%		-5.38%		-1.82%		5.69%		10.94%		12.43%		N/A		13.07%

				Excess				1.23%		0.92%		1.23%		-1.33%		-1.03%		-0.83%		-0.09%		N/A		-0.04%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   695,200,916.00		-4.658%		-5.45%		-4.66%		1.77%		N/A		N/A		N/A		N/A		5.86%		$   5,668,735.08

				MSCI Risk Premia Index				-4.667%		-5.48%		-4.67%		1.89%		N/A		N/A		N/A		N/A		5.91%

				MSCI USA				-5.310%		-6.57%		-5.31%		-1.38%		N/A		N/A		N/A		N/A		4.07%

				Excess				0.652%		1.124%		0.652%		3.149%		N/A		N/A		N/A		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,365,879,172.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35

				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   452,180,241.49		1.481%		-8.28%		-4.31%		-9.80%		0.22%		8.45%		9.98%		8.51%		12.74%		$   5,334,485.14

				S&P 400 Index				1.412%		-8.34%		-4.36%		-9.99%		0.02%		8.19%		9.76%		8.28%		12.46%

				Excess				0.07%		0.07%		0.05%		0.19%		0.20%		0.26%		0.22%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,720,177,863.30		-0.107%		-6.58%		-5.07%		-6.12%		4.18%		10.81%		11.46%		10.20%		12.27%		$   4,297,552.68

				S&P 500 Index				-0.135%		-6.59%		-5.09%		-6.19%		4.09%		10.75%		11.42%		10.13%		12.20%

				Excess				0.03%		0.00%		0.02%		0.07%		0.09%		0.06%		0.04%		0.07%		0.065%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   311,714,600.52		0.291%		-13.04%		-8.52%		-14.11%		-4.40%		6.64%		8.66%		7.02%		9.74%		$   11,166,326.916

				Russell 2000 Index				-0.004%		-13.38%		-8.80%		-14.97%		-5.23%		5.72%		7.74%		6.11%		8.83%

				Excess				0.29%		0.34%		0.28%		0.86%		0.83%		0.92%		0.93%		0.91%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,199,222,363.46		0.584%		-5.50%		-3.59%		-7.57%		2.75%		9.67%		11.38%		N/A		12.92%		$   (22,428,441.46)

				RAFI LC Index				0.610%		-5.62%		-3.66%		-7.61%		2.79%		9.70%		11.36%		N/A		12.92%

				RUSSELL 1000				-0.034%		-7.12%		-5.41%		-7.21%		3.25%		10.43%		11.22%		N/A		12.79%

				Excess				0.62%		1.62%		1.83%		-0.36%		-0.50%		-0.76%		0.16%		N/A		0.12%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  2/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   691,930,614.78		-0.470%		-6.30%		-5.11%		-4.30%		4.99%		N/A		N/A		N/A		5.40%		$   5,668,735.08

				MSCI Risk Premia Index				-0.472%		-6.31%		-5.12%		-4.19%		5.05%		N/A		N/A		N/A		5.44%

				MSCI USA				-0.220%		-7.11%		-5.52%		-7.03%		3.54%		N/A		N/A		N/A		3.81%

				Excess				-0.250%		0.807%		0.412%		2.735%		1.459%		N/A		N/A		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,375,225,683.55		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   4,038,658.35



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   496,574,940.56		1.208%		11.44%		5.09%		-0.75%		5.64%		9.95%		12.13%		9.45%		14.01%		$   6,051,258.08

				S&P 400 Index				1.224%		11.40%		5.06%		-0.94%		5.46%		9.67%		11.91%		9.21%		13.73%

				Excess				-0.02%		0.05%		0.03%		0.19%		0.17%		0.28%		0.22%		0.23%		0.28%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,843,502,386.19		0.369%		7.05%		1.74%		1.23%		6.99%		11.29%		12.69%		11.07%		13.12%		$   5,240,390.99

				S&P 500 Index				0.388%		7.05%		1.74%		1.21%		6.93%		11.26%		12.64%		11.02%		13.06%

				Excess				-0.02%		0.00%		-0.00%		0.02%		0.06%		0.04%		0.05%		0.06%		0.059%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   342,982,063.66		1.710%		10.35%		0.66%		-4.81%		2.63%		8.51%		10.97%		7.95%		11.20%		$   14,429,636.300

				Russell 2000 Index				1.569%		9.67%		0.03%		-5.94%		1.58%		7.53%		9.98%		6.98%		10.23%

				Excess				0.14%		0.68%		0.63%		1.14%		1.05%		0.98%		0.99%		0.97%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,306,591,614.48		1.374%		9.59%		5.04%		1.26%		5.66%		10.64%		13.31%		N/A		14.57%		$   12,234,422.35

				RAFI LC Index				1.350%		9.59%		4.94%		1.09%		5.63%		10.66%		13.24%		N/A		14.57%

				RUSSELL 1000				0.544%		7.51%		1.72%		0.34%		6.48%		11.06%		12.56%		N/A		14.12%

				Excess				0.83%		2.08%		3.32%		0.92%		-0.82%		-0.42%		0.76%		N/A		0.45%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  4/29/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   734,671,314.93		-0.152%		5.68%		0.76%		2.84%		8.37%		N/A		N/A		N/A		7.74%		$   (8,473,348.58)

				MSCI Risk Premia Index				-0.189%		5.58%		0.65%		2.86%		8.39%		N/A		N/A		N/A		7.73%

				MSCI USA				0.490%		7.14%		1.45%		0.36%		6.60%		N/A		N/A		N/A		6.74%

				Excess				-0.642%		-1.460%		-0.693%		2.478%		1.772%		N/A		N/A		N/A		1.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,724,322,319.82		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   29,482,359.14



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   535,818,659.23		0.531%		5.35%		13.40%		12.67%		6.25%		11.72%		14.69%		14.34%		14.55%		$   7,450,496.10

				S&P 400 Index				0.498%		5.25%		13.12%		12.33%		5.99%		11.46%		14.39%		14.08%		14.25%

				Excess				0.03%		0.10%		0.27%		0.34%		0.26%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,375,749.87		0.149%		4.10%		7.80%		12.58%		6.39%		12.34%		13.92%		14.72%		13.40%		$   5,181,520.64

				S&P 500 Index				0.140%		4.10%		7.82%		12.55%		6.34%		12.30%		13.87%		14.69%		13.34%

				Excess				0.01%		0.00%		-0.01%		0.03%		0.04%		0.03%		0.04%		0.04%		0.055%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   379,644,468.71		1.882%		8.13%		11.42%		10.12%		5.33%		9.58%		13.73%		13.93%		12.35%		$   16,943,355.208

				Russell 2000 Index				1.768%		7.78%		10.23%		8.59%		4.22%		8.53%		12.71%		12.85%		11.35%

				Excess				0.11%		0.35%		1.18%		1.52%		1.10%		1.05%		1.02%		1.08%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,345.63		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   775,948,145.64		-0.088%		3.85%		6.41%		11.86%		7.29%		N/A		N/A		N/A		8.95%		$   (899,590.45)

				MSCI Risk Premia Index				-0.085%		4.22%		6.69%		12.31%		7.54%		N/A		N/A		N/A		9.09%

				MSCI USA				0.150%		4.22%		7.66%		11.80%		6.04%		N/A		N/A		N/A		8.26%

				Excess				-0.238%		-0.367%		-1.246%		0.052%		1.256%		N/A		N/A		N/A		0.69%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,016,358,369.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   30,046,446.63



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   532,520,632		-0.616%		4.27%		12.70%		15.69%		8.40%		9.63%		13.96%		16.77%		14.26%		$   7,450,496.10

				S&P 400 Index				-0.636%		4.14%		12.40%		15.33%		8.14%		9.35%		13.66%		16.51%		13.96%

				Excess				0.02%		0.12%		0.29%		0.37%		0.27%		0.27%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,953,966,495		0.030%		3.88%		7.83%		15.47%		7.16%		11.21%		13.20%		16.41%		13.23%		$   5,181,520.64

				S&P 500 Index				0.019%		3.85%		7.84%		15.43%		7.11%		11.16%		13.15%		16.37%		13.17%

				Excess				0.01%		0.03%		-0.00%		0.04%		0.05%		0.04%		0.04%		0.04%		0.056%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   384,147,678		1.186%		9.43%		12.74%		17.06%		9.31%		7.73%		13.12%		16.92%		12.39%		$   16,943,433.745

				Russell 2000 Index				1.114%		9.05%		11.46%		15.47%		8.12%		6.71%		12.12%		15.82%		11.39%

				Excess				0.07%		0.38%		1.28%		1.59%		1.19%		1.02%		1.00%		1.10%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   1,370,665.13

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   (899,590.45)

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  9/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		ERROR:#REF!		0.606%		4.31%		7.06%		14.65%		8.27%		N/A		N/A		N/A		8.90%		Dec-69

				MSCI Risk Premia Index				0.313%		3.93%		7.02%		14.76%		8.35%		N/A		N/A		N/A		8.93%

				MSCI USA				0.110%		4.06%		7.78%		14.97%		6.93%		N/A		N/A		N/A		8.04%

				Excess				0.496%		0.247%		-0.719%		-0.327%		1.337%		N/A		N/A		N/A		0.87%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						 		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   518,160,815.36		-2.697%		-2.78%		9.66%		6.55%		5.07%		7.33%		13.41%		13.17%		13.64%		$   8,375,847.21

				S&P 400 Index				-2.675%		-2.81%		9.40%		6.26%		4.83%		7.06%		13.11%		12.93%		13.35%

				Excess				-0.02%		0.03%		0.26%		0.29%		0.24%		0.28%		0.30%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   1,918,197,555.16		-1.805%		-1.63%		5.89%		4.57%		4.91%		8.89%		13.20%		13.60%		12.78%		$   6,581,367.16

				S&P 500 Index				-1.824%		-1.67%		5.87%		4.51%		4.85%		8.84%		13.16%		13.57%		12.72%

				Excess				0.02%		0.04%		0.02%		0.06%		0.05%		0.05%		0.04%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   367,773,068.91		-4.635%		-1.69%		7.51%		5.57%		3.28%		5.16%		12.38%		12.57%		11.42%		$   19,951,802.055

				Russell 2000 Index				-4.754%		-1.99%		6.16%		4.11%		2.21%		4.12%		11.37%		11.51%		10.42%

				Excess				0.12%		0.30%		1.35%		1.46%		1.07%		1.04%		1.01%		1.06%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  10/31/16/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,108,163,800.15		-1.704%		-1.20%		5.23%		4.36%		6.07%		N/A		N/A		N/A		7.97%		$   (617,394.27)

				MSCI Risk Premia Index				-1.695%		-1.47%		5.21%		4.31%		6.15%		N/A		N/A		N/A		8.00%

				MSCI USA				-1.890%		-1.63%		5.74%		4.33%		4.66%		N/A		N/A		N/A		7.07%

				Excess				0.186%		0.439%		-0.507%		0.030%		1.411%		N/A		N/A		N/A		0.90%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   4,912,295,239.58		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,662,287.28



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 400 Portfolio		$   518,160,815.36		8.071%		4.51%		18.51%		13.59%		8.23%		9.67%		15.00%		15.01%		14.71%

				S&P 400 Index				8.005%		4.45%		18.15%		13.23%		7.95%		9.36%		14.69%		14.75%		14.41%

				Excess				0.07%		0.06%		0.35%		0.36%		0.28%		0.31%		0.31%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				OST 500 Portfolio		$   1,918,197,555.16		3.729%		1.89%		9.84%		8.08%		5.43%		9.12%		14.08%		14.49%		13.19%

				S&P 500 Index				3.703%		1.83%		9.79%		8.06%		5.37%		9.07%		14.03%		14.45%		13.13%

				Excess				0.03%		0.06%		0.05%		0.03%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				Russell 2000 Synthetic		$   367,773,068.91		11.265%		7.37%		19.62%		13.72%		8.89%		7.55%		15.26%		15.07%		13.06%

				Russell 2000 Index				11.151%		7.05%		18.00%		12.08%		7.71%		6.46%		14.20%		13.98%		12.04%

				Excess				0.11%		0.32%		1.62%		1.64%		1.18%		1.09%		1.06%		1.09%		1.02%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending  11/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RISK PREMIA		$   2,108,163,800.15		3.395%		2.25%		8.81%		7.44%		6.42%		N/A		N/A		N/A		8.98%

				MSCI Risk Premia Index				3.374%		1.94%		8.76%		7.39%		6.47%		N/A		N/A		N/A		9.00%

				MSCI USA				3.610%		1.76%		9.56%		7.72%		5.14%		N/A		N/A		N/A		8.17%

				Excess				-0.215%		0.485%		-0.751%		-0.278%		1.277%		N/A		N/A		N/A		0.81%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   572,350,663.46		2.209%		7.48%		21.13%		21.13%		8.96%		9.31%		14.99%		15.59%		14.87%		$   8,375,218.71

				S&P 400 Index				2.189%		7.42%		20.74%		20.74%		8.68%		9.04%		14.70%		15.34%		14.57%

				Excess				0.02%		0.06%		0.39%		0.39%		0.28%		0.27%		0.29%		0.25%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,023,980,754.00		1.971%		3.86%		12.00%		12.00%		6.60%		8.92%		14.38%		14.70%		13.34%		$   6,582,616.51

				S&P 500 Index				1.977%		3.82%		11.96%		11.96%		6.54%		8.87%		14.33%		14.66%		13.28%

				Excess				-0.01%		0.04%		0.04%		0.04%		0.06%		0.05%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   425,359,438.07		2.736%		9.01%		22.90%		22.90%		8.83%		7.79%		15.05%		15.49%		13.34%		$   20,249,360.186

				Russell 2000 Index				2.802%		8.83%		21.31%		21.31%		7.68%		6.74%		13.99%		14.46%		12.34%

				Excess				-0.07%		0.18%		1.59%		1.59%		1.15%		1.05%		1.06%		1.03%		1.00%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  12/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,220,619,674.32		1.876%		3.54%		10.85%		10.85%		7.63%		9.39%		N/A		N/A		9.39%		$   (635,489.67)

				MSCI Risk Premia Index				1.650%		3.30%		10.55%		10.55%		7.55%		9.33%		N/A		N/A		9.33%

				MSCI USA				1.870%		3.55%		11.61%		11.61%		6.28%		8.60%		N/A		N/A		8.60%

				Excess				0.006%		-0.013%		-0.759%		-0.759%		1.34%		0.79%		N/A		N/A		0.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,242,310,529.85		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   581,937,900.41		1.675%		12.31%		1.68%		30.60%		10.47%		10.71%		13.48%		14.52%		14.95%		$   8,375,218.71

				S&P 400 Index				1.677%		12.22%		1.68%		30.17%		10.21%		10.44%		13.19%		14.25%		14.66%

				Excess				-0.00%		0.09%		-0.00%		0.43%		0.26%		0.27%		0.29%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,062,425,644.00		1.899%		7.78%		1.90%		20.09%		9.26%		10.91%		13.48%		14.13%		13.47%		$   6,582,616.51

				S&P 500 Index				1.897%		7.76%		1.90%		20.04%		9.20%		10.85%		13.42%		14.09%		13.41%

				Excess				0.00%		0.02%		0.00%		0.05%		0.06%		0.06%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   426,597,548.19		0.291%		14.64%		0.29%		35.12%		10.80%		8.87%		13.38%		13.98%		13.22%		$   20,249,360.186

				Russell 2000 Index				0.394%		14.72%		0.39%		33.53%		9.67%		7.89%		12.39%		12.99%		12.25%

				Excess				-0.10%		-0.07%		-0.10%		1.60%		1.13%		0.98%		1.00%		0.98%		0.97%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  1/30/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,266,909,494.94		2.085%		7.53%		2.08%		18.69%		9.90%		11.43%		N/A		N/A		9.86%		$   (635,489.67)

				MSCI Risk Premia Index				2.060%		7.24%		2.06%		18.35%		9.81%		11.37%		N/A		N/A		9.79%

				MSCI USA				2.070%		7.73%		2.07%		20.31%		8.93%		10.61%		N/A		N/A		9.08%

				Excess				0.015%		-0.202%		0.015%		-1.619%		0.98%		0.82%		N/A		N/A		0.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,337,870,587.54		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   35,942,370.87



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   597,077,448.74		2.602%		6.62%		4.32%		32.04%		9.13%		9.87%		13.92%		14.08%		15.17%		$   8,911,832.11

				S&P 400 Index				2.623%		6.63%		4.34%		31.73%		8.89%		9.64%		13.65%		13.84%		14.88%

				Excess				-0.02%		-0.00%		-0.02%		0.32%		0.24%		0.23%		0.27%		0.24%		0.29%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,144,393,172.60		3.974%		8.04%		5.95%		25.00%		8.33%		10.70%		14.20%		14.05%		13.90%		$   7,107,315.00

				S&P 500 Index				3.971%		8.04%		5.94%		24.98%		8.28%		10.64%		14.15%		14.01%		13.84%

				Excess				0.00%		-0.00%		0.01%		0.02%		0.05%		0.07%		0.05%		0.04%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   434,997,801.02		1.969%		5.06%		2.27%		37.39%		8.63%		7.88%		13.61%		13.88%		13.37%		$   20,708,415.565

				Russell 2000 Index				1.930%		5.20%		2.33%		36.11%		7.58%		6.93%		12.61%		12.89%		12.40%

				Excess				0.04%		-0.14%		-0.07%		1.28%		1.05%		0.96%		1.00%		0.99%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 2/28/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,366,665,486.06		4.401%		8.58%		6.58%		24.50%		9.15%		11.13%		N/A		N/A		11.09%		$   11,480,064.02

				MSCI Risk Premia Index				4.399%		8.31%		6.55%		24.14%		9.06%		11.06%		N/A		N/A		11.02%

				MSCI USA				3.930%		8.07%		6.08%		25.31%		7.93%		10.34%		N/A		N/A		10.17%

				Excess				0.471%		0.511%		0.495%		-0.814%		1.22%		0.79%		N/A		N/A		0.93%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,543,133,908.42		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.331%		3.98%		3.98%		21.29%		8.25%		9.61%		12.52%		13.58%		14.94%		$   8,911,832.11

				S&P 400 Index				-0.387%		3.94%		3.94%		20.92%		7.97%		9.36%		12.22%		13.33%		14.64%

				Excess				0.06%		0.03%		0.03%		0.37%		0.29%		0.25%		0.30%		0.26%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		0.099%		6.05%		6.05%		17.18%		9.24%		10.43%		13.17%		13.35%		13.75%		$   7,107,315.00

				S&P 500 Index				0.117%		6.07%		6.07%		17.17%		9.21%		10.37%		13.14%		13.30%		13.70%

				Excess				-0.02%		-0.01%		-0.01%		0.01%		0.03%		0.06%		0.04%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		0.162%		2.43%		2.43%		27.20%		7.71%		8.15%		12.37%		13.31%		13.22%		$   20,708,415.565

				Russell 2000 Index				0.131%		2.47%		2.47%		26.21%		6.72%		7.22%		11.39%		12.35%		12.27%

				Excess				0.03%		-0.03%		-0.03%		0.99%		0.99%		0.94%		0.98%		0.96%		0.96%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 3/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		0.377%		6.98%		6.98%		17.52%		10.13%		11.52%		N/A		N/A		10.92%		$   11,480,064.02

				MSCI Risk Premia Index				0.400%		6.98%		6.98%		17.28%		10.06%		11.47%		N/A		N/A		10.86%

				MSCI USA				0.140%		6.23%		6.23%		17.44%		8.80%		10.14%		N/A		N/A		9.94%

				Excess				0.237%		0.749%		0.749%		0.075%		1.34%		1.38%		N/A		N/A		0.98%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,102,508.95		-0.483%		2.04%		4.45%		17.53%		8.34%		9.69%		11.79%		15.26%		14.66%		$   8,911,832.11

				S&P 400 Index				-0.486%		1.93%		4.30%		17.16%		8.02%		9.42%		11.51%		14.99%		14.36%

				Excess				0.00%		0.11%		0.15%		0.37%		0.33%		0.27%		0.28%		0.27%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,146,519,540.29		1.381%		4.91%		8.62%		17.49%		9.32%		10.18%		12.66%		15.46%		13.79%		$   7,107,315.00

				S&P 500 Index				1.407%		4.94%		8.66%		17.47%		9.31%		10.14%		12.63%		15.42%		13.74%

				Excess				-0.03%		-0.03%		-0.04%		0.02%		0.02%		0.04%		0.03%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   435,702,681.59		-1.985%		0.92%		1.52%		21.08%		7.38%		8.97%		11.07%		14.99%		12.76%		$   20,708,415.565

				Russell 2000 Index				-2.034%		0.81%		1.48%		20.36%		6.38%		8.00%		10.14%		14.04%		11.82%

				Excess				0.05%		0.10%		0.03%		0.72%		0.99%		0.96%		0.93%		0.95%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RUSSELL RAFI LC		$   - 0		-0.469%		2.29%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%		$   1,370,665.13

				RAFI LC Index				0.080%		2.86%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.079%		4.03%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.55%		-1.74%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,375,583,690.37		2.017%		6.21%		10.62%		19.67%		10.81%		11.66%		N/A		N/A		11.45%		$   11,480,064.02

				MSCI Risk Premia Index				2.053%		6.27%		10.68%		19.53%		10.76%		11.63%		N/A		N/A		11.41%

				MSCI USA				1.360%		4.93%		8.84%		17.58%		8.90%		9.94%		N/A		N/A		10.21%

				Excess				0.657%		1.277%		1.785%		2.082%		1.92%		1.71%		N/A		N/A		1.24%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   5,552,908,421.20		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   49,578,291.82



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   628,107,149.57		3.917%		3.30%		9.74%		17.95%		16.82%		11.50%		11.65%		14.74%		14.72%		$   11,468,657.86

				S&P 400 Index				3.915%		3.22%		9.40%		17.52%		16.42%		11.18%		11.34%		14.42%		14.40%

				Excess				0.00%		0.08%		0.34%		0.43%		0.40%		0.32%		0.31%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,312,550,017.27		2.082%		4.49%		14.26%		18.67%		17.06%		10.87%		13.03%		14.27%		13.90%		$   7,868,654.80

				S&P 500 Index				2.063%		4.48%		14.24%		18.61%		17.01%		10.81%		12.98%		14.22%		13.84%

				Excess				0.02%		0.01%		0.02%		0.06%		0.05%		0.06%		0.05%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   473,278,936.29		6.465%		5.99%		11.27%		21.29%		19.16%		13.17%		10.97%		14.71%		13.54%		$   24,266,318.437

				Russell 2000 Index				6.241%		5.67%		10.94%		20.74%		18.08%		12.18%		10.06%		13.79%		12.59%

				Excess				0.22%		0.32%		0.32%		0.55%		1.08%		0.99%		0.91%		0.91%		0.94%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,606,486,207.10		2.897%		6.05%		17.38%		21.53%		18.04%		12.52%		N/A		N/A		12.14%		$   36,068,174.48

				MSCI Risk Premia Index				2.900%		6.15%		17.86%		21.75%		18.20%		12.65%		N/A		N/A		12.21%

				MSCI USA				2.040%		4.47%		14.41%		18.48%		16.71%		10.65%		N/A		N/A		10.73%

				Excess				0.857%		1.585%		2.963%		3.053%		1.33%		1.87%		N/A		N/A		1.41%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   644,570,238.68		0.998%		4.292%														3.94%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				0.947%		4.211%														3.98%

				MSCI WORLD X-US				2.590%		5.626%														5.73%

				Excess				-1.592%		-1.334%														-1.782%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		8.87%

				Excess				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   642,434,956.04		2.281%		4.70%		12.24%		23.98%		14.94%		11.03%		11.27%		15.45%		14.87%		$   11,468,657.86

				S&P 400 Index				2.262%		4.63%		11.88%		23.48%		14.55%		10.71%		10.95%		15.11%		14.56%

				Excess				0.02%		0.06%		0.37%		0.50%		0.39%		0.32%		0.33%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,366,113,406.37		2.316%		4.77%		16.90%		23.65%		13.71%		10.82%		12.41%		15.22%		14.07%		$   7,868,654.80

				S&P 500 Index				2.334%		4.76%		16.91%		23.63%		13.67%		10.77%		12.36%		15.18%		14.01%

				Excess				-0.02%		0.01%		-0.00%		0.02%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   476,997,589.06		0.786%		5.93%		12.14%		28.19%		16.33%		10.99%		10.50%		15.38%		13.49%		$   24,266,318.437

				Russell 2000 Index				0.852%		5.78%		11.89%		27.85%		15.37%		10.13%		9.61%		14.49%		12.57%

				Excess				-0.07%		0.15%		0.25%		0.34%		0.96%		0.86%		0.89%		0.89%		0.92%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,705,409,607.72		3.795%		7.72%		21.83%		28.33%		15.73%		13.03%		N/A		N/A		12.95%		$   36,068,174.48

				MSCI Risk Premia Index				3.802%		7.73%		22.34%		28.56%		15.80%		13.15%		N/A		N/A		13.02%

				MSCI USA				2.160%		4.59%		16.88%		23.37%		13.45%		10.56%		N/A		N/A		11.10%

				Excess				1.635%		3.129%		4.946%		4.961%		2.28%		2.47%		N/A		N/A		1.85%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 10/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,147,601.21		1.331%		3.175%														5.33%		$   (4,940,138.37)

				MSCI INT'L Risk Premia Index				1.327%		3.152%														5.36%

				MSCI WORLD X-US				1.260%		3.862%														7.06%

				Excess				0.071%		-0.687%														-1.731%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,844,103,160.40		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   79,671,805.57



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   666,285,038.57		3.712%		10.23%		16.41%		18.98%		16.26%		11.70%		11.93%		15.78%		15.22%		$   12,529,273.23

				S&P 400 Index				3.677%		10.17%		15.99%		18.53%		15.85%		11.37%		11.59%		15.44%		14.91%

				Excess				0.04%		0.06%		0.42%		0.45%		0.41%		0.33%		0.34%		0.34%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,438,799,192.66		3.072%		7.65%		20.50%		22.87%		15.24%		10.95%		12.41%		15.78%		14.34%		$   7,984,918.83

				S&P 500 Index				3.067%		7.65%		20.49%		22.88%		15.23%		10.91%		12.37%		15.74%		14.28%

				Excess				0.00%		0.01%		0.00%		-0.01%		0.01%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   491,162,755.65		2.970%		10.49%		15.47%		18.63%		16.15%		12.04%		10.22%		15.92%		13.77%		$   25,288,245.981

				Russell 2000 Index				2.882%		10.23%		15.11%		18.34%		15.16%		11.14%		9.31%		15.02%		12.84%

				Excess				0.09%		0.25%		0.36%		0.29%		0.98%		0.90%		0.91%		0.91%		0.93%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,800,817,502.65		3.527%		10.57%		26.13%		28.49%		17.50%		13.32%		N/A		N/A		13.66%		$   59,428,815.27

				MSCI Risk Premia Index				3.537%		10.59%		26.67%		28.76%		17.59%		13.43%		N/A		N/A		13.73%

				MSCI USA				3.040%		7.41%		20.44%		22.69%		14.96%		10.69%		N/A		N/A		11.70%

				Excess				0.487%		3.155%		5.690%		5.803%		2.54%		2.63%		N/A		N/A		1.96%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 11/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   661,449,581.20		0.976%		3.339%														5.27%		$   231,490.09

				MSCI INT'L Risk Premia Index				0.973%		3.282%														5.30%

				MSCI WORLD X-US				1.010%		4.932%														6.74%

				Excess				-0.034%		-1.593%														-1.471%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,058,514,070.73		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   105,231,253.32



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   668,082,445.68		0.270%		6.36%		16.73%		16.73%		18.91%		11.49%		11.12%		15.34%		15.10%		$   12,911,750.43

				S&P 400 Index				0.218%		6.25%		16.25%		16.25%		18.47%		11.15%		10.80%		15.01%		14.77%

				Excess				0.05%		0.11%		0.48%		0.48%		0.43%		0.35%		0.32%		0.33%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,466,111,962.57		1.120%		6.64%		21.84%		21.84%		16.82%		11.46%		12.02%		15.83%		14.34%		$   8,269,832.06

				S&P 500 Index				1.112%		6.65%		21.83%		21.83%		16.79%		11.41%		11.98%		15.79%		14.28%

				Excess				0.01%		-0.01%		0.01%		0.01%		0.03%		0.04%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   486,647,936.33		-0.919%		2.82%		14.41%		14.41%		18.58%		10.66%		9.41%		14.92%		13.48%		$   22,548,532.818

				Russell 2000 Index				-0.404%		3.34%		14.65%		14.65%		17.93%		9.96%		8.67%		14.12%		12.64%

				Excess				-0.52%		-0.51%		-0.24%		-0.24%		0.65%		0.70%		0.74%		0.80%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,823,300,271.56		0.803%		8.32%		27.14%		27.14%		18.72%		13.78%		13.58%		N/A		13.58%		$   142,281,537.79

				MSCI Risk Premia Index				1.014%		8.56%		27.95%		27.95%		18.93%		13.96%		13.72%		N/A		13.72%

				MSCI USA				1.080%		6.54%		21.89%		21.89%		16.64%		11.29%		11.80%		N/A		11.80%

				Excess				-0.277%		1.780%		5.246%		5.246%		2.08%		2.49%		1.78%		N/A		1.78%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/30/17		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,324,111.21		0.888%		3.227%														5.16%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				0.885%		3.218%														5.18%

				MSCI WORLD X-US				1.800%		4.124%														7.10%

				Excess				-0.912%		-0.897%														-1.944%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,111,466,727.35		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   186,011,653.09



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   661,546,861.71		-0.244%		-3.79%		-1.70%		10.13%		15.42%		9.76%		10.42%		12.11%		14.34%		$   12,938,148.74

				S&P 400 Index				-0.259%		-3.79%		-1.94%		9.77%		14.99%		9.41%		10.12%		11.77%		14.02%

				Excess				0.01%		0.01%		0.24%		0.36%		0.43%		0.34%		0.30%		0.34%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,456,590,573.95		0.378%		-5.78%		1.76%		13.28%		15.59%		10.59%		11.21%		12.99%		13.69%		$   8,269,830.24

				S&P 500 Index				0.384%		-5.77%		1.76%		13.27%		15.57%		10.57%		11.17%		12.96%		13.64%

				Excess				-0.01%		-0.01%		0.00%		0.01%		0.02%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   492,140,852.44		1.001%		-1.82%		0.48%		11.71%		18.85%		10.38%		10.44%		12.53%		13.05%		$   23,886,081.846

				Russell 2000 Index				0.856%		-1.80%		0.87%		11.53%		18.37%		9.64%		9.65%		11.74%		12.19%

				Excess				0.15%		-0.02%		-0.40%		0.18%		0.49%		0.74%		0.79%		0.79%		0.85%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,847,419,658.06		0.189%		-4.83%		4.04%		18.25%		18.77%		13.20%		13.45%		N/A		12.70%		$   142,429,823.91

				MSCI Risk Premia Index				0.039%		-4.97%		4.19%		18.81%		18.97%		13.34%		13.56%		N/A		12.78%

				MSCI USA				0.400%		-5.64%		2.05%		13.26%		15.67%		10.36%		11.06%		N/A		10.79%

				Excess				-0.211%		0.816%		1.990%		4.992%		3.10%		2.84%		2.39%		N/A		1.91%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 4/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   679,554,161.46		2.185%		-3.686%														3.38%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.122%		-3.804%														3.33%

				MSCI WORLD X-US				2.300%		-4.245%														4.57%

				Excess				-0.115%		0.559%														-1.184%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,137,252,107.62		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   688,635,060.42		4.095%		4.69%		2.79%		15.20%		16.36%		10.58%		11.04%		12.46%		14.72%		$   12,938,148.74

				S&P 400 Index				4.127%		4.82%		2.73%		14.86%		16.01%		10.25%		10.75%		12.18%		14.41%

				Excess				-0.03%		-0.13%		0.06%		0.34%		0.35%		0.33%		0.28%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,515,512,782.15		2.399%		0.17%		2.61%		14.42%		15.94%		11.00%		11.22%		13.01%		13.86%		$   8,269,830.24

				S&P 500 Index				2.408%		0.19%		2.62%		14.38%		15.92%		10.98%		11.18%		12.98%		13.81%

				Excess				-0.01%		-0.02%		-0.01%		0.03%		0.03%		0.02%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   521,854,469.52		6.038%		8.41%		5.18%		20.85%		20.97%		11.69%		11.82%		12.96%		13.72%		$   23,886,081.846

				Russell 2000 Index				6.070%		8.36%		5.35%		20.75%		20.56%		10.97%		11.06%		12.18%		12.87%

				Excess				-0.03%		0.05%		-0.17%		0.10%		0.41%		0.72%		0.77%		0.78%		0.84%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,930,410,989.15		2.915%		0.41%		3.84%		19.87%		19.48%		13.57%		13.52%		N/A		13.18%		$   142,429,823.91

				MSCI Risk Premia Index				2.920%		0.27%		3.90%		20.40%		19.68%		13.70%		13.62%		N/A		13.26%

				MSCI USA				2.440%		0.34%		2.75%		14.70%		16.02%		10.76%		11.07%		N/A		11.18%

				Excess				0.47%		0.07%		1.09%		5.17%		3.46%		2.81%		2.44%		N/A		2.00%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   676,534,765.74		-0.671%		0.065%		0.41%		6.87%										6.87%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-0.708%		-0.081%		0.26%		6.72%										6.72%

				MSCI WORLD X-US				-1.900%		-1.380%		0.07%		8.23%										8.23%

				Excess				1.229%		1.445%		0.339%		-1.355%										-1.355%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,332,948,066.98		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   692,207,981.64		0.000%		4.38%		3.33%		13.84%		16.42%		11.25%		10.06%		13.00%		14.64%		$   12,938,148.74

				S&P 400 Index				0.421%		4.29%		3.18%		13.50%		16.01%		10.89%		9.75%		12.69%		14.32%

				Excess				-0.42%		0.08%		0.15%		0.34%		0.41%		0.36%		0.31%		0.31%		0.32%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,530,546,537.60		0.598%		3.40%		3.22%		14.34%		16.15%		11.95%		10.82%		13.44%		13.80%		$   8,269,830.24

				S&P 500 Index				0.615%		3.43%		3.24%		14.37%		16.12%		11.93%		10.79%		13.42%		13.75%

				Excess				-0.02%		-0.03%		-0.02%		-0.03%		0.03%		0.02%		0.04%		0.02%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   525,376,894.79		0.675%		7.82%		5.94%		17.65%		21.38%		11.60%		10.51%		13.20%		13.66%		$   23,886,081.846

				Russell 2000 Index				0.717%		7.74%		6.16%		17.56%		21.03%		10.96%		9.82%		12.46%		12.83%

				Excess				-0.04%		0.08%		-0.21%		0.10%		0.35%		0.63%		0.68%		0.74%		0.83%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,925,431,613.32		-0.170%		2.93%		3.80%		19.03%		19.28%		14.04%		13.00%		N/A		12.88%		$   142,429,823.91

				MSCI Risk Premia Index				-0.301%		2.65%		3.74%		19.08%		19.14%		14.13%		13.08%		N/A		12.92%

				MSCI USA				0.680%		3.55%		3.43%		14.52%		16.26%		11.72%		10.68%		N/A		11.13%

				Excess				-0.85%		-0.61%		0.37%		4.50%		3.02%		2.32%		2.32%		N/A		1.75%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 6/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   667,549,286.15		-1.367%		0.112%		-0.76%		5.77%										4.99%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.361%		0.019%		-0.90%		5.50%										4.85%

				MSCI WORLD X-US				-1.100%		-0.748%		-0.87%		6.94%										6.48%

				Excess				-0.267%		0.860%		0.115%		-1.171%										-1.493%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,341,112,313.50		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   704,255,088.87		1.740%		6.46%		4.97%		14.77%		14.95%		11.83%		11.75%		12.03%		14.72%		$   12,938,148.74

				S&P 400 Index				1.764%		6.41%		4.83%		14.50%		14.59%		11.49%		11.44%		11.73%		14.40%

				Excess				-0.02%		0.05%		0.13%		0.27%		0.36%		0.34%		0.30%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,625,724,561.76		3.761%		6.88%		6.68%		16.27%		16.18%		12.55%		12.23%		13.16%		14.14%		$   8,269,830.24

				S&P 500 Index				3.721%		6.87%		6.66%		16.24%		16.14%		12.52%		12.19%		13.13%		14.09%

				Excess				0.04%		0.01%		0.01%		0.03%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   534,320,921.24		1.702%		8.57%		7.65%		18.66%		18.81%		12.67%		12.74%		12.05%		13.75%		$   23,886,081.846

				Russell 2000 Index				1.743%		8.69%		7.91%		18.72%		18.59%		12.04%		12.04%		11.33%		12.93%

				Excess				-0.04%		-0.12%		-0.26%		-0.06%		0.23%		0.64%		0.71%		0.72%		0.82%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,013,459,466.54		3.009%		5.83%		6.61%		19.98%		18.84%		14.22%		14.15%		N/A		13.36%		$   142,429,823.91

				MSCI Risk Premia Index				3.000%		5.69%		6.54%		19.91%		18.74%		14.30%		14.23%		N/A		13.40%

				MSCI USA				3.590%		6.84%		6.75%		16.26%		16.14%		12.30%		12.05%		N/A		11.77%

				Excess				-0.58%		-1.01%		-0.13%		3.72%		2.70%		1.92%		2.09%		N/A		1.59%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 7/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   684,911,016.77		2.601%		0.519%		1.48%		5.94%										6.95%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				2.612%		0.499%		1.34%		5.75%										6.84%

				MSCI WORLD X-US				2.460%		-0.592%		1.24%		6.40%										8.23%

				Excess				0.141%		1.112%		0.242%		-0.452%										-1.284%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,562,671,055.18		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   727,035,052.36		3.235%		5.58%		8.06%		20.28%		16.48%		15.20%		11.25%		13.60%		14.98%		$   12,938,148.74

				S&P 400 Index				3.195%		5.46%		7.89%		20.00%		16.12%		14.84%		10.94%		13.30%		14.66%

				Excess				0.04%		0.12%		0.18%		0.29%		0.36%		0.36%		0.31%		0.30%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,711,270,060.32		3.258%		7.78%		9.87%		19.68%		17.97%		16.15%		12.03%		14.56%		14.41%		$   8,269,830.24

				S&P 500 Index				3.259%		7.76%		9.86%		19.66%		17.94%		16.11%		11.99%		14.52%		14.36%

				Excess				-0.00%		0.02%		0.01%		0.02%		0.04%		0.03%		0.04%		0.03%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   557,132,977.86		4.269%		6.76%		11.85%		25.33%		20.20%		16.74%		12.52%		13.71%		14.17%		$   23,886,081.846

				Russell 2000 Index				4.311%		6.89%		12.17%		25.44%		20.06%		16.11%		11.86%		13.00%		13.36%

				Excess				-0.04%		-0.13%		-0.31%		-0.11%		0.14%		0.63%		0.65%		0.71%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,147,818,649.50		4.459%		7.42%		10.94%		24.27%		21.52%		18.21%		14.18%		N/A		14.17%		$   142,429,823.91

				MSCI Risk Premia Index				4.472%		7.28%		10.88%		24.22%		21.42%		18.30%		14.27%		N/A		14.21%

				MSCI USA				3.310%		7.75%		10.00%		19.72%		17.96%		15.92%		11.86%		N/A		12.33%

				Excess				1.15%		-0.33%		0.95%		4.55%		3.56%		2.29%		2.32%		N/A		1.84%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 8/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   672,502,533.04		-1.823%		-0.643%		-0.14%		3.18%										4.92%		$   (11,223,602.08)

				MSCI INT'L Risk Premia Index				-1.775%		-0.581%		-0.24%		3.00%										4.85%

				MSCI WORLD X-US				-1.890%		-0.582%		-0.44%		4.41%										6.03%

				Excess				0.067%		-0.061%		0.305%		-1.230%										-1.115%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,815,759,273.08		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   187,523,884.74



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   719,151,441.14		-1.084%		3.89%		7.11%		14.50%		16.21%		16.04%		12.24%		12.21%		14.69%		$   12,938,148.74

				S&P 400 Index				-1.096%		3.86%		6.92%		14.21%		15.85%		15.68%		11.93%		11.91%		14.38%

				Excess				0.01%		0.03%		0.19%		0.28%		0.36%		0.36%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,727,006,492.00		0.580%		7.76%		10.58%		17.92%		18.30%		17.35%		12.59%		13.99%		14.34%		$   8,269,830.24

				S&P 500 Index				0.569%		7.71%		10.55%		17.91%		18.26%		17.31%		12.55%		13.95%		14.29%

				Excess				0.01%		0.05%		0.02%		0.01%		0.04%		0.04%		0.05%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				Russell 2000 Synthetic		$   325,632,840.09		-2.273%		3.63%		9.72%		15.04%		18.13%		17.77%		13.63%		11.77%		13.71%		$   23,886,081.846

				Russell 2000 Index				-2.405%		3.58%		9.90%		15.23%		17.95%		17.12%		12.93%		11.07%		12.90%

				Excess				0.13%		0.06%		-0.18%		-0.19%		0.17%		0.65%		0.70%		0.70%		0.81%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,161,345,914.87		0.430%		8.06%		11.51%		21.29%		21.40%		19.11%		14.65%		N/A		14.00%		$   142,179,972.40

				MSCI Risk Premia Index				0.431%		8.07%		11.38%		21.14%		21.44%		19.18%		14.71%		N/A		14.03%

				MSCI USA				0.460%		7.51%		10.58%		17.86%		18.16%		17.14%		12.43%		N/A		12.21%

				Excess				-0.03%		0.55%		0.93%		3.42%		3.24%		1.97%		2.21%		N/A		1.79%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   691,168,396.29		1.290%		2.038%		1.02%		3.48%										5.62%		$   (11,204,019.02)

				MSCI INT'L Risk Premia Index				1.230%		2.030%		0.86%		3.29%										5.50%

				MSCI WORLD X-US				0.780%		1.308%		0.25%		2.57%										6.26%

				Excess				0.510%		0.730%		0.776%		0.918%										-0.640%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				 

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   187,523,884.74

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016

				Source: State Street



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   595,302,519.03		-11.332%		-17.22%		-10.90%		-10.90%		1.99%		8.00%		5.42%		6.32%		11.96%		$   12,695,739.26

				S&P 400 Index				-11.316%		-17.28%		-11.08%		-11.08%		1.67%		7.66%		5.12%		6.03%		11.65%

				Excess				-0.02%		0.06%		0.19%		0.19%		0.32%		0.34%		0.30%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,321,968,237.52		-9.025%		-13.50%		-4.35%		-4.35%		7.95%		9.29%		7.27%		8.53%		12.15%		$   8,712,645.86

				S&P 500 Index				-9.029%		-13.52%		-4.38%		-4.38%		7.93%		9.26%		7.23%		8.49%		12.10%

				Excess				0.00%		0.02%		0.03%		0.03%		0.02%		0.03%		0.04%		0.04%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   258,955,913.63		-12.231%		-20.48%		-11.26%		-11.26%		0.89%		7.75%		4.79%		4.98%		10.37%		$   - 0

				Russell 2000/S&P 600 Index				-11.879%		-20.20%		-11.02%		-11.02%		1.00%		7.36%		4.29%		4.41%		9.64%

				Excess				-0.35%		-0.27%		-0.24%		-0.24%		-0.11%		0.39%		0.50%		0.57%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,668,858,504.21		-9.291%		-15.58%		-5.48%		-5.48%		9.63%		10.03%		8.62%		9.49%		9.49%		$   108,579,394.58

				MSCI Risk Premia Index				-9.267%		-15.53%		-5.75%		-5.75%		9.82%		10.06%		8.68%		9.53%		9.53%

				MSCI USA				-9.010%		-13.67%		-4.50%		-4.50%		7.89%		9.12%		7.11%		8.33%		8.33%

				Excess				-0.28%		-1.90%		-0.98%		-0.98%		1.73%		0.91%		1.51%		1.15%		1.15%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/31/18		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   653,862,118.17		-7.509%		-12.222%		-12.00%		-12.00%										-3.56%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				-7.587%		-12.310%		-12.25%		-12.25%										-3.71%

				MSCI WORLD X-US				-7.950%		-12.788%		-14.09%		-14.09%										-3.46%

				Excess				0.441%		0.566%		2.089%		2.089%										-0.097%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   6,498,947,292.56		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   129,987,779.70



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   658,031,984.86		10.537%		1.06%		10.54%		-4.30%		6.34%		13.88%		8.38%		8.94%		13.05%		$   12,695,739.26

				S&P 400 Index				10.461%		1.02%		10.46%		-4.52%		5.97%		13.49%		8.07%		8.63%		12.74%

				Excess				0.08%		0.04%		0.08%		0.23%		0.37%		0.39%		0.31%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,508,640,846.67		8.039%		0.30%		8.04%		-2.26%		11.16%		14.06%		10.20%		11.01%		12.97%		$   8,712,645.86

				S&P 500 Index				8.014%		0.26%		8.01%		-2.31%		11.12%		14.02%		10.16%		10.96%		12.91%

				Excess				0.03%		0.04%		0.03%		0.06%		0.04%		0.04%		0.05%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   286,508,356.16		10.640%		-1.25%		10.64%		-4.43%		5.97%		14.91%		8.36%		7.70%		11.53%		$   - 0

				Russell 2000/S&P 600 Index				10.636%		-0.96%		10.64%		-4.07%		6.03%		14.50%		7.83%		7.14%		10.81%

				Excess				0.00%		-0.29%		0.00%		-0.36%		-0.06%		0.41%		0.52%		0.56%		0.73%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,893,985,920.43		8.437%		-1.10%		8.44%		-3.27%		12.99%		14.85%		11.43%		12.05%		11.08%		$   108,604,926.57

				MSCI Risk Premia Index				8.373%		-1.12%		8.37%		-3.61%		13.16%		14.87%		11.48%		12.08%		11.11%

				MSCI USA				8.220%		0.39%		8.22%		-2.26%		11.10%		14.09%		10.03%		10.82%		9.89%

				Excess				0.22%		-1.49%		0.22%		-1.01%		1.89%		0.77%		1.40%		1.23%		1.19%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 1/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   757,815,612.33		8.095%		2.587%		8.10%		-8.64%										1.23%		$   (1,290,228.26)

				MSCI INT'L Risk Premia Index				8.079%		2.555%		8.08%		-8.90%										1.07%

				MSCI WORLD X-US				7.140%		1.509%		7.14%		-12.06%										0.79%

				Excess				0.955%		1.078%		0.955%		3.417%										0.442%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,104,982,720.45		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   130,013,311.69



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   682,065,083.02		-0.596%		14.57%		14.57%		2.85%		7.06%		11.61%		7.65%		8.58%		13.23%		$   15,119,960.12

				S&P 400 Index				-0.569%		14.49%		14.49%		2.59%		6.70%		11.24%		7.33%		8.29%		12.92%

				Excess				-0.03%		0.09%		0.09%		0.26%		0.36%		0.36%		0.32%		0.29%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,558,787,162.51		1.945%		13.68%		13.68%		9.57%		11.77%		13.54%		10.50%		10.96%		13.33%		$   10,667,186.38

				S&P 500 Index				1.943%		13.65%		13.65%		9.50%		11.72%		13.51%		10.46%		10.91%		13.28%

				Excess				0.00%		0.03%		0.03%		0.07%		0.05%		0.03%		0.04%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   289,236,515.02		-3.244%		11.69%		11.69%		-0.75%		5.35%		12.18%		6.53%		7.02%		11.43%		$   - 0

				Russell 2000/S&P 600 Index				-3.331%		11.61%		11.61%		-0.61%		5.41%		11.93%		6.06%		6.49%		10.71%

				Excess				0.09%		0.09%		0.09%		-0.14%		-0.05%		0.25%		0.46%		0.53%		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,027,785,131.65		1.295%		13.46%		13.46%		6.55%		12.90%		14.42%		11.51%		12.07%		11.67%		$   111,302,702.55

				MSCI Risk Premia Index				1.272%		13.36%		13.36%		6.13%		13.05%		14.44%		11.54%		12.10%		11.69%

				MSCI USA				1.850%		13.91%		13.91%		9.48%		11.73%		13.60%		10.28%		10.79%		10.63%

				Excess				-0.55%		-0.45%		-0.45%		-2.93%		1.17%		0.82%		1.23%		1.28%		1.04%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 3/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   786,358,131.67		2.259%		12.174%		12.17%		0.58%										3.18%		$   11,252,742.19

				MSCI INT'L Risk Premia Index				2.139%		12.026%		12.03%		0.25%										2.97%

				MSCI WORLD X-US				0.510%		10.454%		10.45%		-3.14%										2.41%

				Excess				1.749%		1.720%		1.720%		3.723%										0.778%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						$   7,344,232,023.87		TOTAL CUMULATIVE VALUE ADD OF INTERNAL EQUITY SINCE INCEPTION																		$   137,089,849.06



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   653,001,959.80		-7.946%		-4.83%		9.69%		-5.17%		4.52%		8.69%		6.41%		7.59%		12.48%		$   14,521,578.45

				S&P 400 Index				-7.971%		-4.82%		9.60%		-5.44%		4.22%		8.37%		6.10%		7.31%		12.18%

				Excess				0.03%		-0.02%		0.09%		0.26%		0.30%		0.32%		0.31%		0.28%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,445,075,687.98		-6.362%		-0.64%		10.79%		3.89%		9.03%		11.78%		9.18%		9.72%		12.79%		$   11,026,056.72

				S&P 500 Index				-6.355%		-0.67%		10.74%		3.78%		8.95%		11.72%		9.13%		9.66%		12.73%

				Excess				-0.01%		0.03%		0.06%		0.11%		0.07%		0.05%		0.04%		0.05%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   274,989,108.65		-8.644%		-8.01%		6.19%		-11.89%		3.19%		8.84%		5.26%		6.62%		10.60%		$   22,782,689.862

				Russell 2000/S&P 600 Index				-8.728%		-8.35%		5.81%		-11.92%		3.13%		8.58%		4.75%		6.03%		9.86%

				Excess				0.08%		0.34%		0.38%		0.02%		0.06%		0.26%		0.52%		0.59%		0.74%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   2,925,860,814.10		-6.607%		-2.11%		9.64%		-0.14%		9.14%		12.54%		9.97%		10.64%		10.59%		$   83,407,005.76

				MSCI Risk Premia Index				-6.615%		-2.14%		9.53%		-0.32%		9.25%		12.57%		10.00%		10.67%		10.61%

				MSCI USA				-6.320%		-0.76%		10.99%		3.71%		8.96%		11.76%		8.96%		9.56%		9.76%

				Excess				-0.29%		-1.35%		-1.35%		-3.86%		0.18%		0.78%		1.01%		1.08%		0.83%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 5/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   769,819,019.32		-2.175%		0.082%		9.79%		-3.01%		1.81%								1.81%		$   9,264,078.55

				MSCI INT'L Risk Premia Index				-2.201%		-0.160%		9.50%		-3.36%		1.56%								1.56%

				MSCI WORLD X-US				-4.730%		-1.534%		8.21%		-5.45%		1.16%								1.16%

				Excess				2.555%		1.616%		1.578%		2.434%		0.654%								0.654%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   681,439,618.68		-4.204%		4.35%		14.47%		-6.27%		6.18%		8.34%		9.41%		7.50%		14.34%		$   15,913,773.21

				S&P 400 Index				-4.195%		4.35%		14.37%		-6.43%		5.96%		8.06%		9.11%		7.23%		14.04%

				Excess				-0.01%		0.00%		0.10%		0.16%		0.22%		0.29%		0.30%		0.27%		0.30%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,511,137,359.38		-1.574%		6.89%		18.43%		3.03%		11.04%		12.77%		12.72%		10.17%		14.48%		$   12,373,544.50

				S&P 500 Index				-1.584%		6.87%		18.34%		2.92%		10.98%		12.70%		12.67%		10.11%		14.42%

				Excess				0.01%		0.03%		0.09%		0.11%		0.07%		0.06%		0.06%		0.05%		0.05%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   285,223,068.01		-4.611%		3.72%		10.14%		-14.40%		3.58%		7.34%		8.03%		6.53%		10.73%		$   24,960,666.062

				Russell 2000/S&P 600 Index				-4.508%		3.77%		9.80%		-14.49%		3.57%		7.22%		7.56%		6.01%		10.02%

				Excess				-0.10%		-0.05%		0.34%		0.09%		0.01%		0.12%		0.46%		0.52%		0.71%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,146,681,930.19		-2.095%		7.55%		17.92%		-0.02%		11.46%		13.86%		13.36%		11.19%		11.52%		$   128,098,846.52

				MSCI Risk Premia Index				-2.111%		7.56%		17.82%		-0.05%		11.38%		13.76%		13.40%		11.23%		11.54%

				MSCI USA				-1.740%		6.78%		18.52%		2.78%		10.93%		12.67%		12.49%		9.99%		10.58%

				Excess				-0.36%		0.78%		-0.60%		-2.81%		0.54%		1.20%		0.87%		1.20%		0.94%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 8/31/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   791,613,571.99		-1.574%		2.532%		12.57%		0.09%		1.62%								2.75%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				-1.572%		2.520%		12.26%		-0.35%		1.32%								2.51%

				MSCI WORLD X-US				-2.460%		2.084%		10.46%		-2.91%		0.68%								1.96%

				Excess				0.886%		0.448%		2.109%		2.999%		0.943%								0.788%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

						Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception		$   181,346,830.29

				TEMS		$   180,449,700		-3.871%		-16.49%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		9.01%

				MSCI EM Index				-3.008%		-17.90%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.58%		8.87%

				Excess				-0.86%		1.41%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.51%		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		14.46%

				Excess				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016









				OST Internally Managed Portfolios																												Primary PM						Backup PM

				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   702,779,412		3.132%		-0.05%		18.05%		-2.28%		5.78%		9.69%		11.16%		9.17%		12.87%		12.87%		$   15,913,773.21

				S&P 400 Index				3.063%		-0.09%		17.87%		-2.49%		5.53%		9.38%		10.84%		8.88%		12.56%		12.56%

				Excess (net)				0.07%		0.04%		0.18%		0.22%		0.25%		0.31%		0.32%		0.29%		0.31%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,558,808,869		1.898%		1.74%		20.68%		4.38%		10.95%		13.46%		13.96%		10.90%		13.30%		13.30%		$   12,373,544.50

				S&P 500 Index				1.871%		1.70%		20.55%		4.25%		10.87%		13.39%		13.90%		10.84%		13.24%		13.24%

				Excess (net)				0.03%		0.05%		0.12%		0.13%		0.07%		0.07%		0.06%		0.06%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   295,175,064		3.489%		-0.12%		13.99%		-9.35%		2.11%		8.14%		10.30%		8.61%		N/A		11.03%		$   24,960,666.062

				Russell 2000/S&P 600 Index				3.370%		-0.17%		13.46%		-9.46%		2.15%		8.00%		9.82%		8.05%		N/A		10.31%

				Excess (net)				0.12%		0.05%		0.53%		0.11%		-0.04%		0.14%		0.48%		0.56%		N/A		0.72%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,207,141,012		1.914%		1.77%		20.17%		1.45%		10.93%		14.35%		14.43%		11.88%		N/A		11.72%		$   128,098,846.52

				MSCI Risk Premia Index				1.910%		1.76%		20.06%		1.41%		10.84%		14.36%		14.46%		11.92%		N/A		11.74%

				MSCI USA				1.780%		1.55%		20.63%		4.14%		10.79%		13.29%		13.75%		10.73%		N/A		10.76%

				Excess (net)				0.13%		0.22%		-0.46%		-2.69%		0.14%		1.06%		0.68%		1.15%		N/A		0.95%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 9/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   1,209,673,061		2.378%		-0.760%		15.24%		1.16%		2.32%		N/A		N/A		N/A		N/A		3.69%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				2.390%		-0.731%		14.94%		0.79%		2.04%		N/A		N/A		N/A		N/A		3.46%

				MSCI WORLD X-US				2.810%		-0.933%		13.57%		-0.95%		0.84%		N/A		N/A		N/A		N/A		3.11%

				Excess (net)				-0.432%		0.172%		1.674%		2.113%		1.476%		N/A		N/A		N/A		N/A		0.58%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 

				Source: State Street

				Period Ending  9/30/15		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		 

				TEMS		$   180,449,700		-8.202%		-14.74%		-16.55%		-22.43%		-9.25%		-6.42%		-0.92%		-4.08%		N/A		9.01%

				MSCI EM Index				-9.040%		-17.54%		-15.48%		-19.28%		-8.25%		-5.27%		-0.15%		-3.24%		N/A		8.87%

				Excess (net)				0.84%		2.81%		-1.07%		-3.15%		-1.01%		-1.15%		-0.77%		-0.85%		N/A		0.14%

				Inception Date of Feb 1, 2009      Tracking Error = 400 bps       Target Excess Return: 200 bps      TERMINATED SEPTEMBER 30, 2015



				Period Ending  8/31/16		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception

				RUSSELL RAFI LC		$   1,371,571,346		-0.045%		4.04%		10.27%		13.81%		4.97%		11.23%		14.23%		N/A		N/A		14.65%

				RAFI LC Index				-0.040%		3.97%		10.06%		13.54%		4.90%		11.21%		14.21%		N/A		N/A		14.62%

				RUSSELL 1000				0.133%		4.18%		7.83%		11.69%		5.89%		12.02%		13.93%		N/A		N/A		14.46%

				Excess (net)				-0.18%		-0.14%		2.43%		2.11%		-0.93%		-0.79%		0.31%		N/A		N/A		0.19%

				Inception Date of Nov 1, 2011      Tracking Error = 300 bps       Target Excess Return: 150 bps            TERMINATED AUGUST 31, 2016













				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 400 Portfolio		$   704,902,490.33		2.831%		7.23%		26.59%		26.59%		6.20%		9.60%		12.38%		9.35%		13.00%		14.95%		$   15,913,773.21

				S&P 400 Index				2.810%		7.06%		26.20%		26.20%		5.93%		9.26%		12.03%		9.03%		12.73%		14.64%

				Excess				0.02%		0.16%		0.39%		0.39%		0.27%		0.34%		0.35%		0.32%		0.28%		0.31%

				Inception Date of Oct. 1, 2009       Tracking Error = 30 bps         Target Excess Return: 10 bps   



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				OST 500 Portfolio		$   2,574,874,262.43		3.019%		9.16%		31.73%		31.73%		12.25%		15.36%		14.51%		10.90%		13.62%		15.15%		$   12,373,544.50

				S&P 500 Index				3.018%		9.07%		31.49%		31.49%		12.13%		15.27%		14.44%		10.84%		13.56%		15.09%

				Excess				0.00%		0.09%		0.24%		0.24%		0.12%		0.09%		0.08%		0.06%		0.06%		0.06%

				Inception Date of Oct 1, 2009      Tracking Error = 10 bps          Target Excess Return: 5 bps 



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RU2000/ S&P 600 		$   319,541,400.98		2.991%		8.26%		23.40%		23.40%		4.64%		7.90%		11.47%		8.61%				11.64%		$   24,960,666.062

				Russell 2000/S&P 600 Index				2.989%		8.21%		22.82%		22.82%		4.54%		7.81%		11.03%		8.06%				10.93%

				Excess				0.00%		0.04%		0.57%		0.57%		0.10%		0.09%		0.43%		0.55%				0.71%

				Inception Date of April 1, 2010       Tracking Error = 50 bps         Target Excess Return: 30 bps  



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				RISK PREMIA		$   3,504,194,141.43		2.960%		9.27%		31.32%		31.32%		11.41%		16.43%		15.00%		11.88%				12.85%		$   128,098,846.52

				MSCI Risk Premia Index				2.983%		9.29%		31.23%		31.23%		11.21%		16.53%		15.01%		11.92%				12.88%

				MSCI USA				2.930%		9.13%		31.64%		31.64%		12.12%		15.29%		14.36%		10.72%				11.91%

				Excess				0.03%		0.14%		-0.32%		-0.32%		-0.71%		1.14%		0.65%		1.16%				0.95%

				Inception Date of Jan 1, 2014      Tracking Error = 300 bps       Target Excess Return: 150 bps 



				Period Ending 12/30/19		Market Value		Month		3 Months		YTD		1 year		2 years		3 years		4 years		5 years		10 Years		Inception		Cum $ Value Added

				INT'L RISK PREMIA		$   1,289,396,992.25		2.251%		6.497%		22.74%		22.74%		3.92%										5.87%		$   5,907,667.61

				MSCI INT'L Risk Premia Index				2.214%		6.442%		22.35%		22.35%		3.62%										5.64%

				MSCI WORLD X-US				3.190%		7.855%		22.49%		22.49%		2.58%										5.86%

				Excess				-0.939%		-1.357%		0.250%		0.250%		1.345%										0.018%

				Inception Date of Jun 1, 2017      Tracking Error = 300 bps       Target Excess Return: 150 bps 





sp600 vs ru2000

						Average Excess Return of the S&P 600 Versus the Russell 2000

				January		-0.15%

				February		0.09%

				March		0.09%																Reconstitution Effect

				April		0.44%

				May		0.02%

				June		0.03%

				July		0.59%

				August		0.24%

				September		0.05%

				October		0.30%

				November		-0.12%

				December		-0.01%



								Period Ending 9/30/18		YTD		1 year		3 years		5 years		10 Years		Inception

								S&P 600 Index		14.52%		19.05%		19.35%		13.28%		12.83%		11.18%

								Russell 2000 Index		11.51%		15.27%		17.12%		11.07%		11.10%		9.27%

								Excess		3.01%		3.78%		2.23%		2.21%		1.73%		1.91%

								Inception Date of S&P 600 is Jan 1, 1994    



Average Excess Return of the S&P 600 Versus the Russell 2000
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Annual Reconstitution Effect



Factor Box Chart 2018

				9/30/16		9/28/18

		Size		-0.23		-0.14

		Growth		-0.04		-0.10

		Profitability		-0.02		0.06
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Factor Box Chart 2019

				9/30/16		9/30/19

		Size		-0.23		-0.19

		Growth		-0.04		-0.11
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		Momentum		0.03		0.03
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2018 Annual Review



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year

				TOTAL PUBLIC EQUITY		$   28,025,260,000.00		3.12%		19.21%																		9.79%		19.46%																																																		Portfolio		EQ				Portfolio		EQ				Portfolio		EQ				Portfolio		EQ*				Portfolio		EQ*				Portfolio		EQ*

				MSCI ACWI IMI Net				3.04%		17.11%																		8.69%		18.53%																																																		Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS				Benchmark		MSAWCIMIUS

				Excess				0.08%		2.10%																		1.10%		0.93%																																																		Analysis Date		9/30/15				Analysis Date		9/30/16				Analysis Date		9/29/17				Analysis Date		9/29/17				Analysis Date		9/28/18				Analysis Date		9/28/19



				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year																																																				Exposure						Exposure						Exposure						Exposure						Exposure						Exposure

				U.S. Equity		$   13,254,769,000.00		1.78%		23.68%																		14.17%		22.46%												 																																						Size		-0.25				Size		-0.25				Size		-0.34				Size		-0.20				Size		-0.14				Size		-0.19

				Russell 3000 Index				1.81%		22.61%																		14.61%		21.93%												Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Dividend Yield		-0.08				Dividend Yield		-0.07				Dividend Yield		-0.06				Dividend Yield		-0.03				Dividend Yield		0.00				Dividend Yield		0.05

				Excess				-0.03%		1.07%																		-0.44%		0.53%												OPERF Total Public Equity		$   29,203,480,930.00		24.17%		11.21%		15.68%																														Leverage		-0.06				Leverage		-0.06				Leverage		-0.06				Leverage		-0.05				Leverage		-0.07				Leverage		-0.02

																																										MSCI ACWI IMI Net				23.35%		10.37%		14.77%																														Growth		-0.04				Growth		-0.03				Growth		-0.06				Growth		-0.08				Growth		-0.10				Growth		-0.11

				Period Ending  3/31/14		Market Value		YTD		1 year																		3 year		5 year												Excess				0.81%		0.84%		0.90%																														Liquidity		-0.03				Liquidity		-0.04				Liquidity		-0.06				Liquidity		-0.03				Liquidity		-0.02				Liquidity		-0.03

				Non-U.S. Equity		$   13,829,083,000.00		1.78%		14.53%																		6.20%		17.30%																																																		Market		-0.01				Market		0.00				Market		-0.02				Market		0.02				Market		0.03				Market		-0.02

				MSCI ACWI Ex-US IMI Net				1.81%		12.80%																		4.32%		16.16%												Active Risk (Realized)				0.98%		0.93%		0.87%																														Profitability		-0.01				Profitability		-0.01				Profitability		0.05				Profitability		0.01				Profitability		0.06				Profitability		0.05

				Excess				-0.03%		1.73%																		1.88%		1.14%												Information Ratio				0.83		0.90		1.03																														Reversal		-0.01				Reversal		0.04				Reversal		0.02				Reversal		0.04				Reversal		0.00				Reversal		0.05

																																																																																Sentiment		0.00				Sentiment		-0.01				Sentiment		0.00				Sentiment		0.01				Sentiment		0.04				Sentiment		0.05

																																										 																																						Emerging		0.01				Emerging		0.08				Emerging		0.02				Emerging		-0.01				Emerging		-0.06				Emerging		-0.02

																																										Period Ending  6/30/14		Market Value		1 year		3 year		5 year																														Momentum		0.02				Momentum		0.03				Momentum		0.09				Momentum		0.08				Momentum		0.07				Momentum		0.03

				Period Ending  9/30/14		Market Value		1 year		3 year																		5 year														OPERF Domestic Equity		$   13,437,002,272.00		24.75%		15.71%		19.38%																														Oil		0.02				Oil		0.03				Oil		0.01				Oil		0.00				Oil		0.02				Oil		-0.04

				TOTAL PUBLIC EQUITY		$   28,000,000,000.00		24.17%		11.21%																		15.68%														RUSSELL 3000				25.22%		16.46%		19.33%																														SmallCap		0.03				SmallCap		0.05				SmallCap		0.03				SmallCap		0.01				SmallCap		0.01				SmallCap		0.02

				MSCI ACWI IMI Net				23.35%		10.37%																		14.77%														Excess				-0.47%		-0.75%		0.05%																														Earnings Yield		0.05				Earnings Yield		0.08				Earnings Yield		0.15				Earnings Yield		0.13				Earnings Yield		0.10				Earnings Yield		0.13

				Excess				0.82%		0.84%																		0.91%																																																				Volatility		0.07				Volatility		0.08				Volatility		0.07				Volatility		0.08				Volatility		0.01				Volatility		-0.01

																																										 																																						Value		0.10				Value		0.14				Value		0.17				Value		0.17				Value		0.12				Value		0.14

				Active Risk (Realized)				1.01%		0.94%																		0.88%														Period Ending  6/30/14		Market Value		1 year		3 year		5 year

				Information Ratio				0.81		0.89																		1.03														OPERF International Equity		$   14,781,996,732.00		23.18%		7.49%		12.83%

																																										MSCI ACWI IMI X-US Net				22.28%		5.88%		11.50%

																																										Excess				0.90%		1.61%		1.33%





				Callan Historical Active Management Premiums by Asset Class and Style

				Second Quarter 2014																																																																														9/30/15		9/30/16		9/29/17		9/28/18

				Category		Avg Annualized Excess Return of Median Manager		Callan 2014 Survey Median Fee (> $200MM)		Median Net of Fee Excess Return*																		Benchmark																																																				Size		-0.17		-0.25		-0.20		-0.14

				SC Broad		Jan-00		Jan-70		Jan-00																		Russell 2000																																																				Growth		-0.05		-0.03		-0.08		-0.10

				Micro Cap		Jan-00				Jan-00																		Russell Microcap																																																				Liquidity		-0.03		-0.04		-0.06		-0.05

				Global Broad		Jan-00		Jan-70		Dec-99																		MSCI ACWI																																																				Market		-0.01		0.00		0.02		0.03

				Int'l Core Plus Broad		Jan-00		Jan-70		Jan-00																		MSCI ACWI exUSA																																																				Profitability		-0.02		-0.01		0.01		0.06

				Int' Equity Core Broad		Jan-00				Jan-00																		MSCI EAFE																																																				Reversal		-0.01		0.04		0.02		0.00

				* Median Net of Fee Excess Return derived by OST Staff																																																																												Momentum		0.02		0.03		0.08		0.07

																																																																																Earnings Yield		0.04		0.08		0.13		0.10

				Section		Pages																																																																										Volatility		0.07		0.08		0.08		0.01

				Agenda		Jan-00																																																																										Value		0.09		0.14		0.17		0.12

				Total Equity Peformance		Jan-00

				Total Equity Active Risk		Jan-00

				Domestic Equity Relative Performance		Jan-00





																																																																																																								Size		Growth		Liquidity		Market		Profitability		Reversal		Momentum		Earnings Yield		Volatility		Value

																																																																																																						9/30/15		-0.25		-0.04		-0.03		-0.01		-0.01		-0.01		0.02		0.05		0.07		0.10

																																						 				LEGEND:   OIC INVESTMENT AND MANAGEMENT BELIEFS										OIC Investment and Management Beliefs Mapping																																																										9/30/16		-0.25		-0.03		-0.04		0.00		-0.01		0.04		0.03		0.08		0.08		0.14

																																						Jan-00				THE OIC SETS POLICY AND IS ULTIMATELY RESPONSIBLE FOR THE INVESTMENT PROGRAM				Section		Pages		1A		1B		1C		1D		1E		2A		2B		3A		4A		4B		5A		5B		6A		6B		7A		7B																														9/29/17		-0.20		-0.08		-0.06		0.02		0.01		0.02		0.08		0.13		0.08		0.17

																																								A.		The OIC is a policy-setting council that laregely delegates investment management activities to the OST and qualified external fiduciaries.				Agenda		Jan-00																																																														9/28/18		-0.14		-0.10		-0.05		0.03		0.06		0.00		0.07		0.10		0.01		0.12

																																								B.		The OIC has authority to set and monitor portfolio risk. Both short-term and long-term risks are critical.				OPERF Public Equity - Strategic Role		3

																																								C.		To exploit market inefficiencies, the OIC must be contrarian, innovative and opportunistic in its investment approach.				OPERF 2014 DE Restructure Recap		Jan-00

																																								D.		Internal incentive structures should be carefully evaluated to ensure proper alignment with specific investment objectives.				OPERF DE Restructure Update		5 - 6

																																								E.		Adequate resources are required to successfully compete in global capital markets.				International Equity Attribution		Jan-00

																																						Jan-00				ASSET ALLOCATION DRIVES RISK AND RETURN				Domestic Equity Relative Performance		Jan-00

																																						`		A.		Asset allocation is the OIC's primary policy tool for managing the investment program's long-term risk/return profile.				Domestic Equity Attribution		Jan-00

																																								B.		Portfolio construction, including diversification and correlation considerations, is essential to maximizing risk-adjusted returns.				Takeaways		Jan-00

																																						Jan-00		 		THE EQUITY RISK PREMIUM WILL BE REWARDED				Recommendation		Jan-00

																																						`		A.		Over the long-term, equity-oriented investments provide reliable return premiums relative to risk-free investments.				U.S. Equity Portfolio Scenarios		11 -12

																																						Jan-00				PRIVATE MARKET INVESTMENTS CAN ADD SIGNIFICANT VALUE AND REPRESENT A CORE OIC/OST COMPETENCY				Appendix		13 - 19

																																								A.		The OIC can capitalize on its status as a true, long-term investor by making meaningful allocations to illiquid, private market investments.																																																																																TOP 10 CONSTITUENTS (as of 9/30/17)

																																								B.		Dispersion in private market investment returns is wide; accordingly, top-quartile manager selection and vintage year diversification are paramount.																																																																																		Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector

																																						Jan-00				CAPITAL MARKETS HAVE INEFFICIENCIES THAT CAN BE EXPLOITED																																																																																APPLE		US		803.56		1.60		Info Tech

																																						`		A.		Inefficiencies that can be exploited by active management may exist in certain segments of the capital markets.																																																																																MICROSOFT CORP		US		546.35		1.09		Info Tech

																																						`		B.		Passive investment management in public markets will outperform the median active manager in those markets over time.														MSCI ACWI IMI Country Weights																																																																		FACEBOOK A		US		404.07		0.80		Info Tech

																																						Jan-00				COSTS DIRECTLY IMPACT INVESTMENT RETURNS AND SHOULD BE MONITORED AND MANAGED CAREFULLY												United States		51.7%																																																																		AMAZON.COM		US		390.58		0.78		Cons Discr

																																						`		A.		All fees, expenses, commissions, and transaction costs should be diligently monitored and managed in order to maximize net investment returns.												Japan		8.1%																																																																		JOHNSON & JOHNSON		US		350.23		0.70		Health Care

																																						`		B.		External incentive structures should be carefully evaluated to ensure proper alignment with investment program objectives.												United Kingdom		6.0%																																																																		EXXON MOBIL CORP		US		347.37		0.69		Energy

																																						Jan-00				TRANSPARENT CAPITAL MARKETS ARE ESSENTIAL FOR THE LONG-TERM SUCCESS OF OIC/OST INVESTMENT ACTIVITIES												China		3.3%																																																																		JP MORGAN CHASE & CO		US		339.33		0.68		Financials

																																						 		A.		The OIC recognizes that the quality of regulation and corporate governance can affect the long-term value of its investments.												France		3.3%																																																																		ALPHABET C		US		299.50		0.60		Info Tech

																																								B.		The OIC also recognizes that voting rights have economic value and therefore must be treated as a fund or beneficiary asset.												EM & Other		27.6%																																																																		ALPHABET A		US		289.81		0.58		Info Tech

																																																 																																																																		WELLS FARGO & CO		US		261.82		0.52		Financials

				 

				INDEX PERFORMANCE - Gross Returns

				Period Ending  8/31/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								MSCI ACWI IMI Sector Weights

				MSCI USA Min Vol Index (USD)		17.57%		14.71%		15.49%		9.33%		10.92%				2.38		25.65		19.33		3.47																						Financials		17.9%

				MSCI USA  		11.95%		12.12%		14.58%		7.60%		10.30%				2.08		23.02		17.37		2.89																						Information Tech		17.2%

				Excess		5.62%		2.59%		0.91%		1.73%		0.62%																																Consumer Discretionary		12.2%

																																														Health Care		11.0%

				INDEX RISK AND RETURN CHARACTERISTICS																																										Industrials		11.8%

				Period Ending  8/31/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						Cosumer Staples		8.3%

				MSCI USA Min Vol Index (USD)				8.84%		8.86%		12.06%						0.73		5.73		20.82		0.66																						Energy		6.0%

				MSCI USA  				10.96%		11.82%		15.31%						1.00		- 0		2.45		0.51																						Materials		5.8%																																Plan		Market Value (Millions)		5-Year Benchmark Return		5-Year Excess Return		Rank		Net/Gross

																																														Real Estate		4.1%																																Colorado Public Employees' Retirement Association (COPERA)		27,203		9.60		1.10		1		Unknown

																																														Telecom		2.9%																																North Carolina		39,512		9.30		0.90		2		Net

																																														Utilities		3.1%																																Florida SBA		89,983		9.63		0.60		3		Net

																																																100.0%																																Oregon Public Employees Retirement Fund (OPERF)		27,776		9.60		0.58		4		Net

																																																																																Indiana Public Retirement System (INPRS) 		6,446		9.14		0.56		5		Net

				INDEX PERFORMANCE - Net Returns																																																																												Mass Pension Reserves Investment Trust (PRIT)		30,064		9.50		0.54		6		Gross

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV																								Country		Mkt Cao (USD BB)		Index Wt. ()%)		Sector																										Wyoming State Treasurer's Office		3,663		9.41		0.54		6		Net

				MSCI World Min Vol Index (USD)		16.68%		10.43%		11.86%		6.45%		7.92%				2.66		23.52		18.78		2.81																						APPLE		US		Sep-01		1.43		Info Tech																										Virginia Retirement System (VRS)		31,400		9.60		0.30		8		Net

				MSCI World Index (USD)		11.36%		5.85%		11.63%		4.47%		6.74%				2.57		21.50		16.09		2.16																						MICROSOFT CORP		US		Mar-01		1.00		Info Tech																										Washington State Investment Board (WSIB)		34,682		9.93		0.27		9		Net

				Excess		5.32%		4.58%		0.23%		1.98%		1.18%																																EXXON MOBIL CORP		US		Dec-00		0.84		Energy																										Maryland State Retirement and Pension System		19,484		9.62		0.17		10		Net

																																														AMAZON.COM		US		Nov-00		0.78		Cons Discr																										Texas Municipal Retirement System (TMRS)		10,820		10.30		0.12		11		Net

				INDEX RISK AND RETURN CHARACTERISTICS																																										JOHNSON & JOHNSON		US		Nov-00		0.75		Health Care																										California Public Employees' Retirement System (CalPERS)		171,826		10.15		0.04		12		Net

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)																						FACEBOOK A		US		Oct-00		0.69		Info Tech																										California State Teachers Retirement System (CalSTRS)		120,282		10.80		0.00		13		Net

				MSCI World Min Vol Index (USD)				8.33%		8.64%		11.89%						0.68		6.69		20.89		0.42																						GENERAL ELECTRIC		US		Sep-00		0.63		Industrials																										State of Wisconsin Investment Board (SWIB)		49,747		9.91		-0.07		14		Gross

				MSCI World Index (USD)				11.17%		12.00%		16.53%						1.00		- 0		2.49		0.27																						NESTLE		CH		Sep-00		0.58		Cons Staples																										Alaska Permanent Fund (APFC)		26,905		9.60		-0.08		15		Gross

																																														AT&T		US		Sep-00		0.58		Telecom																										Texas Teachers Retirement System (TRS)		60,590		8.70		-0.20		16		Net

																																														JPMORGAN CHASE & CO		US		Aug-00		0.56		Financials																										Arizona State Retirement System (ASRS)		18,413		10.45		-0.35		17		Unknown

																																																																																TRS of Illinois		26,749		11.30		-0.50		18		Net

				INDEX PERFORMANCE - Gross Returns																																																																												Source:  Data sourced from pension plan web sites.  Data is as of June 30, 2018.

				Period Ending  9/30/16		1 year		3 year		5 year		10 Year		Since 5/1988				Div Yld		P/E		P/E Fwd		P/BV

				MSCI USA Min Vol Index		17.47%		13.50%		15.97%		9.10%		10.86%				2.41		25.83		19.17		3.40

				MSCI USA Index		15.12%		10.94%		16.33%		7.34%		10.27%				2.09		23.19		17.24		2.87

				Excess		2.35%		2.56%		-0.36%		1.76%		0.59%



				INDEX RISK AND RETURN CHARACTERISTICS

				Period Ending  9/30/16				3 year		5 year		10 Year						Beta		Tracking Error		Turnover		Sharpe Ratio (Since 5/1988)

				MSCI USA Min Vol Index				8.87%		8.73%		12.07%						0.73		5.73		20.92		0.65

				MSCI USA Index				10.89%		11.21%		15.30%						1.00		- 0		2.46		0.51

























































































































































































































































































































































































MSCI ACWI IMI Country Weights	United States	Japan	United Kingdom	China	France	EM 	&	 Other	0.51700000000000002	8.0600000000000005E-2	6.0100000000000001E-2	3.2899999999999999E-2	3.3099999999999997E-2	0.27639999999999998	MSCI ACWI IMI Sector Weights	Financials	Information Tech	Consumer Discretionary	Health Care	Industrials	Cosumer Staples	Energy	Materials	Real Estate	Telecom	Utilities	0.17899999999999999	0.17199999999999999	0.12180000000000001	0.10970000000000001	0.1176	8.2500000000000004E-2	5.9799999999999999E-2	5.7700000000000001E-2	4.0899999999999999E-2	2.8500000000000001E-2	3.0800000000000001E-2	

9/30/2015	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.17	-0.05	-0.01	-0.02	0.02	0.04	7.0000000000000007E-2	0.09	9/30/2016	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.25	-0.03	0	-0.01	0.03	0.08	0.08	0.14000000000000001	9/29/2017	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.2	-0.08	0.02	0.01	0.08	0.13	0.08	0.17	9/28/2018	Size	Growth	Market	Profitability	Momentum	Earnings Yield	Volatility	Value	-0.14000000000000001	-0.1	0.03	0.06	7.0000000000000007E-2	0.1	0.01	0.12	









Updated Fee Reduction 2018

												Jun-13								Jun-14								Jun-15								Jun-16								Jun-17								Jun-18

		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont		Market Value		Weight		Fee		Fee Cont												Weight

		597D		HAMILTON LANE (Shott Capital)				Brokerage		3.0		$   66,289,000		0.6%		$   220,534.00		0.2		223,591				$   1,008,152.65								$   4,061,834				$   15,461,000.00				$   1,568,100.58								$   357,875.00				$   36,086,000.00				$   585,913.12		0.0

		596M		PERS-BLACKROCK R1000G-USLCGR		RUSSELL 1000 GROWTH		Passive		0.8		1,002,882,000		8.9%		$   80,230.56		0.1		1,272,629,000		9.5%		$   93,321.52		0.1		1,408,098,000		10.0%		$   108,807		0.1		$   898,773,000.00		6.7%		$   83,947.76		0.1				0.0%		$   40,978.71		0.0				0.0%		$   - 0		0.0												2013-06                     37 Mandates		2014-06                            36 Mandates		2015-06                                   19 Mandates		2016-06                                            16 Mandates		2017-06                                            12 Mandates		2018-06                                            12 Mandates

		596N		PERS-BLACKROCK R1000V-USLCVA		RUSSELL 1000 VALUE		Passive		0.8		682,630,000		6.1%		$   54,610.40		0.0		845,605,000		6.3%		$   61,536.62		0.1		882,066,000		6.3%		$   69,755		0.1		$   697,523,000.00		5.2%		$   56,707.55		0.0				0.0%		$   33,251.78		0.0				0.0%		$   - 0		0.0										Passive		31.1%		34.5%		35.5%		34.4%		24.8%		28.8%

		59DZ		PERS-OST R2000 SYNTH-USSCCO		RUSSELL 2000 (DAILY)		Passive		0.0		182,174,000		1.6%		$   - 0		0.0		341,773,000		2.6%		$   - 0		0.0		366,684,000		2.6%		$   - 0		0.0		$   351,054,000.00		2.6%		$   - 0		0.0		$   446,540,000.00		3.4%				0.0		$   525,377,000.00		4.0%				0.0										Systematic		9.5%		17.3%		36.4%		45.1%		56.5%		55.9%

		59DX		PERS-OST S&P 400 INDEX-USMDCO		S&P 400 MIDCAP INDEX (DAILY)		Passive		0.0		287,656,000		2.6%		$   - 0		0.0		471,780,000		3.5%		$   - 0		0.0		502,707,000		3.6%		$   - 0		0.0		$   748,399,000.00		5.6%		$   - 0		0.0		$   608,054,000.00		4.6%				0.0		$   692,208,000.00		5.3%				0.0										Traditional		58.8%		48.2%		28.1%		20.6%		18.7%		15.0%

		59DY		PERS-OST S&P 500 INDEX-USLCCO		S&P 500 INDEX (DAILY)		Passive		0.0		1,350,974,000		12.0%		$   - 0		0.0		1,682,313,000		12.6%		$   - 0		0.0		1,808,747,000		12.9%		$   - 0		0.0		$   1,880,912,000.00		14.1%		$   - 0		0.0		$   2,213,146,000.00		16.8%				0.0		$   2,530,547,000.00		19.4%				0.0										Fees		31.6		27.5		17.6		12.0		11.0		11.0

		59GR		PERS-DFA US MCV-USMCCO		RUSSELL MICROCAP VALUE		Systematic		70.0		157,417,000		1.4%		$   1,101,919.00		1.0		196,673,000		1.5%		$   1,289,157.53		1.0		198,087,000		1.4%		$   1,332,176		1.0		$   187,747,000.00		1.4%		$   1,278,062.57		1.0		$   238,463,000.00		1.8%		$   1,571,703.83		1.3		$   254,520,000.00		2.0%		$   1,774,962.28		1.4

		59GA		PERS-OST RAFI-USLCCO		RUSSELL 1000 (DAILY)		Systematic		5.5		712,117,000		6.3%		$   391,664.35		0.3		1,216,507,000		9.1%		$   561,645.57		0.5		1,271,921,000		9.1%				0.5		$   1,334,600,000.00		10.0%		$   692,144.00		0.6				0.0%		$   188,574.00		0.0				0.0%		$   - 0		0.0

		59GX		PERS-OST RISK PREMIA-USLCCO		RISK PREMIA CUSTOM INDEX		Systematic		1.5				0.0%		$   - 0		0.0		628,940,000		4.7%		$   45,462.71		0.1		707,525,000		5.0%		$   112,251		0.1		$   780,650,101.28		5.9%		$   108,197.69		0.1		$   2,457,779,000.00		18.7%		$   297,037.00		0.3		$   2,925,432,000.00		22.5%		$   417,957.84		0.3												Weight

		59HQ		PERS-DFA LCC-USLCCO		RUSSELL 1000		Systematic		7.0				0.0%		$   - 0		0.0		0		0.0%		$   - 0		0.0		2,721,093,000		19.4%		$   1,031,670		1.4		$   3,493,633,000.00		26.2%		$   2,309,109.77		1.8		$   4,484,374,000.00		34.1%		$   2,911,233.86		2.4		$   3,834,392,000.00		29.5%		$   3,112,392.20		2.1												2013-09                              34 Mandates		2014-09                                   21 Mandates		2015-09                                         17 Mandates		2016-09                                               15 Mandates

		598U		MFS INSTITUTIONAL		RUSSELL 1000 VALUE		Traditional		28.9		909,121,000		8.1%		$   2,631,159.08		2.3		1,113,397,000		8.3%		$   3,009,320.01		2.4				0.0%		$   925,748		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Core		29.3%		24.8%		21.5%		25.6%

		59ACA14		NORTHERN TRUST DOMESTIC EQUITY		RUSSELL 3000		Traditional		50.0		678,094,000		6.0%		$   3,390,470.00		3.0		7,352		0.0%		$   1,669,871.34		0.0				0.0%		$   284,223		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0										Large/Mid Value		28.5%		32.3%		43.5%		50.0%

		598W		PERS-AJO-USLCVA		RUSSELL 1000 VALUE		Traditional		19.2		910,681,000		8.1%		$   1,746,969.98		1.5		1,143,135,000		8.6%		$   2,059,808.32		1.6		1,221,517,000		8.7%		$   2,238,967		1.7		$   1,139,979,000.00		8.6%		$   2,199,657.38		1.6		$   1,341,432,000.00		10.2%		$   2,250,366.10		2.0		$   816,381,000.00		6.3%		$   2,068,325.91		1.2										Large/Mid Growth		27.0%		28.8%		21.5%		12.3%

		59AS		PERS-AQR US SC-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0		206,367,000		1.8%		$   1,485,188.80		1.3		262,088,000		2.0%		$   1,729,511.55		1.4		208,113,000		1.5%		$   1,242,221		1.1				0.0%				0.0				0.0%				0.0				0.0%				0.0										Small Core		4.8%		5.9%		5.5%		5.5%

		59GB		PERS-AQR RELAXED CONSTR-USSCVA		RUSSELL 2000 VALUE		Systematic		72.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0		$   211,276,000.00		1.6%				1.1		$   249,975,000.00		1.9%		$   1,683,981.90		1.4		$   268,255,000.00		2.1%		$   1,808,186.00		1.5										Small Value		6.23%		6.55%		5.56%		5.74%

		59AR		PERS-BOSTON CO.-USSCVA		RUSSELL 2000 VALUE		Traditional		80.0		236,682,000		2.1%		$   1,893,456.00		1.7		291,261,000		2.2%		$   2,185,035.00		1.7		245,202,000		1.7%		$   1,889,764		1.4		$   241,313,000.00		1.8%		$   1,843,877.87		1.4		$   292,951,000.00		2.2%		$   2,215,481.00		1.8		$   312,125,000.00		2.4%		$   2,474,339.52		1.9										Small Growth		3.56%		1.67%		2.46%		0.89%

		59GS		PERS-CALLAN US MCV-USMCCO		RUSSELL MICROCAP VALUE		Traditional		70.0		102,579,000		0.9%		$   718,053.00		0.6		124,564,000		0.9%		$   871,948.00		0.7		127,489,000		0.9%		$   803,187		0.6		$   124,286,000.00		0.9%		$   767,828.57		0.7		$   167,201,000.00		1.3%		$   978,594.00		0.9		$   196,394,000.00		1.5%		$   1,174,669.51		1.1												99.4%		100.0%		100.0%		100.0%

		592F		PERS-COLUMBIA WANGER-USSCCO		RUSSELL 2500 INDEX		Traditional		35.3		731,100,000		6.5%		$   2,581,647.69		2.3		883,759,000		6.6%		$   2,943,062.00		2.3		793,655,000		5.7%		$   2,597,317		2.0		$   737,255,000.00		5.5%		$   2,547,247.00		2.0				0.0%		$   41,466.00		0.0				0.0%		$   - 0		0.0												14.57%		14.11%		13.47%		12.09%

		59E6		PERS-EAM US MCG-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		50.0		127,694,000		1.1%		$   638,470.00		0.6		126,555,000		0.9%		$   759,811.00		0.5		148,600,000		1.1%		$   667,454		0.5		$   119,182,000.00		0.9%		$   620,273.00		0.4		$   151,396,000.00		1.2%		$   686,752.00		0.6		$   190,897,000.00		1.5%		$   836,976.02		0.7

		59B9		PERS-JACKSON SQUARE-USLCGR		RUSSELL 1000 GROWTH		Traditional		41.4		558,559,000		5.0%		$   2,313,925.28		2.1		720,044,000		5.4%		$   2,736,813.97		2.2		808,249,000		5.8%		$   3,181,017		2.4				0.0%		$   293,315.08		0.0				0.0%				0.0				0.0%				0.0

		59B5		PERS-NEXT CENTURY MC-USMCCO		RUSSELL MICROCAP GROWTH		Traditional		86.8		145,019,000		1.3%		$   1,259,137.42		1.1		96,536,000		0.7%		$   1,259,749.00		0.6		84,454,000		0.6%		$   657,537		0.5				0.0%		$   91,047.00		0.0				0.0%				0.0				0.0%				0.0

		59E5		PERS-NEXT CENTURY SC-USSCGR		RUSSELL 2000 GROWTH		Traditional		86.8		128,599,000		1.1%		$   1,116,569.64		1.0		0		0.0%		$   1,038,873.50		0.0		111,904,000		0.8%		$   872,861		0.7				0.0%		$   421,105.92		0.0				0.0%				0.0				0.0%				0.0

		598X		PERS-PIMCO-USLCCO		RUSSELL 1000		Traditional		14.8		622,125,000		5.5%		$   922,968.16		0.8		529,703,000		4.0%		$   795,384.00		0.6				0.0%		$   1,723,037		0.0				0.0%		$   - 0		0.0				0.0%		 		0.0				0.0%		 		0.0

		592G		PERS-WELLINGTON-USSCCO		RUSSELL 2000		Traditional		59.2		356,003,000		3.2%		$   2,108,112.23		1.9		444,836,000		3.3%		$   2,508,994.96		2.0		397,695,000		2.8%		$   2,289,934		1.7		$   376,162,000.00		2.8%		$   2,234,912.19		1.7		$   505,178,000.00		3.8%		$   2,653,583.21		2.3		$   436,470,000.00		3.4%		$   2,905,120.48		2.0

		59AE		PERS-WELLS CAPITAL-USLCGR		RUSSELL 1000 GROWTH		Traditional		26.0		754,029,000		6.7%		$   1,960,475.40		1.7		965,603,000		7.2%		$   2,317,026.06		1.9				0.0%		$   713,080		0.0				0.0%		$   - 0		0.0				0.0%				0.0				0.0%				0.0

		59BY		PYRAMIS LARGE CAP CORE		RUSSELL 1000		Traditional		28.0		368,383,000		3.3%		$   1,031,472.40		0.9				0.0%		$   486,584.07		0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0				0.0%				0.0

				Total								11,277,174,000		100%		$   27,647,033.39		24.5		13,357,708,352		100%		$   29,431,069.38		19.7		$   14,013,806,000.00		100%		$   26,802,839		15.6		$   13,322,744,101.28		100%		$   17,115,533.93		12.5		$   13,156,489,000.00		100%		$   15,910,878.39		12.8		$   13,019,084,000.00		100%		$   17,158,842.88		12.1

																		0.00245								0.00220								0.00191								0.0013						 		0.0012						 		0.0013										1.605%

																		0.00316								0.00275								0.00176								0.0012								0.0011								0.0011

												Passive		31.1%				0.1				34.5%				0.1				35.5%				0.1				34.4%				0.1				24.8%				0.0				28.8%				0.0										1.303%

												Systematic		9.5%				2.6				17.3%				3.0				36.4%				4.0				45.1%				4.6				56.5%				5.3				55.9%				5.3										0.302%

												Traditional		58.8%				21.6				48.2%				16.6				28.1%				11.5				20.6%				7.8				18.7%				7.5				15.0%				6.9										0.110%

																		1.54912														21 managers

																		1.31699

																		 

												Jun-13								Jun-14								Jun-15								Jun-16								Jun-17								Jun-18

		Account ID		Name		Benchmark Name		Approach		Fees		Market Value		Weight				Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont		Market Value		Weight		FEE		Fee Cont												Weight

		592Q		GENESIS				Traditional				$   598,634,000		5.0%		$   3,618,936.12		3.0		$   704,276,000		4.5%		$   3,723,862.00		2.38		$   647,263,000		4.3%		$   3,822,084		2.53		$   602,321,000.00		4.7%		$   3,359,407.52		2.61		$   623,393,000		3.9%		$   3,415,839.43		2.16		$   435,101,000		3.0%		$   3,415,839.43		2.32

		592S		ACADIAN		ACWI IMI X-US		Systematic				$   769,356,000		6.5%		$   2,622,097.53		2.2		$   994,778,000		6.4%		$   2,999,209.00		1.92		$   890,090,000		5.9%		$   3,021,364		2.00		$   837,144,000.00		6.5%		$   2,801,282.81		2.18		$   1,068,717,000		6.8%		$   3,124,291.86		1.97		$   811,327,000		5.5%		$   3,124,291.86		2.12												2013-06                     28 Mandates		2014-06                            28 Mandates		2015-06                                   32 Mandates		2016-06                                            24 Mandates		2017-06                                            24 Mandates		2018-06                                            24 Mandates

		596B		BRANDES		ACWI IMI X-US		Traditional				$   732,972,000		6.2%		$   2,670,335.00		2.2		$   935,233,000		6.0%		$   3,276,735.00		2.09		$   908,539,000		6.0%		$   3,359,306		2.22		$   805,705,000.00		6.3%		$   3,144,586.00		2.44		$   958,111,000		6.1%		$   3,391,259.00		2.14		$   860,045,000		5.8%		$   3,391,259.00		2.30										Passive		13.8%		13.0%		12.2%		9.3%		0.0%		0.0%

		596F		TT INTERNATIONAL		WORLD X-US Growth		Traditional				$   575,985,000		4.8%		$   1,791,339.19		1.5		$   706,927,000		4.5%		$   2,062,861.15		1.32		$   712,559,000		4.7%		$   2,116,132		1.40		$   632,551,000.00		4.9%		$   2,045,439.00		1.59		$   - 0		0.0%		$   1,312,456.99		- 0		$   - 0		0.0%		$   1,312,456.99		- 0										Systematic		24.2%		24.1%		22.4%		22.9%		48.6%		53.0%

		597N		LAZARD		ACWI IMI X-US		Traditional				$   815,710,000		6.9%		$   957,997.64		0.8		$   1,014,447,000		6.5%		$   1,258,676.34		0.80		$   995,503,000		6.6%		$   1,266,660		0.84		$   923,327,000.00		7.2%		$   1,316,644.38		1.02		$   930,092,000		5.9%		$   1,024,602.63		0.65		$   906,698,000		6.2%		$   1,024,602.63		0.70										Traditional		65.5%		62.9%		65.3%		67.7%		51.4%		47.0%

		598V		ARROWSTREET		ACWI IMI X-US		Systematic				$   1,134,441,000		9.5%		$   3,572,697.46		3.0		$   1,464,874,000		9.4%		$   4,235,741.44		2.71		$   1,262,125,000		8.3%		$   3,767,912		2.49		$   1,199,111,000.00		9.3%		$   6,010,794.18		4.67		$   1,448,386,000		9.2%		$   6,553,690.54		4.14		$   1,536,634,000		10.4%		$   6,553,690.54		4.45										Fees		40.5		43.0		37.0		36.0		34.0		36.0

		599X		PYRAMIS   		ACWI IMI X-US		Traditional				$   1,015,264,000		8.5%		$   3,820,887.86		3.2		$   1,238,288,000		7.9%		$   4,350,941.00		2.78		$   1,119,070,000		7.4%		$   4,180,839		2.76		$   841,179,000.00		6.5%		$   3,577,104.80		2.78		$   - 0		0.0%		$   1,910,431.07		- 0		$   - 0		0.0%		$   1,910,431.07		- 0

		599Y		WALTER SCOTT		MSCI WORLD X -US		Traditional				$   664,845,000		5.6%		$   2,338,975.33		2.0		$   758,950,000		4.8%		$   2,543,509.00		1.63		$   754,237,000		5.0%		$   2,614,413		1.73		$   759,242,000.00		5.9%		$   2,548,755.53		1.98		$   774,956,000		4.9%		$   2,522,717.97		1.59		$   782,557,000		5.3%		$   2,522,717.97		1.71

		59A4		ALLIANCE BERNSTEIN		ACWI Value		Traditional				$   752,862,000		6.3%		$   2,725,259.39		2.3		$   984,482,000		6.3%		$   3,479,558.00		2.22		$   1,035,415,000		6.8%		$   3,736,983		2.47		$   781,901,000.00		6.1%		$   3,357,037.29		2.61		$   962,708,000		6.1%		$   3,430,359.07		2.17		$   748,478,000		5.1%		$   3,430,359.07		2.33

		59AX		ARROWSTREET EM		EM		Systematic				$   421,550,000		3.5%		$   2,860,600.89		2.4		$   472,763,000		3.0%		$   2,892,293.00		1.85		$   467,963,000		3.1%		$   3,063,657		2.02		$   401,305,000.00		3.1%		$   2,535,508.76		1.97		$   508,989,000		3.2%		$   2,987,775.98		1.89		$   468,403,000		3.2%		$   2,987,775.98		2.03

		59AY		AQR 		MSCI WORLD X -US		Traditional				$   907,714,000		7.6%		$   3,528,792.89		3.0		$   1,120,791,000		7.2%		$   4,100,175.00		2.62		$   1,076,968,000		7.1%		$   4,159,541		2.75		$   904,490,000.00		7.0%		$   3,775,778.08		2.93		$   1,085,946,000		6.9%		$   3,236,234.00		2.05		$   780,163,000		5.3%		$   3,236,234.00		2.20

		59ACA14		NORTHERN TRUST INT'L EQUITY		MSCI WORLD X -US IMI		Traditional				$   243,685,000		2.1%		$   959,863.00		0.8		$   304,506,000		1.9%		$   1,162,919.00		0.74		$   1		0.0%		$   791,112		0.52		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DP		UBS 		MSCI ACWI Growth Net		Traditional				$   422,349,000		3.6%		$   969,220.98		0.8		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		 		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59DQ		VICTORY				Traditional				$   195,603,000		1.6%		$   1,486,817.54		1.3		$   235,419,000		1.5%		$   1,766,142.00		1.13		$   235,787,000		1.6%		$   1,791,246		1.18		$   233,064,000.00		1.8%		$   1,834,579.00		1.43		$   - 0		0.0%		$   1,183,045.00		- 0		$   - 0		0.0%		$   1,183,045.00		- 0

		59DR		DIMENSIONAL SMALL CAP VALUE				Systematic				$   226,810,000		1.9%		$   1,323,940.00		1.1		$   305,494,000		2.0%		$   1,878,718.00		1.20		$   288,032,000		1.9%		$   1,871,624		1.24		$   261,231,000.00		2.0%		$   1,800,937.07		1.40		$   339,734,000		2.1%		$   2,042,962.15		1.29		$   281,941,000		1.9%		$   2,042,962.15		1.39

		59DS		HARRIS				Traditional				$   233,301,000		2.0%		$   1,986,958.00		1.7		$   295,754,000		1.9%		$   2,518,325.00		1.61		$   291,553,000		1.9%		$   2,526,636		1.67		$   255,142,000.00		2.0%		$   2,390,841.00		1.86		$   339,097,000		2.1%		$   2,673,020.00		1.69		$   269,413,000		1.8%		$   2,673,020.00		1.81

		59DU		PYRAMIS				Traditional				$   295,875,000		2.5%		$   2,164,735.61		1.8		$   373,711,000		2.4%		$   2,610,129.00		1.67		$   365,109,000		2.4%		$   2,623,228		1.73		$   300,427,000.00		2.3%		$   2,440,491.52		1.90		$   358,116,000		2.3%		$   2,443,442.00		1.54		$   1		0.0%		$   2,443,442.00		1.66

		59DW		TEMS				Systematic				$   212,237,000		1.8%		$   387,186.74		0.3		$   240,909,000		1.5%		$   391,596.53		0.25		$   216,068,000		1.4%		$   390,736		0.26		$   - 0		0.0%		$   77,922.56		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0

		59E'8		SSGA				Passive				$   1,644,111,000		13.8%		$   482,885.35		0.4		$   2,042,349,000		13.0%		$   569,943.90		0.36		$   1,849,001,000		12.2%		$   574,346		0.38		$   1,201,926,000.00		9.3%		$   418,026.00		0.32		$   - 0		0.0%		$   218,404.00		- 0		$   - 0		0.0%		$   218,404.00		- 0

		59FZ		DFA EM Small Cap EM				Systematic				$   114,188,000		1.0%		$   762,356.26		0.6		$   132,330,000		0.8%		$   782,341.00		0.50		$   130,042,000		0.9%		$   862,300		0.57		$   122,709,000.00		1.0%		$   766,897.00		0.60		$   146,667,000		0.9%		$   904,198.00		0.57		$   154,694,000		1.1%		$   904,198.00		0.61

		59G7		WILLIAM BLAIR				Traditional				$   186,549,000		1.6%		$   1,383,242.00		1.2		$   218,904,000		1.4%		$   1,408,269.00		0.90		$   216,857,000		1.4%		$   1,343,583		0.89		$   192,994,000.00		1.5%		$   1,328,477.33		1.03		$   232,599,000		1.5%		$   1,438,059.00		0.91		$   236,439,000		1.6%		$   1,438,059.00		0.98

				WESTWOOD				Traditional				$   137,291,000		1.2%		$   960,604.00		0.8		$   172,839,000		1.1%		$   - 0		- 0		$   166,038,000		1.1%		$   1,067,655		0.71		$   260,546,000.00		2.0%		$   1,476,514.00		1.15		$   327,998,000		2.1%		$   2,001,614.00		1.26		$   323,149,000		2.2%		$   2,001,614.00		1.36

		59HL		EAM GLOBAL MICRO				Traditional						0.0%						$   103,078,000		0.7%		$   - 0		- 0		$   114,735,000		0.8%		$   516,448		0.34		$   122,016,000.00		0.9%		$   565,666.00		0.44		$   143,052,000		0.9%		$   652,919.00		0.41		$   153,529,000		1.0%		$   652,919.00		0.44

		59HM		DFA GLOBAL MICRO				Systematic				$   - 0		0.0%						$   153,933,000		1.0%		$   101,992.00		0.07		$   139,919,000		0.9%		$   1,044,112		0.69		$   129,241,000.00		1.0%		$   963,527.77		0.75		$   167,720,000		1.1%		$   - 0		- 0		$   166,825,000		1.1%		$   - 0		- 0																						OPERF Public Equity (net)		MSCI ACWI IMI (Net)				Date		1-Year Excess Return (net)		3 -year Rolling Excess Return (net)		5 -year Rolling Excess Return (net)

		59HF		WILLIAM BLAIR II				Traditional		86.8		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   150,830,000		1.0%		$   1,242,324		0.82		$   134,841,000.00		1.0%		$   1,293,352.77		1.00		$   152,010,000		1.0%		$   - 0		- 0		$   148,873,000		1.0%		$   - 0		- 0																				2008		-42.57%		-42.34%				CY 2008		-0.23%

		59GW		LAZARD CEF				Traditional		14.8		$   - 0		0.0%						$   336,801,000		2.2%		$   701,852.00		0.45		$   654,311,000		4.3%		$   1,927,748		1.27		$   581,748,000.00		4.5%		$   2,644,018.37		2.05		$   1,245,591,000		7.9%		$   3,248,737.00		2.05		$   1,271,425,000		8.6%		$   3,248,737.00		2.21																				2009		36.91%		36.41%				CY 2009		0.50%

		59GV		WELLS CAP CEF				Traditional		59.2		$   - 0		0.0%						$   339,272,000		2.2%		$   1,223,537.44		0.78		$   441,730,000		2.9%		$   1,824,323		1.21		$   387,587,000.00		3.0%		$   1,998,544.10		1.55		$   - 0		0.0%		$   1,012,299.00		- 0		$   - 0		0.0%		$   1,012,299.00		- 0																				2010		15.69%		14.35%				CY 2010		1.34%

		 		LACM LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		 				$   - 0		0.0%		$   - 0		- 0		$   889,565,000		5.6%		$   1,078,941.00		0.68		$   985,113,000		6.7%		$   1,078,941.00		0.73																				2011		-8.23%		-7.89%				CY 2011		-0.34%		0.44%

		 		AQR LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   832,327,000		5.3%		$   423,135.00		0.27		$   900,833,000		6.1%		$   423,135.00		0.29																				2012		17.47%		16.38%				CY 2012		1.09%		0.62%

		 		ARROWSTREET LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   817,651,000		5.2%		$   533,191.00		0.34		$   933,701,000		6.3%		$   533,191.00		0.36																				2013		26.68%		23.55%				CY 2013		3.13%		1.13%		1.07%

		 		ACADIAN LOW VOL				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   858,524,000		5.4%		$   646,296.00		0.41		$   907,151,000		6.2%		$   646,296.00		0.44																				2014		3.31%		3.84%				CY 2014		-0.53%		1.12%		0.82%

		59GY		OST INT'L RiSK PREMIA				Systematic		26.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   611,724,000		3.9%		$   - 0		- 0		$   667,527,000		4.5%		$   - 0		- 0																				2015		-1.75%		-2.19%				CY 2015		0.44%		0.88%		0.64%

		 		 				 		28.0		$   - 0		0.0%						$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0				$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0		$   - 0		0.0%		$   - 0		- 0																				2016		9.80%		8.36%				CY 2016		1.44%		0.43%		1.04%

				Total								$   11,878,983,000		104%		$   43,375,728.78		36.5		$   15,651,108,000		100%		$   50,039,325.80		29.6		$   15,129,744,001.00		100%		$   55,506,311		34.2		$   12,871,748,000.00		100%		$   54,472,132.84		39.6		$   15,823,673,000		100%		$   53,409,920.69		28.0		$   14,730,019,001		100%		$   53,409,920.69		30.1																				2017								YTD 2017		1.29%		0.86%		0.98%

																		0.00365								0.0032								0.0037								0.0042								0.0034								0.0036

																		0.00405								0.0043								0.0037								0.0036								0.0052								0.0052

												Passive		13.8%				0.1				13.0%				0.1		 		12.2%				0.1				9.3%				0.1		 		0.0%				0.0		 		0.0%				0.0

												Systematic		24.2%				2.6				24.1%				3.0		 		22.4%				4.0				22.9%				4.6				48.6%				5.3				53.0%				5.3

												Traditional		65.5%				21.6				62.9%				16.6				65.3%				11.5				67.7%				7.8				51.4%				7.5				47.0%				6.9



																28 managers								28 managers								28 managers																23 managers								23 managers



																																																																										Period ending 9/30/17		Market Value		1 month		3 month		YTD

																																																																										Los Angeles Capital Management		$   927,844,000		1.15%		4.30%		15.68%

																																																																										Acadian		$   879,245,000		0.19%		2.41%		N/A

																																																																										AQR		$   857,080,000		-0.26%		2.96%		N/A

																																																																										Arrowstreet		$   857,228,000		1.29%		4.84%		N/A

																																																																										OPERF Global Low Volatiltiy		$   3,521,397,000		0.60%		3.63%		15.82%

																																																																										MSCI ACWI IMI Minimum Volatility (net)				0.29%		2.84%		13.34%

																																																																										MSCI ACWI IMI (net)				2.14%		5.32%		17.24%

																																																																										 

																																																																										Source: State Street















OPERF Domestic Equity

Passive	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.3109215127832558	0.3454260175718124	0.35452909794812348	0.34352239787911409	0.24837477536750116	0.28789521597679224	Systematic	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	9.5405196372779194E-2	0.17250024773999498	0.36440771336494882	0.45095109953364176	0.56478525539754565	0.55937875506448842	Traditional	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	0.5877951337808569	0.48207373468819265	0.28106318868692776	0.20552650258724406	0.18683996923495322	0.14995425177378072	Fees	2013-06                     37 Mandates	2014-06                            36 Mandates	2015-06                                   19 Mandates	2016-06                                            16 Mandates	2017-06                                            12 Mandates	2018-06                                            12 Mandates	31.6	27.5	17.600000000000001	12	11	11	% Allocation by Strategy Type

Fee (bps)

OPERF Domestic Equity

Large/Mid Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.29326779918444107	0.24800237173051282	0.21542891345862789	0.25595035642462521	Large/Mid Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.28504916213937992	0.32330725346880268	0.43504220052710879	0.50032748128531623	Large/Mid Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	0.27015367502532106	0.28762680683589831	0.21478833087884905	0.12279962653064566	Small Core	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	4.7722683005511843E-2	5.8888020254469084E-2	5.4544711122731397E-2	5.458455063550869E-2	Small Value	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	6.2342303133746099E-2	6.5474254785128444E-2	5.5580261350842167E-2	5.7392230473509824E-2	Small Growth	2013-09                              34 Mandates	2014-09                                   21 Mandates	2015-09                                         17 Mandates	2016-09                                               15 Mandates	3.5586220448491794E-2	1.6701292925188706E-2	2.461558266184076E-2	8.9457546503943757E-3	% Allocation by Strategy Type

OPERF Global/International Equity

Passive	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.1384050301275791	0.13049229485861322	0.12220966857587216	9.3377061141967671E-2	0	0	Systematic	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.24232562669716762	0.24056322402222258	0.22434213029484559	0.22924166942982413	0.48598097293845743	0.53049144060639086	Traditional	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	0.654823649465615	0.62894448111916412	0.65344820112928226	0.6773812694282082	0.51401902706154257	0.46950855939360925	Fees	2013-06                     28 Mandates	2014-06                            28 Mandates	2015-06                                   32 Mandates	2016-06                                            24 Mandates	2017-06                                            24 Mandates	2018-06                                            24 Mandates	40.5	43	37	36	34	36	% Allocation by Strategy Type

Fee (bps)

OPERF Public Equity Excess Return



1-Year Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	-2.3000000000000242E-3	5.0000000000000044E-3	1.3400000000000023E-2	-3.4000000000000002E-3	1.0899999999999993E-2	3.1299999999999994E-2	-5.2999999999999992E-3	4.3999999999999977E-3	1.440000000000001E-2	1.2899999999999995E-2	3 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	4.4000000000000003E-3	6.1999999999999998E-3	1.1299999999999999E-2	1.1200000000000015E-2	8.8000000000000023E-3	4.2999999999999983E-3	8.5999999999999965E-3	5 -year Rolling Excess Return (net)	CY 2008	CY 2009	CY 2010	CY 2011	CY 2012	CY 2013	CY 2014	CY 2015	CY 2016	YTD 2017	1.0699999999999999E-2	8.199999999999999E-3	6.4000000000000029E-3	1.0399999999999993E-2	9.8000000000000032E-3	









Fee Reduction

								2013-11								2015-06								2016-09

				Strategy Type		Fees		Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont				Market Value		Weight		Fee Cont

		DEF 59DX SP 400		Passive		0.0		325,094,000		2.2%		0.0				502,706,505		3.6%		0.0				535,819,000		4.1%		0.0														Fee Cont		2013-11		2015-06		2016-09

		DEF 59DY SP 500		Passive		0.0		1,532,058,000		10.5%		0.0				1,808,746,776		12.9%		0.0				1,953,376,000		14.9%		0.0														Passive		0.1		0.1		0.1

		DEF NORTHERN TRUST		Traditional		50.0		781,425,000		5.3%		2.7						0.0%		0.0						0.0%		0.0														Traditional		23.3		12.6		7.6

		DEF PYRAMIS LCC		Traditional		28.0		424,423,000		2.9%		0.8						0.0%		0.0						0.0%		0.0														Systematic		1.3		2.9		3.4

		DEF WELLS CAP LCC		Traditional		38.0		900,997,000		6.2%		2.3						0.0%		0.0						0.0%		0.0														Total		24.6		15.6		11.1

		DEF 598W AJO		Traditional		19.2		1,139,200,844		7.8%		1.5				1,221,516,561		8.7%		1.7				1,186,633,000		9.0%		1.7

		DEF 59AS AQR SCV		Traditional		72.0		242,776,000		1.7%		1.2						0.0%		0.0				0		0.0%		0.0														Asset		2013-11				2016-09

		DEF 59GS Callan Monthly		Traditional		70.0		117,465,000		0.8%		0.6				127,488,733		0.9%		0.6				134,149,000		1.0%		0.7														Passive		27%		35%		34%

		DEF 59B9 Delaware		Traditional		41.4		663,620,000		4.5%		1.9				808,248,725		5.8%		2.4				0		0.0%		0.0														Traditional		62%		30%		18%

		DEF 59GR DFA Microcap Value		Systematic		70.0		189,119,000		1.3%		0.9				198,087,112		1.4%		1.0				202,624,000		1.5%		1.1														Systematic		11%		35%		48%

		DEF 59E6 EAM		Traditional		50.0		156,177,000		1.1%		0.5				148,600,332		1.1%		0.5				128,718,000		1.0%		0.5

		DEF 598U MFS		Traditional		28.9		1,032,195,000		7.1%		2.0						0.0%		0.0						0.0%		0.0

		DEF 59GX MSCI Risk Premia		Systematic		1.5		628,510,083		4.3%		0.1				707,525,393		5.0%		0.1				2,147,519,000		16.4%		0.2

		DEF 59B5 Next Century Micro		Traditional		86.8		185,832,000		1.3%		1.1				84,454,234		0.6%		0.5				0		0.0%		0.0

		DEF 59E5 Next Century Small		Traditional		86.8		151,266,000		1.0%		0.9				111,903,716		0.8%		0.7				0		0.0%		0.0

		DEF R1000 PIMCO		Traditional		14.8		706,763,000		4.8%		0.7						0.0%		0.0				Dec-99		0.0%		0.0

		DEF 596M BR R1000G		Passive		0.8		1,163,856,000		8.0%		0.1				1,408,097,579		10.0%		0.1				936,756,000		7.1%		0.1

		DEF 596N BR R1000V		Passive		0.8		761,649,000		5.2%		0.0				882,065,941		6.3%		0.1				723,423,000		5.5%		0.0

		DEF 59DZ R2000		Passive		0.0		214,550,000		1.5%		0.0				366,684,180		2.6%		0.0				379,644,000		2.9%		0.0

		DEF 59GA Russell Fundamental		Systematic		5.5		805,020,000		5.5%		0.3				1,271,921,041		9.1%		0.5				0		0.0%		0.0

		DEF 59AR Boston Company		Traditional		80.0		278,403,000		1.9%		1.5				245,202,253		1.7%		1.4				255,812,000		1.9%		1.6

		DEF 592F Columbia Wanger		Traditional		35.3		837,809,000		5.7%		2.0				793,655,055		5.7%		2.0				0		0.0%		0.0

		DEF 592G Wellington Monthly		Traditional		59.2		434,012,000		3.0%		1.8				397,694,934		2.8%		1.7				410,971,000		3.1%		1.9

		DEF 59AE Wells Cap		Traditional		26.0		965,494,417		6.6%		1.7						0.0%		0.0				0		0.0%		0.0

		59HQ DFA US LARGE CORE		Systematic		7.0		0		0.0%		0.0				2,721,092,892		19.4%		1.4				3,911,056,000		29.8%		2.1

		59GB AQR 130-30		Traditional		72.0		0		0.0%		0.0				208,113,252		1.5%		1.1				223,410,000		1.7%		1.2

		Total						14,637,714,345		100.0%		24.6				14,013,805,214		100.0%		15.6				13,129,910,000		100.0%		11.1





















Passive	2013-11	2015-06	2016-09	0.10523528221092242	0.13073756827173366	0.10115402161934089	Traditional	2013-11	2015-06	2016-09	23.250175685869326	12.593854204853461	7.5757692426893897	Systematic	2013-11	2015-06	2016-09	1.2712848936688845	2.9689696527978997	3.410712678152402	Fee Contribution (bps) by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	% Allocation by Strategy Type

Passive	2013-11	2016-09	0.27307589872557753	0.35452904507310834	0.34493899805863099	Traditional	2013-11	2016-09	0.61607010831381903	0.2959137602040835	0.17819566166104717	Systematic	2013-11	2016-09	0.11085399296060341	0.3495571947228085	0.47686534028032179	Fees (RHS)	24.626695861749134	15.693561425923093	11.087635942461134	% Allocation by Strategy Type

Fee  (bps)



Synthetic exchange flows

																Equitizing/Bondizing Cash using Exchange Traded Futures

																		 

														$100 MM

														Synthetic Portfolio				 

														OST Initial Margin ($5 mm)																								Chicago Mercantile Exchange (CME)

																		VARIATION MARGIN						Citigroup														 

																		Futures drop in Price						Futures Commission Merchant (FCM)						Futures drop in Price								Futures Exchange

																		T+1 Cash Outflow from OST						 						T+1 Cash Outflow from OST

																		 						 						 

														Cash Investment																 

														($95 mm)				Futures increase in Price						OST Initial Margin ($5 mm)						Futures increase in Price

								100% Equitized or						 				T+1 Cash Inflow to OST						held at FCM						T+1 Cash Inflow to OST

								100% Bond-ized 						 

								with Futures

						 























Bloomberg Work Order Flow



				STOCKS



		 		Jan-00		OM <GO>										Jan-00		EMSX <GO>				TRITON SHOULD BE LAUNCHED

								Import Orders		Top tool bar										Trades should appear in New Orders Tab

								Drag and Drop Excel positions												Click on green RTE button

								Import   		Bottom tool bar										Pop Up Box Appears

								Left Click on Order row (bottom after buys and sells)												Select ITG (#113) From broker drop down button

								 and    Send to Desk/basket												Under Instructions Field write either 59DX, 59DY, or 59GA

																				Click on green Route button

						 														TRADES SHOULD NOW APPEAR IN TRITON



		 		Jan-00		EMSX <GO>

								Trades should appear in Completed Orders Tab								If Status show Working then 										Go to Working tab in EMSX

								Highlight trades 								 Highlight Trades in Routes tab		2) Actions								Highlight order and right click

								2) Actions		Top tool bar										Routing								2) Actions		Top tool bar

										Order Management												Cancel Route(s)								Order Management

												Auto Allocate																				Auto Allocate





		 		Jan-00		MOM <GO>

								Settlement tab

								"400" or "500"

								Highlight trades 

								2) Actions

										Send

												Selected

								3) View

										Released







				FUTURES



				Jan-00		OI <GO>												 

								Drag and Drop Excel positions										 

								1) Send To Desk

								Compliance Pop Up Box Flashes





						EMSX <GO>

								Trades should appear in New Orders Tab												If you want to Cancel Trades:		 

								Click on green RTE button												If Status Shows Working then

								Pop Up Box Appears												 Highlight Trades in Routes tab		2) Actions

								Select CITF from broker drop down button																Routing

								Under Instructions Field write either CRP 910, CRP 911, CRP 912, CRP 913																		Cancel Route(s)

								Click on green Route button, Pop-Up appears and re-affirm trade												OM <GO>

								TRADES SHOULD NOW APPEAR IN TRITON												Left Click and Cancel Order







						EMSX <GO>

								Trades should appear in New Orders Tab

								Click on green RTE button

								Pop Up Box Appears

								Select ITG (#113) From broker drop down button

								Under Instructions Field write either 59DX or 59DY

								Click on green Route button



								TRADES SHOULD NOW APPEAR IN TRITON





						FUTURES ROLL

						MAV <GO>

						BUY		Jan-00		Top tool bar

								"400" or "500"

								"400" or "500"		Bottom tool bar

								"400" or "500"

								"400" or "500"







OITP

		Return Details ( OREGON INTERMEDIATE TERM POOL - Since Incept )

		RETURN TYPE: Total

		OREGON INTERMEDIATE TERM POOL - 59C4 As of 28-Feb-13

		Date		Beginning Market Value		Ending Market Value		Net Cash Flow		Value Added		ROR				ROR (Benchmark)				ROR (Excess)

		    2010-08-31		0.00		10,019,146.38		9,999,565.00		19,581.38		0.530		1.00530		0.514		1.00514		0.016

		    2010-09-30		10,019,146.38		25,113,770.46		14,997,388.34		97,235.74		0.710		1.00710		0.339		1.00339		0.371

		    2010-10-31		25,113,770.46		35,173,890.88		9,996,945.10		63,175.32		0.164		1.00164		0.424		1.00424		(0.260)

		    2010-11-30		35,173,890.88		45,059,609.73		9,996,069.88		(110,351.03)		(0.272)		0.99728		(0.427)		0.99573		0.155

		    2010-12-31		45,059,609.73		59,672,801.07		14,994,774.82		(381,583.48)		(0.654)		0.99346		(0.588)		0.99412		(0.066)

		    2011-01-31		59,672,801.07		70,062,532.69		9,993,938.46		395,793.16		0.562		1.00562		0.350		1.00350		0.212

		    2011-02-28		70,062,532.69		70,301,455.56		(6,095.44)		245,018.31		0.347		1.00347		(0.119)		0.99881		0.466

		    2011-03-31		70,301,455.56		70,430,029.83		10,648.81		117,925.46		0.169		1.00169		(0.008)		0.99992		0.177

		    2011-04-30		70,430,029.83		91,185,385.38		19,996,066.29		759,289.26		1.006		1.01006		0.788		1.00788		0.218

		    2011-05-31		91,185,385.38		91,747,852.00		(3,966.56)		566,433.18		0.601		1.00601		0.683		1.00683		(0.082)

		    2011-06-30		91,747,852.00		91,568,894.78		(3,991.03)		(174,966.19)		(0.188)		0.99812		(0.015)		0.99985		(0.173)

		    2011-07-31		91,568,894.78		102,704,601.22		9,995,581.75		1,140,124.69		1.174		1.01174		0.732		1.00732		0.442

		    2011-08-31		102,704,601.22		102,460,467.56		(4,467.65)		(239,666.01)		(0.236)		0.99764		0.508		1.00508		(0.744)

		    2011-09-30		102,460,467.56		101,777,600.78		(4,457.03)		(678,409.75)		(0.653)		0.99347		(0.287)		0.99713		(0.366)

		    2011-10-31		101,777,600.78		102,359,930.05		(4,427.33)		586,756.60		0.577		1.00577		0.266		1.00266		0.311

		    2011-11-30		102,359,930.05		102,262,120.34		(4,452.66)		(93,357.05)		(0.094)		0.99906		(0.130)		0.99870		0.036

		    2011-12-31		102,262,120.34		102,635,218.79		(4,448.40)		377,546.85		0.352		1.00352		0.249		1.00249		0.103

		    2012-01-31		102,635,218.79		103,837,564.66		(4,464.63)		1,206,810.50		1.222		1.01222		0.562		1.00562		0.660

		    2012-02-29		103,837,564.66		104,318,565.69		(4,516.93)		485,517.96		0.438		1.00438		(0.071)		0.99929		0.509

		    2012-03-31		104,318,565.69		104,688,616.40		(4,537.86)		374,588.57		0.354		1.00354		(0.077)		0.99923		0.431

		    2012-04-30		104,688,616.40		105,417,541.42		(4,553.95)		733,478.97		0.714		1.00714		0.433		1.00433		0.281

		    2012-05-31		105,417,541.42		105,576,179.88		(4,585.66)		163,224.12		0.155		1.00155		0.111		1.00111		0.044

		    2012-06-30		105,576,179.88		102,717,578.87		(3,097,817.78)		239,216.77		0.233		1.00233		0.052		1.00052		0.181

		    2012-07-31		102,717,578.87		103,696,840.76		(4,294.22)		983,556.11		0.958		1.00958		0.529		1.00529		0.429

		    2012-08-31		103,696,840.76		120,563,780.20		16,264,467.13		602,472.31		0.473		1.00473		0.149		1.00149		0.324

		    2012-09-30		120,563,780.20		151,359,226.62		30,045,167.72		750,278.70		0.508		1.00508		0.113		1.00113		0.395

		    2012-10-31		151,359,226.62		151,770,466.46		22,324.85		388,914.99		0.257		1.00257		(0.030)		0.99970		0.287

		    2012-11-30		151,770,466.46		152,326,401.10		27,287.60		528,647.04		0.348		1.00348		0.202		1.00202		0.146

		    2012-12-31		152,326,401.10		152,342,533.41		71,588.17		(55,455.86)		(0.037)		0.99963		(0.018)		0.99982		(0.019)

		    2013-01-31		152,342,533.41		162,720,899.54		10,243,662.24		134,703.89		0.082		1.00082		(0.080)		0.99920		0.162

		    2013-02-28		162,720,899.54		165,523,464.05		2,002,262.29		800,302.22		0.482		1.00482		0.824		1.00824		(0.342)

												 		4.62%				2.33%

		11:12

		11-Mar-13





Contacts

		FIRM		NAME		Tel. #		E-mail

		Able Noser		Carol Degannes		(646) 432-4124		cdegannes@abelnoser.com

		Able Noser		William Hines		(646) 432-4103		whines@ablenoser.com

		ITG		Michael Holstein		(415) 645-5900		michael.holstein@itg.com

		ITG		Chris Antipa		(415) 645-5901		chris.antipa@itg.com

		ITG		Eric Walcott		(212) 444-6171		eric.walcott@itg.com

		ITG		Operations (Maria Lagonigro)		(212) 444-6450		itg_ops@itg.com

		CitiGroup		Bob Parks (trader)		(312) 516-6167		robert.s.parks@citi.com

		CitiGroup		Dino Sanfelipo (trader)		(312) 516-6167

		CitiGroup		Paul Thiese (trader)		(312) 516-6167

		CitiGroup		Earl Morales (trader)		(312) 516-6167

		CitiGroup		Mary Baumgartner (Collateral)		(312) 516-6033		mary.baumgartner@citi.com		chicago.clientsrvcgrp@citi.com

		CitiGroup		Donna Delk(Collateral)		(312) 516-6250		donna.delk@citi.com

		CitiGroup		Jim Collins		(312) 516-6185

		Bloomberg		Jess Kletz		(415) 617-7081		AIM

		Bloomberg		Jenny Sassouni		(415) 617-7079		Core Terminal Report		Not Enterprise PORT

		Bloomberg		James Feliz		(415) 617-7009		Core

		Bloomberg		Scott Sorensen		(415) 617-7278		ssorensen7@bloomberg.net		West Coast Account Manager

		State Street		Jeff Shaw		(510) 337-5716		jdshaw@statestreet.com

		State Street		Marco Jiminez		(617) 664-9389		mvjimenez@statestreet.com								 

		SSB  		Allan Adraneda		(617) 664-9692		aladraneda@statestreet.com

		SSB STOCKS		Jean Souther		(617) 664-9693		JTSouther@statestreet.com

		SSB		Andy DeManbro		(617) 664-9689		ardemambro@statestreet.com

		SSB FUTURES				(617) 774-0167		TSY Purchase " P.A. ONLY"

		Barclays		Stephen Rosenblatt		(212) 526-3588		stephen.rosenblatt@barcap.com

		Barclays		Melanie Lambert		(212) 526-3588		melanie.lambert@barcap.com

		Frank Russell		Alex Frink		(206) 505-2076		Afrink@russell.com

		Frank Russell		Steve Tripp		(206) 505-2074		Stripp@russell.com

		 		 		 		 

		SSB Futures

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail

		SSB Futures		9-1-617-774-0167		Fax

		SSB Stocks

		Recipient		Contact Info		Type

		Andy Demambro		ardemambro@statestreet.com		E-mail

		Ben Mahon		Ben.Mahon@ost.state.or.us		E-mail

		Brooks Hogle		brooks.hogle@ost.state.or.us		E-mail

		Chris Stannard		castannard@statestreet.com		E-mail

		CTS Support 2 Team		CTS_Support2.team@statestreet.com		E-mail

		Jeanne Souther		jtsouther@statestreet.com		E-mail

		Kevin Nordhill		kevin.nordhill@ost.state.or.us		E-mail

		Martha Kellams		martha.kellams@ost.state.or.us		E-mail

		Michael Viteri		michael.viteri@ost.state.or.us		E-mail

		Robert Taylor		rktaylor@statestreet.com		E-mail

		Wendy Finley		wendy.finley@ost.state.or.us		E-mail



mailto:cdegannes@abelnoser.commailto:stephen.rosenblatt@barcap.commailto:Afrink@russell.commailto:Stripp@russell.commailto:aladraneda@statestreet.commailto:ardemambro@statestreet.commailto:DeWitt.Miller@mscibarra.commailto:itg_ops@itg.commailto:michael.holstein@itg.commailto:whines@ablenoser.commailto:chris.antipa@itg.commailto:robert.s.parks@citi.commailto:ssorensen7@bloomberg.netmailto:eric.walcott@itg.commailto:mary.baumgartner@citi.commailto:chicago.clientsrvcgrp@citi.commailto:donna.delk@citi.commailto:JTSouther@statestreet.commailto:jdshaw@statestreet.commailto:mvjimenez@statestreet.commailto:melanie.lambert@barcap.com

Trading Instructions

		59DX Account is the S&P 400 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DX

		Account Name		Oregon State Treasury - 59DX

		59DY Account is the S&P 500 Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DY

		Account Name		Oregon State Treasury - 59DY

		59DZ Account is the Russell 2000 Synthetic Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59DZ

		Account Name		Oregon State Treasury - 59DZ

		59GA Account is the Russell Large Compay Fundamental Index Fund

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GA

		Account Name		Oregon State Treasury - 59GA

		59GX Account is the MSCI Risk Premia Account

		Agent ID		Mar-71

		Inst'l ID (fin#)		Apr-71

		DTC		0997

		Account #		59GX

		Account Name		Oregon State Treasury - 59GX
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BlackRock Index funds

		R1 Growth (546761)

																												Fund		S&P 500		Difference				Sec Lending		Security Litigation Payments		Other		Total

												ATTRIBUTIONS														Jun-05		4.97%		4.91%		0.05%				0.01%		0.01%		0.03%		0.05%		0.03%

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY										Jun-05		15.85%		15.79%		0.06%				0.01%		0.03%		0.02%		0.06%		0.02%

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL						Jun-05		5.54%		5.49%		0.04%				0.02%		0.02%		0.01%		0.05%		0.01%

		1998		11.04%		11.04%		0.00%				0.01%		0.00%		-0.01%		0.00%		0.00%						Jun-05		-36.90%		-37.00%		0.10%				0.03%		0.08%		-0.01%		0.10%		-0.01%

		1999		33.19%		33.16%		0.03%				0.01%		-0.03%		0.06%		-0.01%		0.03%						Jul-05		26.80%		26.46%		0.33%				0.09%		0.22%		0.02%		0.33%		0.02%

		2000		-22.40%		-22.43%		0.03%				0.02%		0.01%		0.03%		-0.03%		0.03%						Jul-05		15.20%		15.06%		0.14%				0.02%		0.09%		0.04%		0.15%		0.04%

		2001		-20.37%		-20.42%		0.06%				0.02%		0.02%		-0.02%		0.03%		0.06%																								 

		2002		-27.84%		-27.88%		0.05%				0.02%		0.02%		0.02%		-0.01%		0.05%

		2003		29.78%		29.75%		0.03%				0.01%		0.01%		0.01%		0.00%		0.03%

		2004		6.39%		6.30%		0.09%				0.01%		0.02%		0.00%		0.06%		0.09%						Notes:

		2005		5.32%		5.26%		0.05%				0.01%		0.01%		0.00%		0.03%		0.05%						2005: Other includes +3 bps of trade variance

		2006		9.17%		9.07%		0.09%				0.02%		0.03%		0.03%		0.02%		0.09%						2006: Other includes +2 bps of trade variance

		2007		11.91%		11.81%		0.10%				0.02%		-0.03%		0.03%		0.08%		0.10%						2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2008		-38.19%		-38.44%		0.25%				0.03%		-0.11%		0.01%		0.32%		0.25%						2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2009		37.57%		37.21%		0.36%				0.03%		-0.02%		0.02%		0.33%		0.36%

		2010		16.84%		16.71%		0.13%				0.03%		-0.02%		0.02%		0.10%		0.13%

		2011		2.80%		2.64%		0.16%				0.03%		0.01%		0.01%		0.10%		0.16%

		2012		15.38%		15.26%		0.12%				0.04%		0.03%		-0.01%		0.06%		0.12%



		R1 Value (511153)

												ATTRIBUTIONS

				FUND		INDEX						SECURITIES 		FUTURES		SECURITY

				RETURN		RETURN		VARIANCE				LENDING		IMPACT		SAMPLING		OTHER**		TOTAL

		1998		15.54%		15.44%		0.10%				0.01%		0.03%		0.00%		0.07%		0.10%

		1999		7.45%		7.35%		0.11%				0.01%		0.03%		-0.08%		0.14%		0.11%

		2000		7.23%		7.01%		0.22%				0.01%		-0.02%		0.07%		0.15%		0.22%

		2001		-5.59%		-5.59%		-0.00%				0.02%		-0.01%		0.01%		-0.02%		-0.00%

		2002		-15.52%		-15.52%		-0.00%				0.02%		-0.01%		0.00%		-0.01%		-0.00%

		2003		30.04%		30.03%		0.00%				0.01%		0.00%		0.02%		-0.03%		0.00%

		2004		16.51%		16.49%		0.02%				0.01%		-0.01%		0.01%		0.01%		0.02%

		2005		7.14%		7.05%		0.08%				0.02%		-0.01%		0.03%		0.03%		0.08%

		2006		22.27%		22.25%		0.02%				0.02%		-0.01%		0.00%		0.02%		0.02%

		2007		-0.01%		-0.17%		0.17%				0.03%		0.03%		0.04%		0.07%		0.17%

		2008		-36.74%		-36.85%		0.11%				0.05%		-0.06%		0.01%		0.11%		0.11%

		2009		20.16%		19.69%		0.46%				0.16%		0.10%		0.03%		0.17%		0.46%

		2010		15.73%		15.51%		0.23%				0.03%		-0.01%		0.02%		0.19%		0.23%

		2011		0.48%		0.39%		0.09%				0.03%		0.01%		0.01%		0.04%		0.09%

		2012		17.60%		17.51%		0.09%				0.04%		-0.02%		0.00%		0.07%		0.09%



		** Other includes: (1) Security litigation payments (2) Composite versus Primary Exchange pricing prior to 1/1/2002; and (3) Fees.

		Notes:

		2005: Other includes +3 bps of trade variance

		2006: Other includes +2 bps of trade variance

		2009: Sec Lit: Tyco in March, AIG in June, Zerox and Enron in December; other includes +2 bps from corporate actions relating to Merrill/BofA and Wachovia/Wells Fargo

		2010: Sec Lit includes Qwest in April, Tyco and AIG in September; other includes +3 bps from corporate actions including BRK B 

		2011: + 6 bps Sec Lit includes Enron in Jan and Marsh & McLennan in November
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  (59DX) (59DY) (59DZ) (595V)


S&P 400 Mini S&P 500 Large Russell 2000 Mini TRANSITION


CASH 2,640,759.65 $          11,417,385.39 $     99,563,712.04 $       9,698,751.81 $      


Variation Margin Citigroup (P2DC) 68,970.00 $                 303,599.12 $            2,922,510.00 $            - $                       


Variation Margin Citigroup (PDC) (54,120.00) $                142,800.59 $            3,241,910.00 $            - $                       


Real Time Variation Citigroup 1,320.00 $                   (270,000.00) $           (3,002,360.00) $           - $                       


Dividend & Interest Accruals 75,462.90 $               1,150,602.07 $       2,503.77 $                143,770.45 $         


Collateral in T-Bills Citigroup 500,000.00 $               2,000,000.00 $         14,000,000.00 $          - $                       


Net Pending Trades (816,328.60) $        - $                        


Futures Contracts Citigroup 33 48 1597 0


Futures Contract Limit Citigroup 81 97 1982 0


Contract Notional Value 86,410.00 $                 306,150.00 $            71,240.00 $                306,150.00 $           


Current Equitized Amount 2,851,530.00 $            14,695,200.00 $       113,770,280.00 $        - $                       


Intraday SELLS/CACS


- $                         - $                      - $                          - $                       


Intrady BUYS - $                         - $                      - $                          - $                       


Non Equitized Amount 311,892.55 $               (1,070,740.55) $        35,485.81 $                9,842,522.26 $         


Contracts to Equitize 3.61 -3.50 0.50 32.15


PERCENTAGE CASH EQUITIZED 90% 108% 100% 0%


Market Value of Portfolio 158,917,624.25 806,101,529.17        128,562,055.84 205,503,263.93


Percentage Cash 1.99% 1.69% 86.40% 4.79%


Bps effect of margin calls -0.00034 0.00018 0.02522 0.00000
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Tobias Read
Oregon State Treasurer

ol dclel
STATE
TREASURY

350 Winter St NE, Suite 100
Salem, OR 97301-3896

oregon.gov/treasury



O re On Department of State Lands
g 775 Summer Street NE, Suite 100
Salem, OR 97301-1279
(503) 986-5200

FAX (503) 378-4844
www.oregon.gov/ dsl

Kate Brown, Governor

MEMORANDUWM State Land Board

Kate Brown

Date:  June 9, 2020 Governor

Bev Clarno

To: Governor Kate Brown Secretary of State
Secretary of State Bev Clarno

State Treasurer Tobias Read Tobias Read

State Treasurer

From: Vicki L. Walker
Director

Subject: OWRD Mineral Release in Linn County, LAS File #62546

The Oak Basin LLC owns the surface rights of a 381.8 acre-property located in Linn
County at Township 14 South, Range 2 West, Section 19, Tax Lots 402 & 403 and in
Section 30, Tax Lots 3302 & 3203.

Oak Basin LLC is obtaining a conservation easement for the property with federal and
Oregon Department of Fish and Wildlife (ODFW) grants. The conservation easement is
being pursued for permanent conservation of oak habitat and habitat for Fender’s Blue
Butterfly, an endangered species.

In order to receive the federal and ODFW grants to purchase a conservation easement
on the property, Oak Basin LLC must acquire the subsurface mineral rights from the
Oregon Water Resources Department (OWRD). OWRD obtained the mineral rights
when a foreclosure occurred on a loan to a previous property owner and subsequently
retained the subsurface mineral rights when the property sold. OWRD supports the
release of the mineral rights and has requested that DSL process the request under
OAR 141-073.

ORS 273.780 (3) states, “the mineral and geothermal resource rights shall be retained
by the state in the absence of a finding by the State Land Board upon adequate facts
presented to it that their sale or exchange is for the purpose of obtaining the greatest
benefit for the people of this state, consistent with the conservation of lands under its
jurisdiction under sound techniques of land management.”

Because all due diligence efforts and reports will be conducted by OWRD and
submitted to DSL, this item has been brought to the Board as an informational item.
Once a Department of Geology and Mineral Industries (DOGAMI) mineral potential



report has been completed and the Department’s review is complete, the Department
will submit a recommendation to the Land Board on whether or not to release the
minerals.
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