
(a) (c) (d) (e)

Investments with Prudential
Insurance Company of America

PGIM Real Estate U.S. Debt Fund (PREDS) Pooled Separate Account 117,980,419$            118,685,081$            
Private Placement Bond Separate Account (PRIVEST) Pooled Separate Account 570,463,435              596,708,602              
Property Investment Separate Account (PRISA) Pooled Separate Account 953,336,025              1,083,126,970           
Property Investment Separate Account II (PRISA II) Pooled Separate Account 329,429,074              440,095,709              
Temporary Investment Account (GA - 8216) Pooled Separate Account 14,563,305                14,563,305                
Temporary Investment Account (GA - 8217) Pooled Separate Account 427,620,778              427,620,778              
Union Mortgage Account (UMA) Pooled Separate Account 113,176,243              115,969,142              
82/84 Annuity Account See Appendix I 228,282,547              240,607,601              
Enhanced Bond Index Account (EBIA/GA - 8217) See Appendix II 2,780,317,178           2,991,326,812           
Mortgage Investment Separate Account (MORISA) See Appendix III 15,927,407                11,340,419                
Strategic Bond Account (GA - 8216) See Appendix IV 1,043,743,958           1,200,086,089           
Strategic Bond Account (GA - 8217) See Appendix V 1,466,359,836           1,922,442,059           
Western Conference of Teamsters (WCOT) See Appendix VI 69,309,240                51,927,490                
Fixed Dollar Account Unallocated Insurance Contract 84,619,346                84,619,346                

Arrowstreet International Equity ACWI Ex-US Fund 103-12 Investment Entity 450,000,000              742,925,706              
Bridgewater All Weather Portfolio II 103-12 Investment Entity 635,462,740              728,961,990              
Neuberger Berman Risk Parity LP 103-12 Investment Entity 500,000,000              556,367,297              
PanAgora Risk Parity Multi-Asset Fund 103-12 Investment Entity 725,000,000              947,715,932              
BlackRock Total Return Bond Fund Common Commingled Trust 723,323,638              726,425,894              
HighVista SGE Ex-US Common Commingled Trust 400,000,000              458,285,259              
Invesco Balanced-Risk Allocation Trust III Common Commingled Trust 739,192,992              846,375,976              
Invesco International Growth Trust Cl C Common Commingled Trust 280,056,981              410,196,628              
SGA International Equity Plus Fund Common Commingled Trust 300,000,000              358,814,851              
PIMCO Income Institutional Fund Mutual Fund 734,995,295              728,304,172              
Union Labor Life Insurance Co. Separate Account J Pooled Separate Account 59,618,277                58,804,003                
BlackRock Asset Management See Appendix VII 20,167,275                17,531,410                
Camden Asset Management See Appendix VIII 3,431,248,054           3,735,408,658           
Collateral Held for Securities on Loan See Appendix IX 2,292,991,969           2,170,100,718           
Intech Investment Management See Appendix X 978,763,980              1,370,445,563           
Limited Partnerships and Other Private Equity See Appendix XI 7,923,390,586           9,769,536,147           
MacKay Shields See Appendix XII 329,110,233              355,416,401              
Martingale Asset Management Large Cap See Appendix XIII 1,156,204,155           1,644,028,204           
Martingale Asset Management Small Cap See Appendix XIV 6,155,643                  6,155,911                  
Mellon Capital Management See Appendix XV 8,752,726,193           16,366,265,463         
Mellon Transition Account See Appendix XVI 1,293,098                  1,325,988                  
Oaktree Capital Management See Appendix XVII 313,177,322              336,228,323              
UBS Holdings No. 260 LLC See Appendix XVIII 1,164,145,332           1,506,131,376           

Wellington Management See Appendix XIX 435,195,032              589,657,639              

40,567,347,586$       53,730,528,912$       

(b)

EIN: 91-6145047
Plan Number:  001

Description of investment including maturity date, 
rate of interest, collateral, par or maturity value Cost Current ValueIdentity of issue, borrower, lessor or similar party 

Western Conference of Teamsters Pension Plan
Supplemental Schedule
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Schedule of Assets (Held at End of Year)

December 31, 2020



 
 
 
 
 

APPENDIX I 

Western Conference of Teamsters Pension Plan 
Form 5500 – Schedule H – Line 4i 

Schedule of Assets Held at End of Year 
December 31, 2020 
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APPENDIX II 

Western Conference of Teamsters Pension Plan 
Form 5500 – Schedule H – Line 4i 

Schedule of Assets Held at End of Year 
December 31, 2020 

EIN 91-6145047 
Plan Number 001 
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APPENDIX III 

Western Conference of Teamsters Pension Plan 
Form 5500 – Schedule H – Line 4i 

Schedule of Assets Held at End of Year 
December 31, 2020 

EIN 91-6145047 
Plan Number 001 



(a) (b) (d) (e)

MORTGAGES
THE WALK 7.65%, MATURES 12/15/2024 -  -  12,992,132  8,451,444  
THE WALK (SUPPLEMENTAL) 7.23%, MATURES 12/15/2024 -  -  2,841,471  2,748,079  

MORTGAGES TOTAL -  15,833,603  11,199,523  

CASH AND CASH EQUIVALENTS -  1.000  268,996  316,088  

OTHER NET ASSETS (175,192)  (175,192)  

Total MORISA 15,927,407  11,340,419  

(c)

MORISA

Identity of issue, borrower, lessor or similar 
party 

Description of investment including maturity 
date, rate of interest, collateral, par or maturity Cost Current ValueShares/Par Price

Western Conference of Teamsters Pension Plan 
Form 5500 – Schedule H – Line 4i 

Schedule of Assets Held at End of Year 
December 31, 2020 

EIN 91-6145047 
Plan Number 001 



 
 
 
 

APPENDIX IV 

Western Conference of Teamsters Pension Plan 
Form 5500 – Schedule H – Line 4i 

Schedule of Assets Held at End of Year 
December 31, 2020 

EIN 91-6145047 
Plan Number 001 
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APPENDIX V 

Western Conference of Teamsters Pension Plan 
Form 5500 – Schedule H – Line 4i 

Schedule of Assets Held at End of Year 
December 31, 2020 

EIN 91-6145047 
Plan Number 001 
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APPENDIX VI 

Western Conference of Teamsters Pension Plan 
Form 5500 – Schedule H – Line 4i 

Schedule of Assets Held at End of Year 
December 31, 2020 

EIN 91-6145047 
Plan Number 001 



(a) (b) (c) (d) (e)
NAME Cost Basis Market Value

Acorn Park Real Estate Partnership 428,141$                    428,141$                    

5900 Wilshire Real Estate Partnership 160,102                      160,102                      

PK3 Holdings LLC Real Estate Partnership -                             1,901,178                   

Morris Corp Center V Real Estate Partnership 90,493                        90,493                        

Georgia -Pacific Site Real Estate Partnership 28,549,729                 26,324,925                 

Georgia -Pacific Site 2 Real Estate Partnership 20,583,155                 2,767,343                   

Georgia Pacific - Condos Real Estate Partnership 457,997                      456,997                      

Broadstone North Park Real Estate Partnership 601,773                      601,773                      

Modera on the Hudson Real Estate Partnership 143,091                      143,091                      

Total Real Estate Partnerships 51,014,481                 32,874,043                 

247 W. 46th Street Forward Contract -                             758,688                      

Total Forward Contracts with Conditions Waived -                             758,688                      

Cash and Cash Equivalents Cash and Cash Equivalents 17,616,418                 17,616,418                 

Other Net Assets Other Net Assets 678,341                      678,341                      

Grand Total 69,309,240$               51,927,490$               

WCOT

Identity of issue, borrower, lessor 
or similar party 

Description of investment 
including maturity date, rate 
of interest, collateral, par or 

maturity value Cost Current Value

Western Conference of Teamsters Pension Plan 
Form 5500 – Schedule H – Line 4i 

Schedule of Assets Held at End of Year 
December 31, 2020 

EIN 91-6145047 
Plan Number 001 



 
 
 
 

APPENDIX VII 

Western Conference of Teamsters Pension Plan 
Form 5500 – Schedule H – Line 4i 

Schedule of Assets Held at End of Year 
December 31, 2020 

EIN 91-6145047 
Plan Number 001 



(a) (b) (d) (e)

EB TEMP INV FD COMMON COMMINGLED TRUST FUNDS 5,980,498.250     1.000                5,980,498             5,980,498             

CASH AND CASH EQUIVALENTS CASH & CASH EQUIVALENTS -                      1.000                189,418                 197,382                 

COMMIT TO PUR GNMA II JUMBOS GOVERNMENT AGENCY 383,000                104.57 398,133                 400,503                 

COMMIT TO PUR FNMA SF MTG GOVERNMENT AGENCY 1,200,000             106.797 1,281,000             1,281,564             

AIR CANADA 2015-2 CLASS B 144A CORPORATE DEBT 63,799.821           98.813              64,438                   63,043                   

AMERICAN AIRLINES 2017-1 CLASS CORPORATE DEBT 58,841.259           100.796            58,897                   59,310                   

BX COMMERCIAL MORTGA XL A 144A CORPORATE DEBT 775,576.310        100.186            775,576                 777,019                 

CHASE HOME LENDI ATR2 A11 144A CORPORATE DEBT 248,263.290        100.007            246,662                 248,281                 

CIM TRUST 2019-I INV3 A11 144A CORPORATE DEBT 761,102.183        100.285            759,497                 763,272                 

CONCHO RESOURCES INC CORPORATE DEBT 76,000.000           104.662            74,371                   79,543                   

CONCHO RESOURCES INC CORPORATE DEBT 700,000.000        114.291            801,549                 800,037                 

CVS HEALTH CORP CORPORATE DEBT 62,000.000           106.982            65,225                   66,329                   

CVS HEALTH CORP CORPORATE DEBT 221,000.000        113.251            243,978                 250,285                 

CVS HEALTH CORP CORPORATE DEBT 396,000.000        118.996            440,293                 471,224                 

ELECTRONIC ARTS INC CORPORATE DEBT (86,000.000)         118.956            (102,261)               (102,302)               

FLAGSTAR MORTGAG 1INV A11 144A CORPORATE DEBT 608,496.760        100.291            607,213                 610,267                 

FRESB 2019-SB60 MORT SB60 A10H CORPORATE DEBT 449,316.350        106.830            451,293                 480,005                 

HUNTINGTON INGALLS INDUSTRIES CORPORATE DEBT 515,000.000        111.118            525,955                 572,258                 

HUNTINGTON INGALLS INDUSTRIES CORPORATE DEBT 313,000.000        118.444            313,293                 370,730                 

JP MORGAN CHASE CBX A4FL 144A CORPORATE DEBT 1,308,371.483     100.107            1,333,108             1,309,771             

JP MORGAN MORTGA INV2 A11 144A CORPORATE DEBT 588,485.770        100.133            587,273                 589,268                 

JP MORGAN MORTGA LTV1 A11 144A CORPORATE DEBT 439,346.840        100.206            439,336                 440,252                 

JP MORGAN MORTGA LTV3 A11 144A CORPORATE DEBT 639,741.230        100.076            635,752                 640,227                 

JP MORGAN MORTGAGE 7 A11 144A CORPORATE DEBT 219,384.433        99.747              219,384                 218,829                 

JP MORGAN MORTGAGE 8 A11 144A CORPORATE DEBT 609,793.350        100.270            608,398                 611,440                 

JP MORGAN MORTGAGE T 1 A4 144A CORPORATE DEBT 100,103.080        100.029            101,839                 100,133                 

JP MORGAN MORTGAGE T 2 A6 144A CORPORATE DEBT 229,349.060        100.568            231,750                 230,652                 

JPMBB COMMERCIAL MORTGA C19 A2 CORPORATE DEBT 21,588.740           100.010            22,236                   21,591                   

LEHMAN BRTH HLD (RICI) ESCROW CORPORATE DEBT 340,000.000        -                  340,000                 0                            

LEHMAN BRTH HLD (RICI) ESCROW CORPORATE DEBT 2,475,000.000     -                  2,473,169             0                            

Total BlackRock Asset Management 20,167,275           17,531,410           

(c)

BlackRock Asset Management

Identity of issue, borrower, lessor or similar party 
Description of investment including maturity date, 

rate of interest, collateral, par or maturity value Cost Current ValueShares/Par Price

Western Conference of Teamsters Pension Plan 
Form 5500 – Schedule H – Line 4i 

Schedule of Assets Held at End of Year 
December 31, 2020 

EIN 91-6145047 
Plan Number 001 



 
 
 
 

APPENDIX VIII 

Western Conference of Teamsters Pension Plan 
Form 5500 – Schedule H – Line 4i 

Schedule of Assets Held at End of Year 
December 31, 2020 

EIN 91-6145047 
Plan Number 001 



(a) (b) (d) (e)

LONG COMMON STOCK

AMR CORP COM 001ESC102 255,050.000             0.350                         89,140                       8,493                         

BECTON DICKINSON AND CO COM 075887109 28,037.000               239.044                     6,702,078                  7,015,418                  

BOSTON SCIENTIFIC CORP COM 101137107 146,974.000             34.873                       5,125,477                  5,283,715                  

DANAHER CORP COM 235851102 27,273.000               222.287                     6,062,446                  6,058,424                  

JAGUAR MINING INC COM 47009M889 92,242.000               5.594                         515,981                     604,557                     

LONG COMMON STOCK TOTAL 549,576.000             18,495,122               18,970,607               

LONG CONVERTIBLE BOND

AKAMAI TECHNOLOGIES CV 0.125% 050125 REG 00971TAJ0 13,658,000.000        128.506                     17,551,322               16,903,783               

AKAMAI TECHNOLOGIES CV 0.375% 090127 REG 00971TAL5 18,025,000.000        100.482                     18,111,954               20,084,861               

ALTERYX INC CV 1% 080126 REG 02156BAF0 23,043,000.000        101.534                     23,396,483               24,320,343               

ARCH RESOURCES INC CV 5.25% 111525 144A 039389AA9 4,500,000.000          101.168                     4,552,556                  6,328,364                  

AXA SA CV 7.25% 051521 144A 054536AD9 45,649,000.000        88.031                       40,185,120               52,011,329               

BIOMARIN PHARMACEUT CV 1.25% 051527 144A 09061GAJ0 9,075,000.000          97.660                       8,862,606                  9,483,375                  

BLACKLINE INC CV 0.125% 080124 REG 09239BAB5 6,820,000.000          104.598                     7,133,569                  12,805,682               

CHENIERE ENERGY INC CV  4.25% 031545 REG 16411RAG4 12,591,000.000        67.811                       8,538,102                  9,836,983                  

CINEMARK HOLDINGS IN CV 4.5% 081525 144A 17243VAA0 22,283,000.000        115.137                     25,656,018               32,521,704               

COPA HOLDINGS SA CV 4.5% 041525 144A 21720AAA0 14,561,000.000        113.779                     16,567,366               24,552,627               

COUPA SOFTWARE INC CV 0.375% 061526 144A 22266LAE6 16,325,000.000        100.105                     16,342,096               21,953,321               

COWEN INC CV 3% 121522 REG 223622AE1 1,625,000.000          144.216                     2,343,504                  2,486,807                  

CREE INC CV 1.75% 050126 144A 225447AC5 9,950,000.000          127.719                     12,708,087               23,038,101               

CSG SYSTEMS INTERN CV  4.25% 031536 REG 126349AF6 8,428,000.000          106.193                     8,949,967                  8,870,470                  

CYBERARK SOFTWARE LTD CV 0% 111524 REG 23248VAB1 8,950,000.000          93.846                       8,399,229                  10,857,549               

DEXCOM INC CV 0.25% 111525 144A 252131AJ6 13,750,000.000        99.199                       13,639,903               13,827,000               

DISH NETWORK CORP CV 0% 121525 144A 25470MAE9 15,925,000.000        99.581                       15,858,242               16,000,309               

ENCORE CAP EUR FINANC CV 4.5% 090123 REG 29260UAA5 3,675,000.000          93.176                       3,424,229                  4,143,291                  

ENCORE CAPITAL GROUP CV 3.25% 100125 REG 292554AM4 5,425,000.000          103.444                     5,611,831                  6,344,961                  

EXACT SCIENCES CORP CV 0.375% 030128 REG 30063PAC9 20,125,000.000        99.999                       20,124,847               26,182,464               

EZCORP INC CV 2.875% 070124 REG 302301AF3 8,530,000.000          146.911                     12,531,502               7,745,394                  

FIREEYE INC CV 0.875% 060124 REG 31816QAF8 21,004,000.000        95.480                       20,054,645               25,516,121               

FIVE9 INC CV 0.5% 060125 144A 338307AC5 16,025,000.000        102.412                     16,411,468               23,278,764               

FORTIVE CORPORATION CV 0.875% 021522 REG 34959JAK4 991,000.000             101.327                     1,004,148                  1,019,426                  

FTI CONSULTING INC CV 2% 081523 REG 302941AP4 11,077,000.000        115.918                     12,840,251               13,840,712               

GOPRO INC CV 1.25% 111525 144A 38268TAC7 2,200,000.000          100.000                     2,200,000                  2,494,719                  

GRANITE CONSTRUCTION CV 2.75% 110124 REG 387328AB3 10,750,000.000        98.912                       10,632,994               11,567,667               

GUESS INC CV 2% 041524 REG 401617AD7 7,651,000.000          89.270                       6,830,017                  8,507,308                  

GUIDEWIRE SOFTWARE I CV 1.25% 031525 REG 40171VAA8 14,320,000.000        98.605                       14,120,226               18,507,053               

HALOZYME THERAPEUTI CV 1.25% 120124 144A 40637HAA7 22,325,000.000        108.176                     24,150,339               41,918,023               

HCI GROUP INC CV 4.25% 030137 REG 40416EAD5 8,084,000.000          100.182                     8,098,694                  8,403,261                  

HERBALIFE LTD CV 2.625% 031524 REG 42703MAD5 10,043,000.000        97.788                       9,820,860                  10,697,974               

INFINERA CORP CV 2.125% 090124 REG 45667GAC7 13,008,000.000        88.977                       11,574,118               16,127,188               

INNOVIVA INC CV 2.5% 081525 REG 45781MAB7 15,734,000.000        112.836                     17,753,546               16,937,934               

INSIGHT ENTERPRS CV 0.75% 021525 REG 45765UAB9 8,251,000.000          110.382                     9,107,614                  10,481,839               

INTERDIGITAL INC CV 2% 060124 REG 45867GAB7 17,980,000.000        99.124                       17,822,488               18,916,776               

IONIS PHARMACEUTICA CV 0.125% 121524 REG 462222AB6 14,274,000.000        98.160                       14,011,290               14,567,645               

IRONWOOD PHARMACEUTIC CV 1.5% 061526 REG 46333XAH1 16,150,000.000        102.259                     16,514,754               18,102,955               

J2 GLOBAL CV 1.75% 110126 144A 48123VAD4 9,100,000.000          93.413                       8,500,588                  9,430,685                  

JAZZ INVESTMENTS I LT CV 1.5% 081524 REG 472145AD3 16,850,000.000        96.170                       16,204,655               17,910,674               

K12 INC CV 1.125% 090127 144A 48273UAA0 3,700,000.000          100.321                     3,711,885                  3,002,343                  

KBR INC CV 2.5% 110123 REG 48242WAB2 23,416,000.000        108.281                     25,355,155               32,036,671               

KNOWLES CORP CV 3.25% 110121  REG 49926DAB5 14,918,000.000        115.813                     17,276,919               16,884,968               

LUMENTUM HOLDINGS IN CV 0.25% 031524 REG 55024UAB5 7,640,000.000          146.885                     11,222,001               12,599,964               

LUMENTUM HOLDINGS INC CV 0.5% 121526 REG 55024UAD1 21,650,000.000        107.973                     23,376,161               26,400,010               

LUMINEX CORP CV 3% 051525 144A 55027EAB8 2,700,000.000          97.889                       2,642,992                  2,646,740                  

MARRIOTT VACATION WOR CV 1.5% 091522 REG 57164YAB3 11,582,000.000        96.809                       11,212,428               13,110,534               

MIDDLEBY CORP CV 1% 090125 144A 596278AA9 15,750,000.000        101.376                     15,966,687               19,234,688               

MODEL N INC CV 2.625% 060125 144A 607525AA0 5,475,000.000          100.485                     5,501,526                  7,054,767                  

NEW RELIC INC CV 0.5% 050123 REG 64829BAB6 22,506,000.000        93.807                       21,112,118               22,049,938               

NOVOCURE LTD CV 0% 110125 144A 67011XAA1 1,225,000.000          100.000                     1,225,000                  1,568,409                  

Shares/Par Price

(c)

Camden Asset Management

Identity of issue, borrower, lessor or similar party 

Description of investment including maturity 
date, rate of interest, collateral, par or 

maturity value Cost Current Value

Western Conference of Teamsters Pension Plan 
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Schedule of Assets Held at End of Year 
December 31, 2020 
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(a) (b) (d) (e)

Shares/Par Price

(c)

Camden Asset Management

Identity of issue, borrower, lessor or similar party 

Description of investment including maturity 
date, rate of interest, collateral, par or 

maturity value Cost Current Value

NRG ENERGY INC CV 2.75% 060148 REG 629377CG5 14,383,000.000        109.827                     15,796,406               16,343,403               

NUTANIX INC CV 0% 011523 REG 67059NAB4 4,875,000.000          89.633                       4,369,611                  4,920,274                  

OKTA INC CV 0.125% 090125 REG 679295AD7 4,350,000.000          100.890                     4,388,713                  6,473,344                  

OKTA INC CV 0.375% 061526 144A 679295AE5 39,525,000.000        104.253                     41,206,139               50,662,157               

OSI SYSTEMS INC CV 1.25% 090122 REG 671044AD7 20,961,000.000        101.898                     21,358,818               22,362,411               

PAGERDUTY INC. CV 1.25% 070125 144A 69553PAA8 8,650,000.000          104.240                     9,016,723                  11,022,340               

PALO ALTO NETWORKS CV 0.375% 060125 144A 697435AE5 29,900,000.000        103.151                     30,842,097               39,373,217               

PAR TECHNOLOGY COR CV 2.875% 041526 144A 698884AB9 14,700,000.000        82.142                       12,074,898               24,031,781               

PARSONS CORP CV 0.25% 081525 144A 70202LAA0 10,775,000.000        100.861                     10,867,773               11,246,848               

PEBBLEBROOK HOTEL TR CV 1.75% 121526 REG 70509VAA8 9,400,000.000          102.201                     9,606,926                  9,994,804                  

PERFICIENT INC CV 1.25% 080125 144A 71375UAC5 4,900,000.000          104.051                     5,098,504                  5,593,365                  

PROGENITY INC CV 7.25% 120125 144A 74319FAA5 3,000,000.000          108.981                     3,269,438                  4,350,588                  

PURE STORAGE INC CV 0.125% 041523 REG 74624MAB8 27,192,000.000        95.312                       25,917,278               29,900,813               

RAMBUS INC CV 1.375% 020123 REG 750917AG1 11,075,000.000        94.575                       10,474,188               12,446,240               

RAPID7 INC CV 2.25% 050125 144A 753422AC8 10,439,000.000        108.500                     11,326,295               16,941,662               

REALPAGE INC CV 1.5% 051525 REG 75606NAC3 14,673,000.000        105.094                     15,420,503               18,870,256               

REDFIN CORP CV 0% 101525 144A 75737FAB4 11,975,000.000        97.009                       11,616,855               14,311,897               

RINGCENTRAL INC CV 0% 031526 144A 76680RAG2 27,601,000.000        99.861                       27,562,666               31,944,349               

SNAP INC CV 0.25% 050125 144A 83304AAC0 6,550,000.000          102.565                     6,718,006                  15,424,523               

SNAP INC CV 0.75% 080126 REG 83304AAB2 25,031,000.000        99.651                       24,943,662               56,675,791               

SPLUNK INC CV 1.125% 091525 REG 848637AD6 10,737,000.000        101.487                     10,896,634               14,537,597               

SQUARE INC CV 0% 050126 144A 852234AG8 3,300,000.000          100.000                     3,300,000                  3,678,348                  

SQUARE INC CV 0.125% 030525 144A 852234AE3 9,102,000.000          98.385                       8,955,027                  17,129,418               

SQUARE INC CV 0.25% 110127 144A 852234AH6 3,300,000.000          100.000                     3,300,000                  3,656,875                  

SUPERNUS PHARMACEUT CV 0.625% 040123 REG 868459AD0 20,357,000.000        90.055                       18,332,457               19,305,357               

TECHTARGET INC CV 0.125% 121525 144A 87874RAA8 1,550,000.000          100.000                     1,550,000                  1,681,514                  

TURNING POINT BRANDS CV 2.5% 071524 REG 90041LAE5 12,532,000.000        81.676                       10,235,599               14,090,179               

TWITTER INC CV  1% 091521 REG 90184LAD4 38,351,000.000        96.467                       36,996,145               39,041,970               

TWITTER INC CV 0.25% 061524 REG 90184LAF9 5,891,000.000          94.110                       5,543,996                  7,119,238                  

VISHAY INTERTECHNOLO CV 2.25% 061525 REG 928298AP3 20,300,000.000        90.496                       18,370,666               21,144,439               

WISDOMTREE INVESTME CV 4.25% 061523 144A 97717PAA2 2,500,000.000          100.220                     2,505,500                  2,825,000                  

WIX LTD CV 0% 081525 144A 92940WAC3 3,475,000.000          100.042                     3,476,446                  3,463,373                  

WORKIVA INC CV 1.125% 081526 REG 98139AAB1 14,308,000.000        91.809                       13,136,018               19,126,419               

ZENDESK INC CV 0.625% 061525 144A 98936JAC5 15,395,000.000        101.404                     15,611,201               22,644,552               

ZILLOW GROUP INC CV 2.75% 051525 REG 98954MAH4 7,000,000.000          99.304                       6,951,291                  14,551,397               

ZOGENIX INC CV 2.75% 100127 144A 98978LAA3 2,475,000.000          99.805                       2,470,175                  2,727,653                  

ZSCALER INC. CV 0.125% 070125 144A 98980GAA0 13,328,000.000        117.401                     15,647,240               19,812,312               

LONG CONVERTIBLE BOND TOTAL 1,133,148,000.000   1,145,897,998          1,424,540,177          

LONG CONVERTIBLE PREFERREDS

AMERICAN ELECTRI CV 6.125% 081523PFD REG 02557T307 587,195.000             50.586                       29,703,858               29,236,439               

BANK OF AMERICA CORP 7.25% CV PFD L 060505682 44,327.000               1,410.017                  62,501,824               67,314,096               

BROADCOM INC CV 8% 093022PFD A REG 11135F200 4,943.000                  1,375.253                  6,797,874                  7,015,546                  

BUNGE LTD 4.875% CV PFD G16962204 251,358.000             94.835                       23,837,495               27,343,729               

CENTERPOINT ENERGY CV PFD FLT 091529 REG 15189T206 1,253,441.000          59.083                       74,057,514               77,638,136               

COWEN GROUP INC 5.625% CV PFD A 223622507 18,447.000               728.061                     13,430,543               20,542,343               

DTE ENERGY CO CV 6.25% 110125PFD REG 233331842 166,633.000             47.074                       7,844,018                  7,910,752                  

ENTERTAINMENT PROPERTIES 5.75% CV PFD C 26884U208 197,126.000             24.357                       4,801,471                  4,533,898                  

ENTERTAINMENT PROPERTIES 9% CV PFD E 26884U307 136,324.000             35.207                       4,799,583                  4,300,491                  

ESSENTIAL UTILITIES CV 6% 043022PFD REG 29670G201 60,359.000               59.216                       3,574,200                  3,657,774                  

FORTIVE CORPORATIO CV 5% 070121PFD A REG 34959J207 74,578.000               858.285                     64,009,183               74,891,317               

LEHMAN BROTHERS HOLDINGS 7.25% CV PFD P 52523J453 18,300.000               498.245                     9,117,879                  -                             

LEHMAN BROTHERS HOLDINGS 8.75% CV PFD Q 52520W218 23,400.000               430.551                     10,074,900               -                             

NCR CORP 5.5% CV PFD A 62886E207 22,717.000               1,113.551                  25,296,535               32,606,846               

NEXTERA ENERGY I CV 4.872% 090122PFD REG 65339F796 6,940.000                  58.323                       404,762                     407,864                     

NEXTERA ENERGY I CV 5.279% 030123PFD REG 65339F770 973,447.000             48.457                       47,170,168               48,428,988               

NEXTERA ENERGY I CV 6.219% 090123PFD REG 65339F739 1,596,250.000          48.926                       78,098,510               81,999,363               

REPUBLIC FIRST BANCORP CV 7% PFD A REG 760416206 363,125.000             32.562                       11,824,258               11,574,609               

SEMPRA ENERGY CV 6% 011521PFD A REG 816851406 535,950.000             102.278                     54,815,752               53,005,455               
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(c)

Camden Asset Management

Identity of issue, borrower, lessor or similar party 

Description of investment including maturity 
date, rate of interest, collateral, par or 

maturity value Cost Current Value

SOUTH JERSEY INDU CV 7.25% 041521PFD REG 838518116 709,638.000             39.894                       28,310,549               25,986,447               

SOUTHERN CO CV 6.75% 080122PFD 2019 REG 842587602 196,064.000             49.545                       9,714,040                  10,018,870               

STANLEY BLACK & DECKER I CV 5% PFD C REG 854502853 9,400.000                  1,220.761                  11,475,157               11,625,013               

T-MOBILE USA INC CV 5.25% 060123PFD 144A 901375105 11,254.000               1,149.410                  12,935,459               13,489,832               

WELLS FARGO CO 7.5% CV PFD L 949746804 44,070.000               1,379.716                  60,804,098               66,893,853               

LONG CONVERTIBLE PREFERREDS TOTAL 7,305,286.000          655,399,629             680,421,659             

LONG PREFERRED STOCKS

KEYCORP 5.65% PFD F REG 493267876 3,003.000                  19.687                       59,121                       83,153                       

MOTORS LIQUIDATION CO 7.5% PFD *ESCROW* 370ESC121 126,100.000             -                           -                             -                             

LONG PREFERRED STOCKS TOTAL 129,103.000             59,121                       83,153                       

LONG US T-BILLS / T-NOTES

TREASURY BILL ST 0% 031821 REG 9127964N6 19,000,000.000        99.981                       18,996,419               18,997,399               

LONG US T-BILLS / T-NOTES TOTAL 19,000,000.000        18,996,419               18,997,399               

CALL OPTION

CNK JAN CALL 17.5 011521 CNK 1 C 17.5 -133.000 0.99 (13,162)                     (17,955)                     

CASH 1,592,412,926          1,592,413,617          

Total Camden Asset Management 3,431,248,054          3,735,408,658          
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PGIM CORE SHORT-TERM BOND FUND Pooled Account 2,120,148,217      1,998,024,752      

ASL ERISA GLOBAL SECURITIES LENDING POOL Pooled Account 172,843,752         172,075,966         

Total Collateral Held for Securities on Loan 2,292,991,969      2,170,100,718      

Collateral Held for Securities on Loan

Identity of issue, borrower, lessor or similar party 
Description of investment including maturity date, 

rate of interest, collateral, par or maturity value Cost Current Value
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EB TEMP INV FD COMMON COMMINGLED TRUST FUNDS 8,435,801.850    1.000                8,435,802             8,435,802             

CASH CASH & CASH EQUIVALENTS 0.000 1.000                30,824                  30,824                  

AES CORP/THE EQUITY 329,524.000       23.500              5,298,493             7,743,814             

ABBVIE INC EQUITY 241,374.000       107.150            18,836,385           25,863,224           

ADOBE INC EQUITY 29,749.000         500.120            7,119,033             14,878,070           

ADVANCED MICRO DEVICES INC EQUITY 112,565.000       91.710              7,719,580             10,323,336           

AIR PRODUCTS AND CHEMICALS INC EQUITY 70,109.000         273.220            15,156,999           19,155,181           

ALLSTATE CORP/THE EQUITY 10,674.000         109.930            970,431                1,173,393             

ALPHABET INC-CL C EQUITY 6,406.000           1,751.880         6,797,316             11,222,543           

ALPHABET INC-CL A EQUITY 7,324.000           1,752.640         7,507,958             12,836,335           

AMAZON.COM INC EQUITY 14,839.000         3,256.930         21,486,496           48,329,584           

AMERICAN EXPRESS CO EQUITY 4,065.000           120.910            470,473                491,499                

AMGEN INC EQUITY 35,515.000         229.920            8,173,449             8,165,609             

APACHE CORP EQUITY 316,508.000       14.190              4,385,434             4,491,249             

APPLE INC EQUITY 732,564.000       132.690            27,325,783           97,203,917           

ARCHER-DANIELS-MIDLAND CO EQUITY 288,540.000       50.410              12,160,678           14,545,301           

AUTODESK INC EQUITY 36,559.000         305.340            8,897,356             11,162,925           

BANK OF AMERICA CORP EQUITY 136,477.000       30.310              3,626,299             4,136,618             

BERKSHIRE HATHAWAY INC EQUITY 42,065.000         231.870            6,804,775             9,753,612             

BEST BUY CO INC EQUITY 37,791.000         99.790              2,587,511             3,771,164             

BRISTOL-MYERS SQUIBB CO EQUITY 132,069.000       62.030              7,241,002             8,192,240             

BROADCOM INC EQUITY 22,696.000         437.850            6,317,044             9,937,444             

CVS HEALTH CORP EQUITY 210,060.000       68.300              13,407,132           14,347,098           

CADENCE DESIGN SYSTEMS INC EQUITY 19,021.000         136.430            1,657,214             2,595,035             

CAMPBELL SOUP CO EQUITY 94,693.000         48.350              4,484,121             4,578,407             

CENTURYLINK INC EQUITY 147,091.000       9.750                1,631,843             1,434,137             

CERNER CORP EQUITY 2,619.000           78.480              185,720                205,539                

CHARTER COMMUNICATIONS INC EQUITY 28,318.000         661.550            13,553,669           18,733,773           

CHEVRON CORP EQUITY 37,973.000         84.450              3,542,656             3,206,820             

CHIPOTLE MEXICAN GRILL INC EQUITY 6,821.000           1,386.710         6,249,464             9,458,749             

CINCINNATI FINANCIAL CORP EQUITY 119,108.000       87.370              8,980,195             10,406,466           

CISCO SYSTEMS INC EQUITY 477,800.000       44.750              22,582,598           21,381,550           

CINTAS CORP EQUITY 10,318.000         353.460            2,648,572             3,647,000             

CONOCOPHILLIPS EQUITY 46,132.000         39.990              2,023,096             1,844,819             

CORNING INC EQUITY 276,054.000       36.000              7,725,765             9,937,944             

COSTCO WHOLESALE CORP EQUITY 51,758.000         376.780            14,168,435           19,501,379           

DANAHER CORP EQUITY 115,841.000       222.140            15,962,562           25,732,920           

DEXCOM INC EQUITY 19,485.000         369.720            6,758,564             7,203,994             

WALT DISNEY CO/THE EQUITY 60,149.000         181.180            7,400,862             10,897,796           

DISCOVER FINANCIAL SERVICES EQUITY 26,946.000         90.530              2,219,900             2,439,421             

DOMINION ENERGY INC EQUITY 30,365.000         75.200              2,458,170             2,283,448             

DOVER CORP EQUITY 67,737.000         126.250            7,130,357             8,551,796             

EDISON INTERNATIONAL EQUITY 219,147.000       62.820              13,702,784           13,766,815           

EDWARDS LIFESCIENCES CORP EQUITY 70,558.000         91.230              5,243,538             6,437,006             

ELECTRONIC ARTS INC EQUITY 19,085.000         143.600            2,384,999             2,740,606             

EMERSON ELECTRIC CO EQUITY 45,163.000         80.370              2,802,926             3,629,750             

ENTERGY CORP EQUITY 27,798.000         99.840              2,756,914             2,775,352             

EQUINIX INC EQUITY 5,674.000           714.180            4,066,010             4,052,257             

EXELON CORP EQUITY 75,656.000         42.220              3,044,728             3,194,196             

FMC CORP EQUITY 37,064.000         114.930            3,907,242             4,259,766             

FACEBOOK INC EQUITY 67,723.000         273.160            10,781,870           18,499,215           

FASTENAL CO EQUITY 294,383.000       48.830              10,113,152           14,374,722           

FIRST REPUBLIC BANK/CA EQUITY 12,443.000         146.930            1,282,695             1,828,250             

FIRSTENERGY CORP EQUITY 150,881.000       30.610              4,625,992             4,618,467             

GENERAL MOTORS CO EQUITY 426,611.000       41.640              15,431,746           17,764,082           

GILEAD SCIENCES INC EQUITY 199,367.000       58.260              13,140,967           11,615,121           

GLOBAL PAYMENTS INC EQUITY 26,438.000         215.420            4,567,430             5,695,274             

GOLDMAN SACHS GROUP INC/THE EQUITY 27,796.000         263.710            5,610,899             7,330,083             

HP INC EQUITY 549,334.000       24.590              9,259,119             13,508,123           

HALLIBURTON CO EQUITY 157,527.000       18.900              3,088,942             2,977,260             

HARTFORD FINANCIAL SERVICES GR EQUITY 139,926.000       48.980              5,538,103             6,853,575             

HASBRO INC EQUITY 65,917.000         93.540              5,654,276             6,165,876             

HILTON WORLDWIDE HOLDINGS INC EQUITY 16,603.000         111.260            1,830,881             1,847,250             

HONEYWELL INTERNATIONAL INC EQUITY 50,664.000         212.700            9,093,684             10,776,233           

HOST HOTELS & RESORTS INC EQUITY 96,433.000         14.630              1,073,376             1,410,815             

INTEL CORP EQUITY 402,960.000       49.820              21,022,813           20,075,467           

INTERNATIONAL BUSINESS MACHINE EQUITY 167,504.000       125.880            22,748,598           21,085,404           

INTERPUBLIC GROUP OF COS INC/T EQUITY 148,287.000       23.520              2,564,650             3,487,710             

INTUIT INC EQUITY 54,983.000         379.850            13,375,416           20,885,293           

INTUITIVE SURGICAL INC EQUITY 11,338.000         818.100            4,108,430             9,275,618             

IQVIA HOLDINGS INC EQUITY 25,028.000         179.170            4,258,557             4,484,267             

JPMORGAN CHASE & CO EQUITY 205,767.000       127.070            20,951,557           26,146,813           

JACOBS ENGINEERING GROUP INC EQUITY 21,681.000         108.960            1,925,019             2,362,362             

JOHNSON & JOHNSON EQUITY 23,454.000         157.380            2,619,083             3,691,191             

KANSAS CITY SOUTHERN EQUITY 22,050.000         204.130            3,780,666             4,501,067             

KELLOGG CO EQUITY 83,281.000         62.230              5,382,361             5,182,577             

KINDER MORGAN INC EQUITY 115,334.000       13.670              1,406,071             1,576,616             

KRAFT HEINZ CO/THE EQUITY 125,211.000       34.660              3,647,026             4,339,813             

LAM RESEARCH CORP EQUITY 9,568.000           472.270            3,175,232             4,518,679             

LAS VEGAS SANDS CORP EQUITY 52,986.000         59.600              2,442,501             3,157,966             

ESTEE LAUDER COS INC/THE EQUITY 26,456.000         266.190            5,079,337             7,042,323             

(c)

Intech Investment Management

Identity of issue, borrower, lessor or similar party 
Description of investment including maturity date, 

rate of interest, collateral, par or maturity value Cost Current ValueShares/Par Price
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LEGGETT & PLATT INC EQUITY 61,634.000         44.300              2,269,202             2,730,386             

LEIDOS HOLDINGS INC EQUITY 96,577.000         105.120            8,976,515             10,152,174           

LENNAR CORP EQUITY 17,116.000         76.230              1,190,142             1,304,753             

LOCKHEED MARTIN CORP EQUITY 26,118.000         354.980            9,263,223             9,271,368             

LOWE'S COS INC EQUITY 16,181.000         160.510            1,623,747             2,597,212             

MARTIN MARIETTA MATERIALS INC EQUITY 11,070.000         283.970            2,719,940             3,143,548             

MCDONALD'S CORP EQUITY 78,157.000         214.580            15,405,570           16,770,929           

MICROSOFT CORP EQUITY 307,332.000       222.420            25,623,788           68,356,783           

MID-AMERICA APARTMENT COMMUNIT EQUITY 14,148.000         126.690            1,711,230             1,792,410             

MOODY'S CORP EQUITY 6,439.000           290.240            1,874,320             1,868,855             

MORGAN STANLEY EQUITY 18,538.000         68.530              919,465                1,270,409             

NRG ENERGY INC EQUITY 185,481.000       37.550              6,010,080             6,964,812             

NETFLIX INC EQUITY 37,970.000         540.730            11,830,016           20,531,518           

NEWELL BRANDS INC EQUITY 60,533.000         21.230              1,029,312             1,285,116             

NEWMONT CORP EQUITY 98,550.000         59.890              3,977,278             5,902,160             

NIKE INC EQUITY 119,337.000       141.470            12,019,589           16,882,605           

NORTONLIFELOCK INC EQUITY 113,483.000       20.780              2,263,514             2,358,177             

NVIDIA CORP EQUITY 24,314.000         522.200            2,087,117             12,696,771           

PINNACLE WEST CAPITAL CORP EQUITY 27,361.000         79.950              2,208,114             2,187,512             

T ROWE PRICE GROUP INC EQUITY 85,666.000         151.390            10,344,725           12,968,976           

PROCTER & GAMBLE CO/THE EQUITY 87,973.000         139.140            10,633,975           12,240,563           

PROGRESSIVE CORP/THE EQUITY 248,043.000       98.880              13,883,428           24,526,492           

QUALCOMM INC EQUITY 125,503.000       152.340            9,615,413             19,119,127           

RAYTHEON TECHNOLOGIES CORP EQUITY 237,637.000       71.510              16,080,952           16,993,422           

RESMED INC EQUITY 40,118.000         212.560            4,550,719             8,527,482             

ROCKWELL AUTOMATION INC EQUITY 20,537.000         250.810            4,794,694             5,150,885             

ROPER TECHNOLOGIES INC EQUITY 5,822.000           431.090            2,113,268             2,509,806             

SERVICENOW INC EQUITY 15,395.000         550.430            7,629,197             8,473,870             

SOUTHERN CO/THE EQUITY 42,530.000         61.430              2,423,915             2,612,618             

STARBUCKS CORP EQUITY 69,796.000         106.980            6,722,321             7,466,776             

SYNOPSYS INC EQUITY 3,388.000           259.240            374,690                878,305                

SYNCHRONY FINANCIAL EQUITY 126,458.000       34.710              3,466,674             4,389,357             

SYSCO CORP EQUITY 78,189.000         74.260              5,019,210             5,806,315             

TJX COS INC/THE EQUITY 86,826.000         68.290              4,984,764             5,929,348             

T-MOBILE US INC EQUITY 47,099.000         134.850            4,883,080             6,351,300             

TAKE-TWO INTERACTIVE SOFTWARE EQUITY 51,506.000         207.790            6,182,571             10,702,432           

TAPESTRY INC EQUITY 144,959.000       31.080              3,083,486             4,505,326             

TARGET CORP EQUITY 134,201.000       176.530            13,966,395           23,690,503           

TELEFLEX INC EQUITY 6,454.000           411.570            2,175,024             2,656,273             

TESLA INC EQUITY 12,739.000         705.670            8,424,944             8,989,530             

TEXAS INSTRUMENTS INC EQUITY 15,965.000         164.130            2,640,684             2,620,335             

TRANSDIGM GROUP INC EQUITY 39,052.000         618.850            17,187,658           24,167,330           

TWITTER INC EQUITY 204,420.000       54.150              6,977,021             11,069,343           

TYSON FOODS INC EQUITY 43,065.000         64.440              2,997,096             2,775,109             

UNION PACIFIC CORP EQUITY 8,599.000           208.220            1,121,240             1,790,484             

UNITED PARCEL SERVICE INC EQUITY 12,754.000         168.400            2,139,146             2,147,774             

UNITEDHEALTH GROUP INC EQUITY 14,666.000         350.680            2,178,214             5,143,073             

VF CORP EQUITY 41,149.000         85.410              2,782,595             3,514,536             

VERISIGN INC EQUITY 9,582.000           216.400            1,811,146             2,073,545             

VERTEX PHARMACEUTICALS INC EQUITY 29,563.000         236.340            7,859,390             6,986,919             

VISA INC EQUITY 8,284.000           218.730            629,569                1,811,959             

WALMART INC EQUITY 107,075.000       144.150            11,354,434           15,434,861           

WEST PHARMACEUTICAL SERVICES I EQUITY 14,203.000         283.310            3,916,607             4,023,852             

WESTERN DIGITAL CORP EQUITY 71,136.000         55.390              2,786,787             3,940,223             

WESTERN UNION CO/THE EQUITY 167,482.000       21.940              3,893,653             3,674,555             

WEYERHAEUSER CO EQUITY 46,561.000         33.530              1,429,786             1,561,190             

ZIMMER BIOMET HOLDINGS INC EQUITY 10,529.000         154.090            1,443,504             1,622,414             

ZOETIS INC EQUITY 81,364.000         165.500            10,425,176           13,465,742           

ACCENTURE PLC EQUITY 17,434.000         261.210            2,933,585             4,553,935             

EATON CORP PLC EQUITY 32,847.000         120.140            3,911,211             3,946,239             

EVEREST RE GROUP LTD EQUITY 32,057.000         234.090            6,689,305             7,504,223             

LINDE PLC EQUITY 28,529.000         263.510            6,025,726             7,517,677             

SEAGATE TECHNOLOGY PLC EQUITY 106,571.000       62.160              5,205,100             6,624,453             

STERIS PLC EQUITY 8,645.000           189.540            1,634,195             1,638,573             

TRANE TECHNOLOGIES PLC EQUITY 58,159.000         145.160            6,464,413             8,442,360             

WILLIS TOWERS WATSON PLC EQUITY 54,157.000         210.680            10,205,313           11,409,797           

LYONDELLBASELL INDUSTRIES NV EQUITY 27,781.000         91.660              1,759,170             2,546,406             
ROYAL CARIBBEAN CRUISES LTD EQUITY 103,326.000       74.690              6,397,047             7,717,419             

Total Intech Investment Management 978,763,980         1,370,445,563      
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Sutherland REIT Holdings, L.P. Equity 82,640,561           61,875,941           

AEA Investors Fund VII LP Limited Partnership 19,211,837           22,517,410           

Alcentra European Credit Opportunities Fund III SCSp Limited Partnership 103,808,897         107,342,045         

Apax X USC, L.P. Limited Partnership (4,592,346)            8,109,449             

Audax Private Equity V-A LP Limited Partnership 49,871,636           100,657,879         

Audax Private Equity VI-A LP Limited Partnership 25,767,059           42,421,934           

BlackRock Vesey Street Fund IV Limited Partnership 25,687,023           20,756,088           

Blackstone Infrastructure Partners V Feeder LP Limited Partnership 143,052,615         153,218,660         

Centerbridge Capital Partners II LP Limited Partnership 65,609,434           18,627,622           

Centerbridge Capital Partners III LP Limited Partnership 97,891,449           144,932,551         

Clayton, Dubilier & Rice Fund XI, L.P. Limited Partnership (944,372)               (944,372)               

Crescent Mezzanine Partners VIB LP Limited Partnership 15,333,256           21,359,651           

EIG Energy Fund XV-A LP Limited Partnership 54,468,099           27,254,172           

EIG Energy Fund XVI LP Limited Partnership 71,726,960           86,318,990           

EIG Energy Fund XVII LP Limited Partnership 68,632,802           56,925,875           

EIG Energy Global Private Debt Fund LP Limited Partnership 88,198,131           83,872,998           

EIG Project Fund 5A, LP Limited Partnership 4,776,476             4,875,863             

EnCap Energy Capital Fund IX LP Limited Partnership 100,360,491         51,088,946           

EnCap Energy Capital Fund VIII LP Limited Partnership 65,565,568           38,752,002           

EnCap Energy Capital Fund X LP Limited Partnership 103,855,229         114,066,547         

EnCap Energy Capital Fund XI LP Limited Partnership 43,793,949           32,723,182           

EnerVest Energy Institutional Fund XIV-A, LP Limited Partnership 91,639,909           91,639,909           

EnTrust Activist Managers LP Limited Partnership 10,412,696           13,674,962           

FS Equity Partners VIII LP Limited Partnership 34,593,264           34,542,727           

General Atlantic Investment Limited Partnership 110,054,215         196,663,389         

Genstar Capital Partners IX LP Limited Partnership 40,702,982           60,360,349           

Genstar Capital Partners VI LP Limited Partnership 13,134,175           49,490,452           

Genstar Capital Partners VII LP Limited Partnership 28,363,227           139,375,986         

Genstar Capital Partners VIII LP Limited Partnership 82,456,800           172,490,896         

GI Partners Fund IV L.P. Limited Partnership 48,949,168           123,569,231         

GI Partners Fund V L.P. Limited Partnership 90,022,780           132,620,421         

GI Partners Fund VI L.P. Limited Partnership (948,041)               (948,041)               

Goldpoint (NYLCAP) Mezz Partners III PF LP Limited Partnership 31,568,266           22,712,471           

Goldpoint Select Manager Fund II LP Limited Partnership 32,711,503           32,700,154           

Goldpoint Select Manager Fund III LP Limited Partnership 61,175,950           90,528,650           

Goldpoint Select Manager Fund IV LP Limited Partnership 48,997,293           70,946,909           

Greenbriar Equity Fund III LP Limited Partnership 39,978,695           87,933,299           

Greenbriar Equity Fund IV LP Limited Partnership 50,668,660           82,763,647           

Grosvenor Opportunistic Multi-Credit LP Limited Partnership 131,226,475         151,914,290         

Hamilton Lane Capital Opportunities Fund LP Limited Partnership 31,138,105           18,487,728           

HarbourVest Dover Street VII Fund LP Limited Partnership 17,632,204           7,470,160             

HarbourVest Dover Street VIII Fund LP Limited Partnership 21,448,416           38,528,473           

Harvest Partners VIII LP Limited Partnership 78,139,039           97,867,428           

IFM Global Infrastructure (US) LP Limited Partnership 746,443,942         1,139,678,307      

Innovatus Flagship I LP Limited Partnership 33,643,389           47,772,139           

Innovatus LifeSciences Lending I LP Limited Partnership 52,297,685           59,665,731           

Insight Partners Opportunities Fund 1 LP Limited Partnership (16,304)                 (16,304)                 

KPS Special Situations Fund V LP Limited Partnership 9,284,889             9,411,014             

Landmark Equity Partners XIII LP Limited Partnership 456,396                357,725                

Landmark Equity Partners XIV LP Limited Partnership 19,845,438           16,726,916           

Lone Star Fund IX (US) LP Limited Partnership 46,350,967           48,667,355           

Lone Star Fund VII (US) LP Limited Partnership 4,778,677             1,166,728             

Lone Star Fund VIII (US) LP Limited Partnership 90,260,220           37,019,066           

Limited Partnerships and Other Private Equity

Identity of issue, borrower, lessor or similar party 
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Lone Star Fund X (US) LP Limited Partnership 107,223,528         137,163,946         

Lone Star Fund XI (US) LP Limited Partnership 4,247,578             3,762,894             

Lone Star Real Estate Fund III (US) LP Limited Partnership 7,054,528             4,926,420             

Lone Star Real Estate Fund IV (US) LP Limited Partnership 21,934,232           23,521,862           

Lone Star Residential Mortgage Fund I (US) LP Limited Partnership 11,039,561           10,027,885           

MacKay High Yield Active Core Fund Limited Partnership 2,950,253             3,832,757             

MC Credit Fund I LP Limited Partnership 62,257,664           66,206,540           

MD Sass Government Agency Portable Alpha LP Limited Partnership 508,414,418         516,045,164         

Monarch Capital Partners III LP Limited Partnership 22,244,897           29,923,292           

Monarch Capital Partners Offshore II LP Limited Partnership 949,927                232,404                

Monarch Capital Partners Offshore III LP Limited Partnership 33,344,260           39,857,847           

Oaktree Enhanced Income Fund (Parallel) LP Limited Partnership 5,279,773             2,642,761             

Oaktree Enhanced Income Fund II (Parallel) LP Limited Partnership 4,957,879             2,353,540             

Oaktree Enhanced Income III (Parallel) LP Limited Partnership 93,626,531           87,169,287           

Oaktree Middle-Market Direct Lending (Parallel 2) LP Limited Partnership 105,600,150         106,221,363         

Oaktree Special Situations Fund LP Limited Partnership 65,943,105           77,981,759           

Onex Partners V LP Limited Partnership 16,891,711           26,055,307           

Pantheon Global Secondary Fund IV LP Limited Partnership 12,159,364           13,787,073           

Pantheon USA Fund VIII LP Limited Partnership 53,577,850           58,705,812           

Partners Group Emerging Markets 2011 LP Limited Partnership 56,800,882           110,263,817         

Partners Group Secondary 2008 LP Limited Partnership 23,158,767           7,884,369             

Pomona Capital VIII LP Limited Partnership (812,417)               13,123,749           

Selene Residential Mortgage Opportunity Fund II LP Limited Partnership 12,530,200           21,789,696           

Summit Partners Growth Equity Fund IX-A LP Limited Partnership 100,342,504         197,511,199         

Summit Partners Growth Equity Fund X-B LP Limited Partnership 54,615,458           65,485,416           

TA Subordinated Debt IV LP Limited Partnership 40,957,632           52,126,396           

Thoma Bravo Credit Fund II Feeder LP Limited Partnership 86,283,546           89,695,786           

Thoma Bravo Fund XII L.P. Limited Partnership 70,654,172           148,949,582         

Thoma Bravo Fund XIII L.P. Limited Partnership 79,670,999           121,166,536         

Trilantic Capital Partners V (North America) LP Limited Partnership 46,223,460           57,784,382           

Trilantic Capital Partners VI (North America) LP Limited Partnership 28,685,715           36,983,841           

UBS (Archmore) International Infrastructure (US Tax Exempt) Limited Partnership 187,397,077         134,126,757         

WCTPT Choice LP Limited Partnership 173,403,705         257,401,313         

Whiteoak WCTPT Evergreen Fund LP Limited Partnership 262,011,922         227,467,772         

Windjammer Senior Equity V LP Limited Partnership 26,855,754           30,874,237           

WP COREalpha Private Equity  Partners Co-Investment IV LP Limited Partnership 6,995,439             17,917,379           

WP COREalpha Private Equity Partners II LP Limited Partnership 8,661,533             13,456,975           

WP COREalpha Private Equity Partners III LP Limited Partnership 6,512,183             44,613,565           

WP COREalpha Private Equity Partners IV LP Limited Partnership 15,439,235           43,919,426           

WP COREalpha Private Equity Partners V LP Limited Partnership 43,822,797           74,456,638           

WP COREalpha Private Equity Partners VI LP Limited Partnership 20,865,293           26,171,780           

WP Global HC Innovative Partners LP Limited Partnership 155,609,999         227,089,539         

Yucaipa American Alliance (Parallel) Fund I LP Limited Partnership 25,217,369           2,975,972             

Yucaipa American Alliance (Parallel) Fund II LP Limited Partnership 37,018,136           79,763,787           

Ares Multi-Credit Fund, LLC Other Private Equity 237,204,828         246,310,910         

Audax Senior Debt (WCTPT) LLC Other Private Equity 269,338,664         262,455,148         

Forest Investment Advisors (FIA) New Growth LLC Other Private Equity 405,760,888         532,968,600         

Hancock Western Farmland LLC Other Private Equity 312,677,833         349,403,139         

Home Partners of America Other Private Equity 152,075,000         234,124,009         

JPMorgan US Corporate Finance Instl Investors IV LLC Other Private Equity 45,497,870           56,413,196           

JPMorgan US Corporate Finance Instl Investors V LLC Other Private Equity 59,160,191           82,718,040           

JPMorgan Venture Capital Instl Investors IV LLC Other Private Equity 11,394,174           24,697,590           

JPMorgan Venture Capital Instl Investors V LLC Other Private Equity 17,455,875           32,953,014           
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MacKay Shields Defensive Bond Arbitrage Fund. Ltd. Other private equity 29,874,465           33,621,180           

Perella Weinberg ABV Opportunity Offshore Fund III Other Private Equity 115,208,651         75,926,115           

TCP Direct Lending Fund VIII-T, LLC Other Private Equity 141,440,382         139,550,342         

Waterfall Victoria ERISA Fund Other Private Equity 95,557,362           112,441,442         

Total Limited Partnership and Other Private Equity 7,923,390,586      9,769,536,147      
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EB TEMP INV FD COMMON COMMINGLED TRUST FUNDS 16,898,900.950    1.000                     16,898,901           16,898,901           
CASH - BROKER CASH & CASH EQUIVALENTS -                       1.000                     934,233                 934,233                 
AT&T INC CORPORATE DEBT 700,000.000         121.344                 690,669                 849,408                 
AT&T INC 144A CORPORATE DEBT 1,624,000.000      100.147                 1,393,105             1,626,387             
ABBVIE INC CORPORATE DEBT 1,015,000.000      125.382                 1,010,564             1,272,627             
AERCAP IRELAND CAPITAL DAC / A CORPORATE DEBT 325,000.000         101.257                 338,813                 329,085                 
AERCAP IRELAND CAPITAL DAC / A CORPORATE DEBT 198,000.000         103.446                 197,444                 204,823                 
ALEXANDRIA REAL ESTATE EQUITIE CORPORATE DEBT 535,000.000         114.422                 534,246                 612,158                 
ALIMENTATION COUCHE-TARD 144A CORPORATE DEBT 1,360,000.000      103.358                 1,321,430             1,405,669             
ALLIANT INSURANCE 4/18 CORPORATE DEBT 1,327,974.700      98.333                   1,312,662             1,305,837             
ALLIED UNIVERSAL HOLDCO L 144A CORPORATE DEBT 695,000.000         106.630                 703,519                 741,079                 
ALLY FINANCIAL INC CORPORATE DEBT 340,000.000         109.575                 336,573                 372,555                 
AMERICAN AIRLINES 2015-2 CLASS CORPORATE DEBT 1,038,658.155      92.900                   1,043,851             964,913                 
AMERICAN AIRLINES 2013-2 CLASS CORPORATE DEBT 1,642,494.850      95.287                   1,333,962             1,565,084             
AMERICAN CREDIT ACCEP 2 C 144A CORPORATE DEBT 1,430,000.000      106.036                 1,468,640             1,516,315             
AMERICAN INTERNATIONAL GROUP I CORPORATE DEBT 320,000.000         118.713                 318,806                 379,882                 
AMERICAN TOWER CORP CORPORATE DEBT 1,160,000.000      108.736                 1,156,555             1,261,338             
ANHEUSER-BUSCH INBEV WORLDWIDE CORPORATE DEBT 260,000.000         113.869                 259,740                 296,059                 
ANHEUSER-BUSCH INBEV WORLDWIDE CORPORATE DEBT 1,755,000.000      123.490                 1,843,032             2,167,250             
ARAMARK SERVICES INC 144A CORPORATE DEBT 692,000.000         106.875                 692,890                 739,575                 
ARCELORMITTAL SA CORPORATE DEBT 855,000.000         112.355                 852,563                 960,635                 
ASHTEAD CAPITAL INC 144A CORPORATE DEBT 780,000.000         109.484                 780,000                 853,975                 
AUTONATION INC CORPORATE DEBT 1,225,000.000      120.333                 1,372,414             1,474,079             
AVIS BUDGET RENTAL C 2A A 144A CORPORATE DEBT 555,000.000         103.909                 528,090                 576,695                 
AVIS BUDGET RENTAL C 2A A 144A CORPORATE DEBT 735,000.000         108.350                 732,763                 796,373                 
AVIS BUDGET RENTAL C 1A A 144A CORPORATE DEBT 525,000.000         103.199                 524,826                 541,795                 
AVIS BUDGET RENTAL C 2A A 144A CORPORATE DEBT 825,000.000         101.876                 826,524                 840,477                 
AVOLON HOLDINGS FUNDING L 144A CORPORATE DEBT 1,145,000.000      101.967                 1,143,637             1,167,522             
BAE SYSTEMS PLC 144A CORPORATE DEBT 285,000.000         104.342                 280,830                 297,375                 
BAT CAPITAL CORP CORPORATE DEBT 750,000.000         104.304                 767,415                 782,280                 
TRUIST FINANCIAL CORP CORPORATE DEBT 1,100,000.000      109.856                 1,098,306             1,208,416             
BP CAPITAL MARKETS PLC CORPORATE DEBT 1,170,000.000      111.570                 1,170,000             1,305,369             
BWAY 3/17 TLB CORPORATE DEBT 1,327,800.530      96.375                   1,305,471             1,279,668             
BX TRUST 2019-OC11 OC11 A 144A CORPORATE DEBT 610,000.000         109.504                 637,853                 667,974                 
BX TRUST 2019-OC11 OC11 B 144A CORPORATE DEBT 379,000.000         109.802                 389,255                 416,150                 
BX TRUST 2019-OC11 OC11 C 144A CORPORATE DEBT 1,020,000.000      106.059                 1,049,441             1,081,802             
BX TRUST 2018-BILT BILT A 144A CORPORATE DEBT 1,130,000.000      97.994                   1,059,470             1,107,332             
BX COMMERCIAL MORT VIV3 B 144A CORPORATE DEBT 405,000.000         106.082                 425,088                 429,632                 
BANCO SANTANDER MEXICO SA 144A CORPORATE DEBT 900,000.000         114.886                 900,000                 1,033,974             
BANCO BTG PACTUAL SA/CAYM 144A CORPORATE DEBT 630,000.000         106.876                 626,441                 673,319                 
BANK OF AMERICA CORP CORPORATE DEBT 195,000.000         152.136                 220,404                 296,665                 
BANK OF AMERICA CORP CORPORATE DEBT 595,000.000         113.846                 603,248                 677,384                 
BANK OF AMERICA CORP CORPORATE DEBT 1,085,000.000      117.783                 1,085,000             1,277,946             
BANK OF AMERICA CORP CORPORATE DEBT 650,000.000         106.207                 650,000                 690,346                 
BANK OF AMERICA CORP CORPORATE DEBT 1,215,000.000      104.190                 1,259,591             1,265,909             
BANK 2019-BNK21 BN21 A5 CORPORATE DEBT 1,245,000.000      110.705                 1,282,319             1,378,277             
BARCLAYS PLC CORPORATE DEBT 940,000.000         104.393                 939,821                 981,294                 
BAUSCH HEALTH COS INC 144A CORPORATE DEBT 435,000.000         107.250                 440,940                 466,538                 
BAUSCH HEALTH COS INC 144A CORPORATE DEBT 575,000.000         108.625                 575,000                 624,594                 
TRUIST BANK CORPORATE DEBT 810,000.000         105.814                 810,000                 857,093                 
BENCHMARK 2019-B12 MORT B12 A5 CORPORATE DEBT 1,180,000.000      112.798                 1,215,397             1,331,016             
BENCHMARK 2020-B18 MORT B18 AM CORPORATE DEBT 890,000.000         104.876                 916,699                 933,396                 
BERRY GLOBAL INC 144A CORPORATE DEBT 77,000.000           107.419                 73,920                   82,713                   
BIOGEN INC CORPORATE DEBT 290,000.000         103.693                 288,233                 300,710                 
BNP PARIBAS SA 144A CORPORATE DEBT 1,000,000.000      109.123                 1,000,000             1,091,230             
BOYD GAMING CORP 144A CORPORATE DEBT 252,000.000         111.219                 253,073                 280,272                 
BP CAPITAL MARKETS AMERICA INC CORPORATE DEBT 345,000.000         102.673                 339,287                 354,222                 
BRASKEM NETHERLANDS FINAN 144A CORPORATE DEBT 750,000.000         105.270                 742,463                 789,525                 
BRAZILIAN GOVERNMENT INTERNATI CORPORATE DEBT 1,196,000.000      112.001                 1,283,874             1,339,532             
SKY LTD 144A CORPORATE DEBT 340,000.000         111.329                 342,907                 378,519                 
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BROADRIDGE FINANCIAL SOLUTIONS CORPORATE DEBT 860,000.000         109.538                 857,566                 942,027                 
BROADCOM INC CORPORATE DEBT 825,000.000         109.195                 823,878                 900,859                 
BUILDERS FIRSTSOURCE INC 144A CORPORATE DEBT 1,015,000.000      108.312                 936,538                 1,099,367             
BX TRUST 2018-GW GW A 144A CORPORATE DEBT 780,000.000         98.307                   719,269                 766,795                 
CF HIPPOLYTA LLC 1 A1 144A CORPORATE DEBT 920,975.582         101.862                 923,911                 938,124                 
CF HIPPOLYTA LLC 1 A2 144A CORPORATE DEBT 470,041.900         101.277                 469,822                 476,044                 
CK HUTCHISON INTERNATIONA 144A CORPORATE DEBT 925,000.000         110.201                 920,294                 1,019,359             
CNH INDUSTRIAL CAPITAL LLC CORPORATE DEBT 535,000.000         109.693                 533,400                 586,858                 
COMM 2014-CCRE20 MORTG CR20 A3 CORPORATE DEBT 730,000.000         106.669                 775,996                 778,684                 
CNOOC FINANCE 2013 LTD CORPORATE DEBT 665,000.000         104.316                 661,223                 693,702                 
CVS PASS-THROUGH TRUST 144A CORPORATE DEBT 1,620,985.740      121.288                 1,787,753             1,966,061             
CVS HEALTH CORP CORPORATE DEBT 410,000.000         126.698                 401,857                 519,462                 
CVS HEALTH CORP CORPORATE DEBT 1,530,000.000      100.582                 1,527,491             1,538,905             
CALIFORNIA INSTITUTE OF TECHNO CORPORATE DEBT 813,000.000         113.553                 810,943                 923,186                 
CAPITAL ONE MULTI-ASSET A3 A3 CORPORATE DEBT 740,000.000         106.936                 739,803                 791,326                 
CEDAR FAIR LP CORPORATE DEBT 900,000.000         102.955                 905,550                 926,595                 
CEDAR FAIR LP / CANADA'S 144A CORPORATE DEBT 581,000.000         104.250                 581,000                 605,693                 
EMDEON 3/17 COV-LITE TLB CORPORATE DEBT 892,953.430         99.450                   893,827                 888,042                 
CHASE HOME LENDIN ATR1 A4 144A CORPORATE DEBT 105,589.470         100.324                 107,289                 105,932                 
CHASE HOME LENDIN ATR2 A3 144A CORPORATE DEBT 127,718.127         102.723                 129,155                 131,196                 
CINTAS CORP NO 2 CORPORATE DEBT 800,000.000         115.218                 796,928                 921,744                 
CITIGROUP INC CORPORATE DEBT 200,000.000         141.759                 230,310                 283,518                 
CITIGROUP INC CORPORATE DEBT 1,530,000.000      105.749                 1,569,015             1,617,960             
CITIGROUP INC CORPORATE DEBT 465,000.000         113.371                 465,000                 527,175                 
CITIGROUP INC CORPORATE DEBT 900,000.000         110.131                 900,000                 991,179                 
COMCAST CORP CORPORATE DEBT 590,000.000         139.714                 691,970                 824,313                 
COMCAST CORP CORPORATE DEBT 535,000.000         114.888                 534,342                 614,651                 
COMCAST CORP CORPORATE DEBT 260,000.000         123.135                 259,852                 320,151                 
COMMONWEALTH EDISON CO CORPORATE DEBT 700,000.000         128.012                 694,302                 896,084                 
COMMSCOPE TECHNOLOGIES LL 144A CORPORATE DEBT 1,207,000.000      98.500                   1,091,603             1,188,895             
CONNECTICUT LIGHT AND POWER CO CORPORATE DEBT 485,000.000         129.488                 498,301                 628,017                 
CONSTELLATION BRANDS INC CORPORATE DEBT 1,115,000.000      114.818                 1,195,212             1,280,221             
CONSTELLATION BRANDS INC CORPORATE DEBT 665,000.000         114.443                 664,395                 761,046                 
CORP NACIONAL DEL COBRE D 144A CORPORATE DEBT 675,000.000         108.089                 673,961                 729,601                 
CORP NACIONAL DEL COBRE D 144A CORPORATE DEBT 650,000.000         112.977                 648,804                 734,351                 
CREDIT SUISSE GROUP AG 144A CORPORATE DEBT 385,000.000         105.227                 385,000                 405,124                 
CREDIT SUISSE GROUP AG 144A CORPORATE DEBT 590,000.000         100.490                 590,000                 592,891                 
CYRUSONE LP / CYRUSONE FINANCE CORPORATE DEBT 675,000.000         107.573                 673,036                 726,118                 
DELL INTERNATIONAL LLC / 144A CORPORATE DEBT 737,000.000         118.084                 779,396                 870,279                 
DELL INTERNATIONAL LLC / 144A CORPORATE DEBT 1,537,000.000      122.595                 1,765,253             1,884,285             
DELTA AIR LINES INC 144A CORPORATE DEBT 1,015,000.000      115.455                 1,016,719             1,171,868             
DELL INTERNATIONAL LLC / 144A CORPORATE DEBT 460,000.000         147.888                 568,383                 680,285                 
WALT DISNEY CO/THE CORPORATE DEBT 720,000.000         158.032                 1,003,450             1,137,830             
DUKE ENERGY PROGRESS LLC CORPORATE DEBT 985,000.000         116.158                 980,942                 1,144,156             
KINDER MORGAN INC CORPORATE DEBT 1,500,000.000      144.569                 1,886,250             2,168,535             
ENTERPRISE PRODUCTS OPERATING CORPORATE DEBT 665,000.000         110.850                 665,389                 737,153                 
ENTERPRISE PRODUCTS OPERATING CORPORATE DEBT 170,000.000         117.480                 169,646                 199,716                 
EQUINIX INC CORPORATE DEBT 775,000.000         106.902                 775,000                 828,491                 
EVERGY KANSAS CENTRAL INC CORPORATE DEBT 870,000.000         117.738                 866,442                 1,024,321             
EXPEDIA GROUP INC CORPORATE DEBT 1,385,000.000      104.074                 1,374,266             1,441,425             
EXPEDIA GROUP INC 144A CORPORATE DEBT 205,000.000         115.910                 205,000                 237,616                 
EXPEDIA GROUP INC 144A CORPORATE DEBT 490,000.000         106.571                 489,618                 522,198                 
FLIR SYSTEMS INC CORPORATE DEBT 695,000.000         104.961                 700,497                 729,479                 
FREMF 2013-K33 MORT K33 B 144A GOVERNMENT AGENCY 1,067,000.000      106.121                 1,094,674             1,132,311             
FREMF 2015-K721 MO K721 B 144A GOVERNMENT AGENCY 860,000.000         104.030                 891,791                 894,658                 
FREMF 2016-K54 MORT K54 B 144A GOVERNMENT AGENCY 1,320,000.000      110.805                 1,348,150             1,462,626             
FREMF 2016-K55 MORT K55 B 144A GOVERNMENT AGENCY 150,000.000         111.936                 158,871                 167,904                 
FREMF 2013-K27 MORT K27 B 144A GOVERNMENT AGENCY 230,000.000         104.954                 240,027                 241,394                 
FREMF 2013-K35 MORT K35 B 144A GOVERNMENT AGENCY 395,000.000         107.814                 420,256                 425,865                 
FANNIE MAE CONNECTICUT C04 1M2 GOVERNMENT AGENCY 454,761.300         106.697                 481,194                 485,217                 
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FANNIE MAE CONNECTICUT C04 1M2 GOVERNMENT AGENCY 916,714.393         104.085                 709,452                 954,162                 
FANNIE MAE CONNECTICUT C05 2M2 GOVERNMENT AGENCY 1,348,082.391      104.128                 1,376,565             1,403,731             
FANNIE MAE CONNECTICUT C06 1M2 GOVERNMENT AGENCY 703,311.912         104.695                 744,293                 736,332                 
FANNIE MAE CONNECTICUT C07 2M2 GOVERNMENT AGENCY 1,289,820.781      104.186                 1,296,841             1,343,813             
FHLMC   POOL #G0-8854 GOVERNMENT AGENCY 590,672.454         110.509                 619,191                 652,746                 
FHLMC   POOL #G0-8578 GOVERNMENT AGENCY 452,639.202         111.632                 488,850                 505,290                 
FHLMC   POOL #G6-1680 GOVERNMENT AGENCY 338,533.520         105.091                 321,660                 355,768                 
FHLMC   POOL #G6-1720 GOVERNMENT AGENCY 447,234.080         107.904                 437,660                 482,583                 
FHLMC   POOL #G6-1722 GOVERNMENT AGENCY 735,687.660         106.076                 713,387                 780,388                 
FHLMC   POOL #G6-1723 GOVERNMENT AGENCY 307,701.300         110.861                 302,413                 341,121                 
FHLMC   POOL #G6-1724 GOVERNMENT AGENCY 406,063.940         110.384                 398,260                 448,230                 
FHLMC   POOL #G6-1725 GOVERNMENT AGENCY 418,379.310         109.266                 410,665                 457,146                 
FHLMC   POOL #G6-1726 GOVERNMENT AGENCY 377,923.890         108.673                 370,484                 410,701                 
FHLMC   POOL #G6-1762 GOVERNMENT AGENCY 266,476.910         110.055                 269,350                 293,271                 
FHLMC   POOL #G6-1763 GOVERNMENT AGENCY 273,910.950         109.571                 276,821                 300,127                 
FHLMC   POOL #G6-1764 GOVERNMENT AGENCY 746,527.830         108.664                 750,027                 811,207                 
FHLMC   POOL #G6-1766 GOVERNMENT AGENCY 323,927.790         109.525                 325,244                 354,782                 
FHLMC   POOL #G6-1767 GOVERNMENT AGENCY 305,663.890         114.685                 318,750                 350,551                 
FHLMC   POOL #G6-1768 GOVERNMENT AGENCY 278,972.680         113.179                 290,524                 315,738                 
FHLMC   POOL #G6-1769 GOVERNMENT AGENCY 1,217,751.320      112.204                 1,266,842             1,366,366             
FHLMC   POOL #G6-1770 GOVERNMENT AGENCY 132,934.940         112.205                 138,211                 149,160                 
FHLMC   POOL #G6-1771 GOVERNMENT AGENCY 771,378.570         112.397                 801,752                 867,006                 
FHLMC   POOL #G6-1772 GOVERNMENT AGENCY 393,681.070         116.121                 418,532                 457,146                 
FHLMC   POOL #QA-6355 GOVERNMENT AGENCY 666,593.740         105.545                 705,652                 703,556                 
FHLMC   POOL #QB-7147 GOVERNMENT AGENCY 445,000.000         105.835                 469,266                 470,966                 
FHLMC   POOL #RA-3049 GOVERNMENT AGENCY 764,841.805         103.888                 790,536                 794,579                 
FHLMC   POOL #RA-3266 GOVERNMENT AGENCY 1,853,819.243      104.697                 1,915,661             1,940,893             
FNMA GTD REMIC P/T 13-77 CY GOVERNMENT AGENCY 783,000.000         108.522                 775,659                 849,727                 
FNMA GTD REMIC P/T 19-13 PE GOVERNMENT AGENCY 739,203.990         106.731                 734,613                 788,960                 
FNMA GTD REMIC P/T 20-78 TI GOVERNMENT AGENCY 2,572,986.140      10.595                   259,711                 272,608                 
FHLMC MULTICLASS MTG 4869 BA GOVERNMENT AGENCY 953,793.120         103.798                 966,865                 990,018                 
FHLMC MULTICLASS MTG 4877 BE GOVERNMENT AGENCY 1,066,559.693      105.427                 1,092,858             1,124,442             
FHLMC MULTICLASS MTG 4888 BA GOVERNMENT AGENCY 420,544.487         104.628                 431,252                 440,007                 
FHLMC MULTICLASS MTG 4908 BD GOVERNMENT AGENCY 752,693.446         102.596                 776,949                 772,233                 
FHLMC MULTICLASS MTG 4926 BP GOVERNMENT AGENCY 2,055,000.000      106.337                 2,138,818             2,185,225             
FHLMC MULTICLASS MTG 4958 DL GOVERNMENT AGENCY 1,736,726.240      106.441                 1,860,672             1,848,589             
FHLMC MULTICLASS MTG 4993 D GOVERNMENT AGENCY 955,000.000         103.480                 988,910                 988,234                 
FREDDIE MAC STRUCTURED HQA1 M3 GOVERNMENT AGENCY 530,933.799         105.932                 372,981                 562,429                 
FREDDIE MAC STRUCTURED DNA2 M3 GOVERNMENT AGENCY 680,067.238         104.049                 651,164                 707,603                 
FREDDIE MAC STRUCTURED HQA3 M3 GOVERNMENT AGENCY 815,873.000         103.612                 571,111                 845,342                 
FREDDIE MAC STRUCTURED DNA4 M3 GOVERNMENT AGENCY 706,019.380         103.518                 654,833                 730,857                 
FNMA    POOL #0AL9859 GOVERNMENT AGENCY 1,405,419.894      104.977                 1,339,760             1,475,368             
FNMA    POOL #0BF0209 GOVERNMENT AGENCY 713,063.834         108.753                 721,309                 775,478                 
FNMA    POOL #0BM1258 GOVERNMENT AGENCY 275,155.950         110.948                 280,401                 305,280                 
FNMA    POOL #0BM3322 GOVERNMENT AGENCY 483,696.110         107.782                 465,180                 521,337                 
FNMA    POOL #0BM4480 GOVERNMENT AGENCY 694,362.200         108.730                 691,216                 754,980                 
FNMA    POOL #0BM4481 GOVERNMENT AGENCY 781,747.580         110.349                 780,160                 862,651                 
FNMA    POOL #0BM4482 GOVERNMENT AGENCY 451,714.730         109.622                 459,831                 495,179                 
FNMA    POOL #0BM4492 GOVERNMENT AGENCY 299,665.550         108.739                 305,565                 325,853                 
FNMA    POOL #0BM3818 GOVERNMENT AGENCY 826,841.530         107.143                 805,266                 885,903                 
FNMA    POOL #0BM4331 GOVERNMENT AGENCY 471,154.770         108.798                 484,406                 512,607                 
FNMA    POOL #0BM4551 GOVERNMENT AGENCY 133,186.760         114.587                 139,003                 152,615                 
FNMA    POOL #0BM4599 GOVERNMENT AGENCY 423,338.550         113.034                 440,437                 478,517                 
FNMA    POOL #0BM4600 GOVERNMENT AGENCY 212,530.820         112.172                 220,717                 238,400                 
FNMA    POOL #0BM4699 GOVERNMENT AGENCY 230,458.040         109.900                 232,925                 253,273                 
FNMA    POOL #0BM4748 GOVERNMENT AGENCY 1,296,534.460      108.293                 1,274,453             1,404,056             
FNMA    POOL #0BM4818 GOVERNMENT AGENCY 308,332.550         110.830                 305,008                 341,725                 
FNMA    POOL #0BM4819 GOVERNMENT AGENCY 286,442.000         109.235                 282,638                 312,895                 
FNMA    POOL #0BM4798 GOVERNMENT AGENCY 235,161.720         117.085                 253,093                 275,339                 
FNMA    POOL #0BM4803 GOVERNMENT AGENCY 388,448.354         106.799                 371,393                 414,859                 
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FNMA    POOL #0BM4820 GOVERNMENT AGENCY 371,326.040         108.641                 366,278                 403,412                 
FNMA    POOL #0BM4853 GOVERNMENT AGENCY 118,140.580         109.907                 118,768                 129,845                 
FNMA    POOL #0BM4854 GOVERNMENT AGENCY 363,942.820         112.172                 376,226                 408,242                 
FNMA    POOL #0BM4910 GOVERNMENT AGENCY 920,646.930         112.085                 949,993                 1,031,907             
FNMA    POOL #0BM4911 GOVERNMENT AGENCY 112,848.970         116.097                 118,985                 131,014                 
FNMA    POOL #0BM4912 GOVERNMENT AGENCY 102,489.530         120.114                 111,233                 123,104                 
FNMA    POOL #0BN5890 GOVERNMENT AGENCY 332,080.750         107.705                 339,864                 357,668                 
FNMA    POOL #0BP5843 GOVERNMENT AGENCY 767,561.130         105.507                 795,985                 809,831                 
FNMA    POOL #0FM2614 GOVERNMENT AGENCY 1,187,362.800      106.861                 1,236,527             1,268,828             
FNMA    POOL #0FM3126 GOVERNMENT AGENCY 1,056,465.380      105.019                 1,116,552             1,109,489             
FNMA    POOL #0FM4959 GOVERNMENT AGENCY 277,130.530         103.888                 288,216                 287,905                 
FNMA    POOL #0FM4966 GOVERNMENT AGENCY 647,898.010         105.890                 683,381                 686,059                 
FIRST HORIZON CORP CORPORATE DEBT 805,000.000         111.719                 801,933                 899,338                 
FISERV INC CORPORATE DEBT 220,000.000         112.018                 219,985                 246,440                 
FLOWSERVE CORP CORPORATE DEBT 1,085,000.000      106.744                 1,082,461             1,158,172             
FORD CREDIT FLOORPLAN MAST 4 A CORPORATE DEBT 545,000.000         117.846                 550,120                 642,261                 
FORD CREDIT FLOORPLAN MAST 3 A CORPORATE DEBT 950,000.000         103.655                 917,270                 984,723                 
FORD CREDIT FLOORPLAN MAST 4 A CORPORATE DEBT 880,000.000         106.821                 809,325                 940,025                 
FORD CREDIT AUTO OWNE 1 A 144A CORPORATE DEBT 690,000.000         105.419                 690,045                 727,391                 
FORD MOTOR CO CORPORATE DEBT 920,000.000         112.551                 920,000                 1,035,469             
FORD MOTOR CO CORPORATE DEBT 920,000.000         122.601                 920,000                 1,127,929             
FORD MOTOR CREDIT CO LLC CORPORATE DEBT 315,000.000         103.216                 321,722                 325,130                 
FORD MOTOR CREDIT CO LLC CORPORATE DEBT 345,000.000         101.750                 344,821                 351,038                 
FORD MOTOR CREDIT CO LLC CORPORATE DEBT 820,000.000         105.057                 820,000                 861,467                 
SEASONED LOANS STRUCTURED 1 A1 CORPORATE DEBT 610,709.950         106.030                 625,835                 647,536                 
FREMF 2015-K720 MO K720 B 144A CORPORATE DEBT 475,000.000         103.338                 482,626                 490,856                 
ALLY FINANCIAL INC CORPORATE DEBT 1,635,000.000      146.787                 2,160,786             2,399,967             
GS MORTGAGE SECURITIES GC40 A4 CORPORATE DEBT 841,000.000         113.132                 866,196                 951,440                 
GS MORTGAGE SECURITIES GC42 A4 CORPORATE DEBT 500,000.000         111.668                 514,996                 558,340                 
GALTON FUNDING MORT 2 A51 144A CORPORATE DEBT 615,000.000         105.394                 652,741                 648,173                 
GAZPROM PJSC VIA GAZ CAPI 144A CORPORATE DEBT 650,000.000         146.943                 817,245                 955,130                 
GB TRUST 2020-FLIX FLIX C 144A CORPORATE DEBT 600,000.000         100.449                 600,000                 602,694                 
GB TRUST 2020-FLIX FLIX D 144A CORPORATE DEBT 800,000.000         100.695                 800,000                 805,560                 
GENERAL ELECTRIC CO CORPORATE DEBT 670,000.000         114.289                 668,935                 765,736                 
GENERAL ELECTRIC CO CORPORATE DEBT 725,000.000         118.221                 722,956                 857,102                 
GENERAL ELECTRIC CO CORPORATE DEBT 960,000.000         121.615                 946,469                 1,167,504             
GENERAL MOTORS CO CORPORATE DEBT 295,000.000         121.297                 294,702                 357,826                 
GENERAL MOTORS FINANCIAL CO IN CORPORATE DEBT 1,500,000.000      101.076                 1,514,627             1,516,140             
GENERAL MOTORS FINANCIAL CO IN CORPORATE DEBT 645,000.000         103.533                 643,904                 667,788                 
GENERAL MOTORS FINANCIAL CO IN CORPORATE DEBT 360,000.000         109.649                 359,838                 394,736                 
GLENCORE FUNDING LLC 144A CORPORATE DEBT 1,240,000.000      102.878                 1,233,788             1,275,687             
GOLDMAN SACHS GROUP INC/THE CORPORATE DEBT 465,000.000         153.016                 570,180                 711,524                 
GOLDMAN SACHS GROUP INC/THE CORPORATE DEBT 5,000.000             114.120                 5,120                     5,706                     
GOLDMAN SACHS GROUP INC/THE CORPORATE DEBT 1,000,000.000      112.264                 995,664                 1,122,640             
GRAHAM PACKAGING CO INC 144A CORPORATE DEBT 430,000.000         110.500                 444,117                 475,150                 
GRUPO TELEVISA SAB CORPORATE DEBT 515,000.000         126.741                 510,549                 652,716                 
HSBC HOLDINGS PLC CORPORATE DEBT 495,000.000         115.475                 495,000                 571,601                 
HANESBRANDS INC 144A CORPORATE DEBT 413,000.000         108.625                 411,968                 448,621                 
HANESBRANDS INC 144A CORPORATE DEBT 580,000.000         105.802                 581,088                 613,652                 
L3HARRIS TECHNOLOGIES INC CORPORATE DEBT 225,000.000         130.708                 228,413                 294,093                 
L3HARRIS TECHNOLOGIES INC CORPORATE DEBT 525,000.000         138.264                 568,407                 725,886                 
HARTFORD FINANCIAL SERVIC 144A CORPORATE DEBT 1,375,000.000      89.165                   1,368,125             1,226,019             
HAWAII HOTEL TRUST MAUI A 144A CORPORATE DEBT 490,000.000         99.122                   486,589                 485,698                 
HEALTH CARE SERVICE CORP 144A CORPORATE DEBT 735,000.000         108.169                 728,407                 795,042                 
HERC HOLDINGS INC 144A CORPORATE DEBT 755,000.000         106.000                 756,006                 800,300                 
HESS MIDSTREAM OPERATIONS 144A CORPORATE DEBT 200,000.000         104.000                 186,250                 208,000                 
HILTON DOMESTIC OPERATING CO I CORPORATE DEBT 720,000.000         109.250                 770,131                 786,600                 
HILTON DOMESTIC OPERATING 144A CORPORATE DEBT 450,000.000         106.250                 451,056                 478,125                 
HILTON GRAND VACATIO AA A 144A CORPORATE DEBT 560,016.011         104.660                 559,980                 586,113                 
HILTON GRAND VACATIO AA B 144A CORPORATE DEBT 305,083.352         107.438                 305,078                 327,775                 
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HOME DEPOT INC/THE CORPORATE DEBT 335,000.000         119.007                 331,174                 398,673                 
HOWMET AEROSPACE INC CORPORATE DEBT 809,000.000         117.000                 809,000                 946,530                 
HUDSON YARDS 2019- 30HY A 144A CORPORATE DEBT 600,000.000         113.092                 617,953                 678,552                 
HUNTSMAN INTERNATIONAL LLC CORPORATE DEBT 778,000.000         115.217                 769,427                 896,388                 
IHS MARKIT LTD CORPORATE DEBT 1,175,000.000      121.486                 1,168,209             1,427,461             
INTEL CORP CORPORATE DEBT 130,000.000         139.556                 129,856                 181,423                 
INTERCONTINENTAL EXCHANGE INC CORPORATE DEBT 635,000.000         102.571                 630,682                 651,324                 
INTERNATIONAL LEASE FINANCE CO CORPORATE DEBT 990,000.000         108.050                 1,132,313             1,069,695             
IRON MOUNTAIN INC 144A CORPORATE DEBT 141,000.000         105.500                 136,770                 148,755                 
IRON MOUNTAIN INC 144A CORPORATE DEBT 780,000.000         106.237                 780,000                 828,649                 
JBS USA LUX SA / JBS USA 144A CORPORATE DEBT 520,000.000         114.876                 521,094                 597,355                 
JP MORGAN MORTGAGE T 5 A4 144A CORPORATE DEBT 45,476.830           100.216                 46,308                   45,575                   
JPMORGAN CHASE & CO CORPORATE DEBT 325,000.000         154.849                 408,496                 503,259                 
JP MORGAN CHASE COMMERC C16 A4 CORPORATE DEBT 930,000.000         108.603                 986,339                 1,010,008             
JPMORGAN CHASE & CO CORPORATE DEBT 145,000.000         114.108                 146,731                 165,457                 
JPMORGAN CHASE & CO CORPORATE DEBT 1,650,000.000      103.631                 1,650,000             1,709,912             
JPMORGAN CHASE & CO CORPORATE DEBT 1,340,000.000      106.153                 1,340,000             1,422,450             
JPMORGAN CHASE & CO CORPORATE DEBT 495,000.000         109.659                 495,000                 542,812                 
JPMORGAN CHASE & CO CORPORATE DEBT 835,000.000         106.148                 835,000                 886,336                 
JP MORGAN CHASE COM AON A 144A CORPORATE DEBT 1,145,000.000      106.895                 1,187,745             1,223,948             
JBS INVESTMENTS II GMBH 144A CORPORATE DEBT 240,000.000         107.970                 244,219                 259,128                 
JP MORGAN MORTGAGE T 1 A3 144A CORPORATE DEBT 155,709.790         103.125                 155,442                 160,576                 
JPMORGAN CHASE & CO CORPORATE DEBT 1,400,000.000      103.250                 1,318,731             1,445,500             
KRAFT HEINZ FOODS CO CORPORATE DEBT 458,000.000         121.224                 457,783                 555,206                 
KRAFT HEINZ FOODS CO 144A CORPORATE DEBT 419,000.000         107.736                 419,000                 451,414                 
KRONOS ACQUISITION HOLDIN 144A CORPORATE DEBT 1,005,000.000      104.321                 1,026,650             1,048,426             
LAS VEGAS SANDS CORP CORPORATE DEBT 820,000.000         107.009                 816,843                 877,474                 
LENNAR CORP CORPORATE DEBT 454,000.000         118.180                 469,346                 536,537                 
LEVEL 3 11/19 COV-LITE TLB CORPORATE DEBT 354,194.230         98.229                   353,309                 347,921                 
LLOYDS BANKING GROUP PLC CORPORATE DEBT 2,221,000.000      114.373                 2,247,319             2,540,224             
MPLX LP CORPORATE DEBT 745,000.000         104.801                 744,352                 780,767                 
MVW OWNER TRUST 2019 1A A 144A CORPORATE DEBT 658,242.068         103.768                 668,836                 683,045                 
MVW 2019-2 LLC 2A A 144A CORPORATE DEBT 820,159.127         102.862                 819,885                 843,632                 
MVW 2020-1 LLC 1A B 144A CORPORATE DEBT 363,203.720         102.522                 363,154                 372,364                 
MACY'S INC 144A CORPORATE DEBT 1,270,000.000      111.050                 1,288,748             1,410,335             
MARATHON PETROLEUM CORP CORPORATE DEBT 320,000.000         111.480                 319,530                 356,736                 
MARATHON PETROLEUM CORP CORPORATE DEBT 640,000.000         108.583                 639,622                 694,931                 
MARATHON PETROLEUM CORP CORPORATE DEBT 695,000.000         114.556                 693,645                 796,164                 
MARKEL CORP CORPORATE DEBT 1,960,000.000      106.362                 1,951,082             2,084,695             
MARRIOTT INTERNATIONAL INC/MD CORPORATE DEBT 1,520,000.000      106.696                 1,550,613             1,621,779             
MASSMUTUAL GLOBAL FUNDING 144A CORPORATE DEBT 1,320,000.000      112.384                 1,317,307             1,483,469             
MATCH GROUP HOLDINGS II L 144A CORPORATE DEBT 77,000.000           104.000                 75,845                   80,080                   
BANK OF AMERICA CORP CORPORATE DEBT 840,000.000         145.653                 972,075                 1,223,485             
ORBIA ADVANCE CORP SAB DE 144A CORPORATE DEBT 625,000.000         110.600                 622,335                 691,250                 
MILEAGE PLUS HOLDINGS LLC 144A CORPORATE DEBT 835,000.000         107.500                 831,447                 897,625                 
MORGAN STANLEY CORPORATE DEBT 95,000.000           119.533                 103,016                 113,556                 
MORGAN STANLEY CORPORATE DEBT 455,000.000         117.899                 473,486                 536,440                 
MORGAN STANLEY CORPORATE DEBT 1,630,000.000      105.537                 1,626,333             1,720,253             
NCR CORP 144A CORPORATE DEBT 468,000.000         110.750                 444,878                 518,310                 
NCR CORP 144A CORPORATE DEBT 872,000.000         105.500                 872,908                 919,960                 
NXP BV / NXP FUNDING LLC 144A CORPORATE DEBT 570,000.000         113.402                 568,564                 646,391                 
NYU LANGONE HOSPITALS CORPORATE DEBT 650,000.000         104.638                 650,000                 680,147                 
NAVIENT PRIVATE EDUC HA B 144A CORPORATE DEBT 535,000.000         101.797                 547,226                 544,614                 
NAVIENT PRIVATE EDUC FA B 144A CORPORATE DEBT 550,000.000         100.612                 549,676                 553,366                 
NESTLE HOLDINGS INC 144A CORPORATE DEBT 1,620,000.000      112.305                 1,615,513             1,819,341             
NEW YORK ST THRUWAY AUTH CORPORATE DEBT 200,000.000         108.418                 200,000                 216,836                 
NISOURCE INC CORPORATE DEBT 1,240,000.000      113.393                 1,239,802             1,406,073             
ALTICE FRANCE SA/FRANCE 144A CORPORATE DEBT 1,818,000.000      105.250                 1,894,283             1,913,445             
NVIDIA CORP CORPORATE DEBT 745,000.000         121.309                 743,078                 903,752                 
NUTRITION & BIOSCIENCES I 144A CORPORATE DEBT 825,000.000         103.002                 824,984                 849,767                 
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ONE BRYANT PARK TRU OBP A 144A CORPORATE DEBT 1,090,000.000      106.911                 1,090,000             1,165,330             
OWENS-BROCKWAY GLASS CONT 144A CORPORATE DEBT 1,170,000.000      108.250                 1,172,625             1,266,525             
PFS FINANCING CORP A B 144A CORPORATE DEBT 800,000.000         100.970                 799,967                 807,760                 
PFS FINANCING CORP B B 144A CORPORATE DEBT 370,000.000         100.836                 369,972                 373,093                 
PERFORMANCE FOOD GROUP IN 144A CORPORATE DEBT 1,509,000.000      105.500                 1,445,981             1,591,995             
PPL ELECTRIC UTILITIES CORP CORPORATE DEBT 950,000.000         124.512                 940,405                 1,182,864             
PACIFIC GAS AND ELECTRIC CO CORPORATE DEBT 650,000.000         99.391                   645,899                 646,042                 
PEACHTREE CORNERS FUNDING 144A CORPORATE DEBT 665,000.000         110.882                 665,000                 737,365                 
PEPSICO INC CORPORATE DEBT 405,000.000         126.893                 402,870                 513,917                 
PETROBRAS GLOBAL FINANCE BV CORPORATE DEBT 845,000.000         124.250                 829,030                 1,049,913             
PETROLEOS MEXICANOS CORPORATE DEBT 1,550,000.000      93.750                   1,545,363             1,453,125             
PLAINS ALL AMERICAN PIPELINE L CORPORATE DEBT 535,000.000         107.505                 533,898                 575,152                 
QVC INC CORPORATE DEBT 965,000.000         103.615                 965,000                 999,885                 
REALOGY 1/18 TLB CORPORATE DEBT 1,274,519.670      98.071                   1,193,831             1,249,934             
RELIANCE STANDARD LIFE GL 144A CORPORATE DEBT 1,000,000.000      103.719                 998,320                 1,037,190             
REYNOLDS GROUP ISSUER INC 144A CORPORATE DEBT 15,000.000           101.230                 14,962                   15,185                   
NATWEST GROUP PLC CORPORATE DEBT 70,000.000           114.286                 74,110                   80,000                   
NATWEST GROUP PLC CORPORATE DEBT 590,000.000         120.175                 590,000                 709,033                 
NATWEST GROUP PLC CORPORATE DEBT 1,090,000.000      108.537                 1,090,000             1,183,053             
SABINE PASS LIQUEFACTION 144A CORPORATE DEBT 645,000.000         118.528                 643,349                 764,506                 
SANTANDER REVOLVING A A A 144A CORPORATE DEBT 455,000.000         106.309                 454,940                 483,706                 
CHARLES SCHWAB CORP/THE CORPORATE DEBT 970,000.000         111.375                 970,000                 1,080,338             
SEALED AIR CORP 144A CORPORATE DEBT 975,000.000         104.875                 1,004,250             1,022,531             
SIERRA TIMESHARE 202 2A C 144A CORPORATE DEBT 873,594.272         103.096                 881,871                 900,641                 
SIERRA TIMESHARE 201 3A A 144A CORPORATE DEBT 403,612.705         102.353                 403,006                 413,110                 
DELTA AIR LINES INC / SKY 144A CORPORATE DEBT 485,000.000         106.886                 488,113                 518,397                 
DELTA AIR LINES INC / SKY 144A CORPORATE DEBT 335,000.000         109.151                 335,000                 365,656                 
SMITHFIELD FOODS INC 144A CORPORATE DEBT 500,000.000         101.375                 477,430                 506,875                 
SMITHFIELD FOODS INC 144A CORPORATE DEBT 775,000.000         100.884                 772,551                 781,851                 
SMITHFIELD FOODS INC 144A CORPORATE DEBT 850,000.000         105.808                 840,123                 899,368                 
SOCIETE GENERALE SA 144A CORPORATE DEBT 1,130,000.000      106.037                 1,130,000             1,198,218             
SOUTHERN CALIFORNIA EDISON CO CORPORATE DEBT 560,000.000         117.460                 582,333                 657,776                 
SOUTHERN CALIFORNIA GAS CO CORPORATE DEBT 240,000.000         110.636                 245,086                 265,526                 
SOUTHWESTERN ELECTRIC POWER CO CORPORATE DEBT 955,000.000         108.452                 905,474                 1,035,717             
SPRINT CORP CORPORATE DEBT 570,000.000         115.780                 628,425                 659,946                 
SPRINT SPECTRUM CO LLC / 144A CORPORATE DEBT 153,750.000         100.940                 154,459                 155,195                 
SPRINT SPECTRUM CO LLC / 144A CORPORATE DEBT 650,000.000         108.309                 653,519                 704,009                 
STARBUCKS CORP CORPORATE DEBT 505,000.000         131.915                 504,111                 666,171                 
STERICYCLE INC 144A CORPORATE DEBT 125,000.000         102.750                 125,000                 128,438                 
T-MOBILE USA INC 144A CORPORATE DEBT 440,000.000         123.339                 438,130                 542,692                 
TEMPO ACQUISITION 5/17 CORPORATE DEBT 849,630.100         99.125                   850,692                 842,196                 
TEVA PHARMACEUTICAL FINANCE NE CORPORATE DEBT 1,363,000.000      96.126                   1,188,861             1,310,197             
TEXTRON FINANCIAL CORP 144A CORPORATE DEBT 1,170,000.000      73.000                   947,700                 854,100                 
TOLL BROTHERS FINANCE CORP CORPORATE DEBT 399,000.000         111.000                 388,028                 442,890                 
TOLL BROTHERS FINANCE CORP CORPORATE DEBT 655,000.000         108.000                 609,760                 707,400                 
TOTAL CAPITAL INTERNATIONAL SA CORPORATE DEBT 1,020,000.000      108.376                 1,020,000             1,105,435             
TRUGREEN 10/20 TL CORPORATE DEBT 595,000.000         100.375                 589,050                 597,231                 
TRUIST FINANCIAL CORP CORPORATE DEBT 985,000.000         110.001                 985,000                 1,083,510             
TYSON FOODS INC CORPORATE DEBT 1,270,000.000      115.027                 1,265,517             1,460,843             
UNITED AIRLINES 2020-1 CLASS A CORPORATE DEBT 585,000.000         107.889                 585,350                 631,148                 
MEXICO GOVERNMENT INTERNATIONA CORPORATE DEBT 2,255,000.000      102.400                 2,255,000             2,309,120             
U S TREASURY BOND US TREASURIES 310,000.000         151.023                 427,366                 468,171                 
U S TREASURY BOND US TREASURIES 4,490,000.000      151.227                 5,328,089             6,790,092             
U S TREASURY BOND US TREASURIES 185,000.000         151.766                 260,610                 280,767                 
U S TREASURY BOND US TREASURIES 1,680,000.000      119.254                 1,813,481             2,003,467             
U S TREASURY BOND US TREASURIES 9,040,000.000      99.625                   9,008,262             9,006,100             
U S TREASURY BOND US TREASURIES 535,000.000         98.875                   521,082                 528,981                 
US TREAS-CPI INFLAT US TREASURIES 5,625,305.100      117.510                 5,720,421             6,610,296             
US TREAS-CPI INFLAT US TREASURIES 1,721,951.200      116.293                 1,686,438             2,002,509             
US TREAS-CPI INFLAT US TREASURIES 1,816,629.750      111.544                 1,884,004             2,026,341             
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U S TREASURY NOTE US TREASURIES 1,840,000.000      99.930                   1,836,270             1,838,712             
U S TREASURY NOTE US TREASURIES 2,800,000.000      100.016                 2,798,578             2,800,448             
U S TREASURY NOTE US TREASURIES 2,700,000.000      99.570                   2,680,404             2,688,398             
U S TREASURY NOTE US TREASURIES 395,000.000         99.219                   391,544                 391,915                 
U S TREASURY NOTE US TREASURIES 1,370,000.000      99.672                   1,363,425             1,365,506             
UNIV OF CALIFORNIA CA RGTS MED CORPORATE DEBT 1,120,000.000      107.269                 1,120,000             1,201,413             
VALE OVERSEAS LTD CORPORATE DEBT 418,000.000         146.563                 468,683                 612,633                 
VALE OVERSEAS LTD CORPORATE DEBT 465,000.000         124.000                 499,706                 576,600                 
VALERO ENERGY CORP CORPORATE DEBT 555,000.000         133.019                 681,707                 738,255                 
VALERO ENERGY CORP CORPORATE DEBT 485,000.000         112.501                 481,280                 545,630                 
VERIZON COMMUNICATIONS INC CORPORATE DEBT 735,000.000         117.710                 733,611                 865,169                 
VERIZON COMMUNICATIONS IN 144A CORPORATE DEBT 459,000.000         100.661                 440,669                 462,034                 
VODAFONE GROUP PLC CORPORATE DEBT 705,000.000         123.856                 781,296                 873,185                 
VOYA FINANCIAL INC CORPORATE DEBT 490,000.000         114.373                 488,574                 560,428                 
WELLS FARGO BANK NA CORPORATE DEBT 105,000.000         142.263                 126,486                 149,376                 
WACHOVIA CORP CORPORATE DEBT 230,000.000         134.364                 252,121                 309,037                 
WEIBO CORP CORPORATE DEBT 495,000.000         104.440                 495,000                 516,978                 
WEIBO CORP CORPORATE DEBT 730,000.000         102.134                 725,160                 745,578                 
ANTHEM INC CORPORATE DEBT 1,500,000.000      138.678                 1,623,720             2,080,170             
WELLS FARGO COMMER 1745 A 144A CORPORATE DEBT 950,000.000         110.665                 947,428                 1,051,318             
WELLS FARGO COMMERC AUS A 144A CORPORATE DEBT 1,150,000.000      109.309                 1,165,759             1,257,054             
WENDY'S FUNDING LL 1A A2I 144A CORPORATE DEBT 752,699.999         105.953                 736,235                 797,508                 
WESTERN MIDSTREAM OPERATING LP CORPORATE DEBT 675,000.000         110.000                 675,748                 742,500                 
WILLIS NORTH AMERICA INC CORPORATE DEBT 740,000.000         109.412                 734,766                 809,649                 
WILLIS NORTH AMERICA INC CORPORATE DEBT 185,000.000         121.931                 207,923                 225,572                 
TRUGREEN 10/20 2ND LIEN TL CORPORATE DEBT 255,000.000         100.000                 249,900                 255,000                 
BANK OF AMERICA CORP PREFERRED SECURITIES 120,000.000         116.750                 120,000                 140,100                 
BANK OF AMERICA CORP PREFERRED SECURITIES 1,456,000.000      103.106                 1,383,304             1,501,223             
CITIGROUP INC PREFERRED SECURITIES 1,200,000.000      108.400                 1,215,000             1,300,800             
MORGAN STANLEY PREFERRED SECURITIES 1,215,000.000      99.280                   1,223,505             1,206,252             
WELLS FARGO & CO PREFERRED SECURITIES 890,000.000         106.125                 937,385                 944,513                 
WELLS FARGO & CO PREFERRED SECURITIES 500,000.000         113.375                 527,476                 566,875                 

Total MacKay Shields 329,110,233         355,416,401         
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EB TEMP INV FD COMMON COMMINGLED TRUST FUNDS 15,368,747.300    1.000                     15,368,747           15,368,747           
AT&T INC EQUITY 698,400.000         28.760                   22,063,486           20,085,984           
ABBOTT LABORATORIES EQUITY 155,300.000         109.490                 11,747,426           17,003,797           
ACCELERON PHARMA INC EQUITY 24,000.000           127.940                 2,984,947             3,070,560             
ACTIVISION BLIZZARD INC EQUITY 160,000.000         92.850                   12,978,627           14,856,000           
ADOBE INC EQUITY 51,200.000           500.120                 8,663,133             25,606,144           
AKAMAI TECHNOLOGIES INC EQUITY 86,700.000           104.990                 7,397,466             9,102,633             
ALBERTSONS COS INC EQUITY 47,300.000           17.580                   714,968                 831,534                 
ALLEGHANY CORP EQUITY 3,000.000             603.690                 1,868,726             1,811,070             
ALLSTATE CORP/THE EQUITY 18,900.000           109.930                 1,321,826             2,077,677             
ALPHABET INC-CL C EQUITY 2,119.000             1,751.880             847,552                 3,712,234             
ALPHABET INC-CL A EQUITY 15,000.000           1,752.640             8,573,802             26,289,600           
ALTRIA GROUP INC EQUITY 206,300.000         41.000                   8,451,428             8,458,300             
AMAZON.COM INC EQUITY 7,900.000             3,256.930             14,727,668           25,729,747           
AMEREN CORP EQUITY 127,700.000         78.060                   5,370,325             9,968,262             
AMERICAN ELECTRIC POWER CO INC EQUITY 61,600.000           83.270                   3,321,198             5,129,432             
AMERICAN TOWER CORP EQUITY 10,100.000           224.460                 2,318,682             2,267,046             
AMERICAN WATER WORKS CO INC EQUITY 64,700.000           153.470                 8,690,079             9,929,509             
AMERISOURCEBERGEN CORP EQUITY 30,300.000           97.760                   2,553,488             2,962,128             
AMGEN INC EQUITY 47,200.000           229.920                 10,839,693           10,852,224           
ANSYS INC EQUITY 32,700.000           363.800                 4,151,349             11,896,260           
APTARGROUP INC EQUITY 19,100.000           136.890                 2,416,515             2,614,599             
ASSURANT INC EQUITY 1,900.000             136.220                 240,398                 258,818                 
ATMOS ENERGY CORP EQUITY 18,200.000           95.430                   916,382                 1,736,826             
AUTOMATIC DATA PROCESSING INC EQUITY 77,700.000           176.200                 10,528,905           13,690,740           
AUTOZONE INC EQUITY 5,800.000             1,185.440             5,353,834             6,875,552             
AVANGRID INC EQUITY 5,800.000             45.450                   295,183                 263,610                 
BAXTER INTERNATIONAL INC EQUITY 64,600.000           80.240                   2,775,379             5,183,504             
BECTON DICKINSON AND CO EQUITY 33,357.000           250.220                 5,262,185             8,346,589             
BERKSHIRE HATHAWAY INC EQUITY 5,200.000             231.870                 1,202,732             1,205,724             
BIOGEN INC EQUITY 7,900.000             244.860                 2,293,480             1,934,394             
BOOKING HOLDINGS INC EQUITY 5,600.000             2,227.270             10,530,611           12,472,712           
BRISTOL-MYERS SQUIBB CO EQUITY 246,700.000         62.030                   14,705,760           15,302,801           
BROADRIDGE FINANCIAL SOLUTIONS EQUITY 1,900.000             153.200                 125,263                 291,080                 
BROADCOM INC EQUITY 46,400.000           437.850                 14,896,710           20,316,240           
BROWN & BROWN INC EQUITY 15,700.000           47.410                   266,001                 744,337                 
CBOE GLOBAL MARKETS INC EQUITY 22,400.000           93.120                   2,628,191             2,085,888             
CH ROBINSON WORLDWIDE INC EQUITY 98,000.000           93.870                   7,203,443             9,199,260             
CMS ENERGY CORP EQUITY 155,400.000         61.010                   6,317,079             9,480,954             
CABLE ONE INC EQUITY 4,800.000             2,227.720             5,675,043             10,693,056           
CADENCE DESIGN SYSTEMS INC EQUITY 119,100.000         136.430                 4,893,703             16,248,813           
CAMDEN PROPERTY TRUST EQUITY 2,000.000             99.920                   186,047                 199,840                 
CASEY'S GENERAL STORES INC EQUITY 33,600.000           178.620                 4,996,264             6,001,632             
CERNER CORP EQUITY 92,700.000           78.480                   6,760,906             7,275,096             
CHARLES RIVER LABORATORIES INT EQUITY 14,900.000           249.860                 3,124,805             3,722,914             
CHARTER COMMUNICATIONS INC EQUITY 23,600.000           661.550                 12,417,747           15,612,580           
CHEMED CORP EQUITY 18,600.000           532.610                 6,209,411             9,906,546             
CHURCH & DWIGHT CO INC EQUITY 25,700.000           87.230                   1,999,040             2,241,811             
CIRRUS LOGIC INC EQUITY 45,700.000           82.200                   3,362,459             3,756,540             
CITRIX SYSTEMS INC EQUITY 78,800.000           130.100                 8,656,757             10,251,880           
CLEAN HARBORS INC EQUITY 21,700.000           76.100                   1,616,319             1,651,370             
CLOROX CO/THE EQUITY 53,200.000           201.920                 7,069,985             10,742,144           
CLOUDFLARE INC EQUITY 300.000                 75.990                   24,549                   22,797                   
COCA-COLA CO/THE EQUITY 107,100.000         54.840                   5,336,605             5,873,364             
COLGATE-PALMOLIVE CO EQUITY 149,800.000         85.510                   9,980,094             12,809,398           
COMCAST CORP EQUITY 100,700.000         52.400                   4,315,469             5,276,680             
CONSOLIDATED EDISON INC EQUITY 95,300.000           72.270                   6,415,689             6,887,331             
COOPER COS INC/THE EQUITY 23,900.000           363.320                 5,013,364             8,683,348             
COPART INC EQUITY 79,000.000           127.250                 6,852,170             10,052,750           
COSTCO WHOLESALE CORP EQUITY 45,600.000           376.780                 13,553,488           17,181,168           
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COSTAR GROUP INC EQUITY 11,100.000           924.280                 7,096,465             10,259,508           
DTE ENERGY CO EQUITY 72,100.000           121.410                 5,955,213             8,753,661             
DANAHER CORP EQUITY 33,700.000           222.140                 2,187,291             7,486,118             
DOLLAR GENERAL CORP EQUITY 50,000.000           210.300                 10,160,675           10,515,000           
DOMINION ENERGY INC EQUITY 24,500.000           75.200                   2,035,336             1,842,400             
ECHOSTAR CORP EQUITY 88,400.000           21.190                   2,812,691             1,873,196             
ECOLAB INC EQUITY 46,500.000           216.360                 8,678,000             10,060,740           
ELECTRONIC ARTS INC EQUITY 83,400.000           143.600                 10,581,639           11,976,240           
ENTERGY CORP EQUITY 1,600.000             99.840                   155,819                 159,744                 
EPAM SYSTEMS INC EQUITY 28,000.000           358.350                 8,344,096             10,033,800           
EQUINIX INC EQUITY 7,400.000             714.180                 4,730,576             5,284,932             
EQUITY COMMONWEALTH EQUITY 5,600.000             27.280                   188,731                 152,768                 
EQUITY LIFESTYLE PROPERTIES IN EQUITY 20,800.000           63.360                   521,426                 1,317,888             
ERIE INDEMNITY CO EQUITY 13,600.000           245.600                 3,112,216             3,340,160             
EVERGY INC EQUITY 25,200.000           55.510                   1,581,227             1,398,852             
EVERSOURCE ENERGY EQUITY 67,500.000           86.510                   5,513,990             5,839,425             
EXELON CORP EQUITY 104,300.000         42.220                   3,815,372             4,403,546             
EXPEDITORS INTERNATIONAL OF WA EQUITY 105,200.000         95.110                   7,566,481             10,005,572           
FACEBOOK INC EQUITY 95,700.000           273.160                 16,587,454           26,141,412           
FAIR ISAAC CORP EQUITY 21,200.000           511.040                 8,445,771             10,834,048           
FEDEX CORP EQUITY 23,900.000           259.620                 6,647,746             6,204,918             
F5 NETWORKS INC EQUITY 11,900.000           175.940                 1,711,708             2,093,686             
FLOWERS FOODS INC EQUITY 260,300.000         22.630                   5,346,782             5,890,589             
FORTINET INC EQUITY 36,700.000           148.530                 4,930,030             5,451,051             
ARTHUR J GALLAGHER & CO EQUITY 116,000.000         123.710                 5,102,642             14,350,360           
GENERAL MILLS INC EQUITY 119,600.000         58.800                   6,183,400             7,032,480             
GROCERY OUTLET HOLDING CORP EQUITY 100,600.000         39.250                   3,772,175             3,948,550             
HANOVER INSURANCE GROUP INC/TH EQUITY 10,100.000           116.920                 641,124                 1,180,892             
HAWAIIAN ELECTRIC INDUSTRIES I EQUITY 116,200.000         35.390                   4,705,892             4,112,318             
JACK HENRY & ASSOCIATES INC EQUITY 6,600.000             161.990                 1,044,371             1,069,134             
HERSHEY CO/THE EQUITY 75,100.000           152.330                 7,517,298             11,439,983           
HILL-ROM HOLDINGS INC EQUITY 20,200.000           97.970                   1,139,386             1,978,994             
HOME DEPOT INC/THE EQUITY 56,500.000           265.620                 7,940,319             15,007,530           
HORMEL FOODS CORP EQUITY 190,000.000         46.610                   8,550,146             8,855,900             
HUMANA INC EQUITY 16,800.000           410.270                 5,937,364             6,892,536             
JB HUNT TRANSPORT SERVICES INC EQUITY 67,000.000           136.650                 7,117,090             9,155,550             
IDACORP INC EQUITY 44,700.000           96.030                   4,717,918             4,292,541             
INCYTE CORP EQUITY 15,100.000           86.980                   1,481,211             1,313,398             
INTEL CORP EQUITY 160,500.000         49.820                   9,203,422             7,996,110             
INTERCONTINENTAL EXCHANGE INC EQUITY 71,200.000           115.290                 6,485,323             8,208,648             
INTUIT INC EQUITY 51,600.000           379.850                 3,699,287             19,600,260           
INTUITIVE SURGICAL INC EQUITY 6,600.000             818.100                 4,208,440             5,399,460             
IQVIA HOLDINGS INC EQUITY 1,100.000             179.170                 151,114                 197,087                 
JOHNSON & JOHNSON EQUITY 140,000.000         157.380                 13,478,645           22,033,200           
KELLOGG CO EQUITY 78,300.000           62.230                   5,323,073             4,872,609             
KROGER CO/THE EQUITY 318,700.000         31.760                   10,439,496           10,121,912           
LABORATORY CORP OF AMERICA HOL EQUITY 4,400.000             203.550                 589,909                 895,620                 
LANDSTAR SYSTEM INC EQUITY 38,000.000           134.660                 4,064,884             5,117,080             
ESTEE LAUDER COS INC/THE EQUITY 11,500.000           266.190                 1,502,153             3,061,185             
LIFE STORAGE INC EQUITY 2,400.000             119.390                 241,816                 286,536                 
ELI LILLY AND CO EQUITY 115,100.000         168.840                 8,753,191             19,433,484           
MARKEL CORP EQUITY 5,200.000             1,033.300             5,419,340             5,373,160             
MARSH & MCLENNAN COS INC EQUITY 108,600.000         117.000                 4,589,295             12,706,200           
MASTERCARD INC EQUITY 20,200.000           356.940                 2,324,495             7,210,188             
MCCORMICK & CO INC/MD EQUITY 35,200.000           95.600                   2,640,247             3,365,120             
MCKESSON CORP EQUITY 33,200.000           173.920                 4,599,399             5,774,144             
MERCK & CO INC EQUITY 219,000.000         81.800                   12,858,731           17,914,200           
MERCURY GENERAL CORP EQUITY 44,800.000           52.210                   2,677,535             2,339,008             
METTLER-TOLEDO INTERNATIONAL I EQUITY 3,100.000             1,139.680             3,108,379             3,533,008             
MICROSOFT CORP EQUITY 124,100.000         222.420                 5,486,123             27,602,322           

Western Conference of Teamsters Pension Plan 
Form 5500 – Schedule H – Line 4i 

Schedule of Assets Held at End of Year 
December 31, 2020 

EIN 91-6145047 
Plan Number 001 



(a) (b) (d) (e)

Martingale Large Cap

(c)
Identity of issue, borrower, lessor or similar party 

Description of investment including maturity date, 
rate of interest, collateral, par or maturity value Cost Current ValueShares/Par Price

MID-AMERICA APARTMENT COMMUNIT EQUITY 56,447.000           126.690                 4,966,446             7,151,270             
MONDELEZ INTERNATIONAL INC EQUITY 117,400.000         58.470                   5,026,522             6,864,378             
MONOLITHIC POWER SYSTEMS INC EQUITY 33,700.000           366.230                 7,923,102             12,341,951           
MORNINGSTAR INC EQUITY 600.000                 231.570                 49,827                   138,942                 
MOTOROLA SOLUTIONS INC EQUITY 50,900.000           170.060                 3,698,932             8,656,054             
NEWMARKET CORP EQUITY 7,500.000             398.290                 3,144,401             2,987,175             
NEWMONT CORP EQUITY 220,600.000         59.890                   8,486,496             13,211,734           
NEXTERA ENERGY INC EQUITY 189,600.000         77.150                   6,212,188             14,627,640           
NISOURCE INC EQUITY 2,700.000             22.940                   79,553                   61,938                   
NVIDIA CORP EQUITY 3,400.000             522.200                 1,354,013             1,775,480             
OLD DOMINION FREIGHT LINE INC EQUITY 47,800.000           195.180                 7,349,019             9,329,604             
OLLIE'S BARGAIN OUTLET HOLDING EQUITY 43,000.000           81.770                   3,807,472             3,516,110             
ORACLE CORP EQUITY 278,300.000         64.690                   11,763,233           18,003,227           
PRA HEALTH SCIENCES INC EQUITY 14,100.000           125.440                 1,354,275             1,768,704             
PEPSICO INC EQUITY 132,600.000         148.300                 12,210,199           19,664,580           
PFIZER INC EQUITY 474,900.000         36.810                   15,553,713           17,481,069           
PHILIP MORRIS INTERNATIONAL IN EQUITY 6,800.000             82.790                   540,085                 562,972                 
PINNACLE WEST CAPITAL CORP EQUITY 88,100.000           79.950                   7,993,175             7,043,595             
PROCTER & GAMBLE CO/THE EQUITY 154,600.000         139.140                 14,381,587           21,511,044           
PROGRESSIVE CORP/THE EQUITY 145,500.000         98.880                   5,559,396             14,387,040           
PROLOGIS INC EQUITY 99,528.000           99.660                   6,081,518             9,918,960             
PUBLIC SERVICE ENTERPRISE GROU EQUITY 119,800.000         58.300                   7,138,166             6,984,340             
PUBLIC STORAGE EQUITY 41,600.000           230.930                 9,773,124             9,606,688             
REALPAGE INC EQUITY 9,200.000             87.240                   579,735                 802,608                 
REGENERON PHARMACEUTICALS INC EQUITY 13,900.000           483.110                 7,897,287             6,715,229             
REPLIGEN CORP EQUITY 22,100.000           191.630                 3,427,095             4,235,023             
REPUBLIC SERVICES INC EQUITY 119,500.000         96.300                   4,328,238             11,507,850           
RESMED INC EQUITY 48,200.000           212.560                 8,457,857             10,245,392           
ROPER TECHNOLOGIES INC EQUITY 3,900.000             431.090                 1,624,199             1,681,251             
ROYAL GOLD INC EQUITY 60,600.000           106.360                 4,944,074             6,445,416             
S&P GLOBAL INC EQUITY 10,500.000           328.730                 1,991,924             3,451,665             
SALESFORCE.COM INC EQUITY 5,600.000             222.530                 1,043,504             1,246,168             
SCHNEIDER NATIONAL INC EQUITY 80,500.000           20.700                   1,878,700             1,666,350             
SEABOARD CORP EQUITY 100.000                 3,031.000             449,955                 303,100                 
SEAGEN INC EQUITY 33,600.000           175.140                 5,329,249             5,884,704             
SERVICENOW INC EQUITY 11,200.000           550.430                 6,031,891             6,164,816             
SILGAN HOLDINGS INC EQUITY 19,500.000           37.080                   634,840                 723,060                 
SKYWORKS SOLUTIONS INC EQUITY 12,100.000           152.880                 1,666,469             1,849,848             
J M SMUCKER CO/THE EQUITY 70,300.000           115.600                 8,642,450             8,126,680             
SOUTHERN CO/THE EQUITY 56,900.000           61.430                   2,941,067             3,495,367             
SPROUTS FARMERS MARKET INC EQUITY 96,000.000           20.100                   2,582,745             1,929,600             
STERICYCLE INC EQUITY 6,700.000             69.330                   471,362                 464,511                 
STRYKER CORP EQUITY 59,000.000           245.040                 4,232,418             14,457,360           
SUN COMMUNITIES INC EQUITY 37,600.000           151.950                 3,452,916             5,713,320             
SYNOPSYS INC EQUITY 64,100.000           259.240                 2,454,270             16,617,284           
TFS FINANCIAL CORP EQUITY 58,100.000           17.630                   955,830                 1,024,303             
T-MOBILE US INC EQUITY 112,900.000         134.850                 12,240,232           15,224,565           
TAKE-TWO INTERACTIVE SOFTWARE EQUITY 59,500.000           207.790                 8,118,413             12,363,505           
TARGET CORP EQUITY 95,200.000           176.530                 9,340,443             16,805,656           
10X GENOMICS INC EQUITY 7,300.000             141.600                 1,034,486             1,033,680             
TEXAS INSTRUMENTS INC EQUITY 119,700.000         164.130                 12,499,308           19,646,361           
THERMO FISHER SCIENTIFIC INC EQUITY 24,300.000           465.780                 8,892,661             11,318,454           
TYLER TECHNOLOGIES INC EQUITY 26,800.000           436.520                 8,743,288             11,698,736           
UNION PACIFIC CORP EQUITY 16,500.000           208.220                 3,272,017             3,435,630             
UNITED PARCEL SERVICE INC EQUITY 75,000.000           168.400                 12,458,394           12,630,000           
UNITED THERAPEUTICS CORP EQUITY 9,200.000             151.790                 1,048,087             1,396,468             
UNITEDHEALTH GROUP INC EQUITY 29,200.000           350.680                 2,584,993             10,239,856           
VEEVA SYSTEMS INC EQUITY 2,100.000             272.250                 537,739                 571,725                 
VERISIGN INC EQUITY 37,100.000           216.400                 7,368,931             8,028,440             
VERIZON COMMUNICATIONS INC EQUITY 340,700.000         58.750                   18,648,502           20,016,125           
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(a) (b) (d) (e)

Martingale Large Cap

(c)
Identity of issue, borrower, lessor or similar party 

Description of investment including maturity date, 
rate of interest, collateral, par or maturity value Cost Current ValueShares/Par Price

VERISK ANALYTICS INC EQUITY 6,600.000             207.590                 1,262,631             1,370,094             
VERTEX PHARMACEUTICALS INC EQUITY 19,000.000           236.340                 5,209,147             4,490,460             
VISA INC EQUITY 74,200.000           218.730                 14,497,567           16,229,766           
WEC ENERGY GROUP INC EQUITY 103,500.000         92.030                   8,912,229             9,525,105             
WALMART INC EQUITY 149,700.000         144.150                 11,005,165           21,579,255           
WASTE MANAGEMENT INC EQUITY 102,700.000         117.930                 4,389,535             12,111,411           
WEST PHARMACEUTICAL SERVICES I EQUITY 33,800.000           283.310                 9,084,476             9,575,878             
XCEL ENERGY INC EQUITY 92,700.000           66.670                   5,590,791             6,180,309             
ZOETIS INC EQUITY 83,700.000           165.500                 10,646,525           13,852,350           
AMDOCS LTD EQUITY 153,800.000         70.930                   6,997,624             10,909,034           
AON PLC EQUITY 45,800.000           211.270                 4,595,211             9,676,166             
ATLASSIAN CORP PLC EQUITY 43,700.000           233.870                 6,727,412             10,220,119           
ACCENTURE PLC EQUITY 82,400.000           261.210                 8,747,906             21,523,704           
EVEREST RE GROUP LTD EQUITY 29,200.000           234.090                 4,310,773             6,835,428             
GENPACT LTD EQUITY 156,300.000         41.360                   4,304,055             6,464,568             
JAZZ PHARMACEUTICALS PLC EQUITY 61,300.000           165.050                 9,680,022             10,117,565           
MEDTRONIC PLC EQUITY 152,900.000         117.140                 12,738,183           17,910,706           
RENAISSANCERE HOLDINGS LTD EQUITY 47,095.000           165.820                 4,839,472             7,809,293             
STERIS PLC EQUITY 3,800.000             189.540                 438,100                 720,252                 
WHITE MOUNTAINS INSURANCE GROU EQUITY 3,600.000             1,000.660             3,560,310             3,602,376             
WILLIS TOWERS WATSON PLC EQUITY 37,500.000           210.680                 7,214,641             7,900,500             
PERRIGO CO PLC EQUITY 38,300.000           44.720                   2,125,125             1,712,776             
GLOBANT SA EQUITY 47,800.000           217.610                 8,411,010             10,401,758           
SPOTIFY TECHNOLOGY SA EQUITY 7,000.000             314.660                 886,056                 2,202,620             
QIAGEN NV EQUITY 99,500.000           52.850                   5,004,234             5,258,575             

Total Martingale Large Cap 1,156,204,155      1,644,028,204      
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(a) (b) (d) (e)

EB TEMP INV FD COMMON COMMINGLED TRUST FUNDS 6,117,461.490      1.000                     6,117,462             6,117,462             
CTO REALTY GROWTH INC EQUITY 912.000                 42.160                   38,181                   38,450                   

Total Martingale Small Cap 6,155,643             6,155,912             

Martingale Small Cap

(c)
Identity of issue, borrower, lessor or similar party 

Description of investment including maturity date, 
rate of interest, collateral, par or maturity value Cost Current ValueShares/Par Price
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(a) (b) (c) (d) (e)

EB DAILY VALUED STOCK INDEX FUND Common Commingled Trust Funds 3,721,054,445      8,200,434,570      

EB DAILY VALUED MARKET COMPLETION FUND Common Commingled Trust Funds 1,181,536,896      2,691,762,604      

EB DAILY VALUED ACWI EX-US FUND Common Commingled Trust Funds 3,500,134,852      4,978,652,714      

MELLON U.S. AC MULTI-FACTOR STRATEGIC BETA FUND Common Commingled Trust Funds 350,000,000         495,415,575         

Total Mellon Capital Management 8,752,726,193      16,366,265,463    

Mellon Capital Management

Identity of issue, borrower, lessor or similar party 
Description of investment including maturity date, 

rate of interest, collateral, par or maturity value Cost Current Value
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(a) (b) (d) (e)

EB TEMP INV FD COMMON COMMINGLED TRUST FUNDS 726,742.560     1.000              726,743              726,743              

NON-BASE CURRENCY CASH & CASH EQUIVALENTS 0.000 1.000              1,224                  1,224                  

CLEARING CASH & CASH EQUIVALENTS 0.000 1.000              565,131              565,131              

ACC CLAIMS HLDGS LLC EQUITY 8,222,480.000  0.400              -                     32,890                

Total Mellon Transition Account 1,293,098           1,325,988           

(c)

Mellon Transition Account

Identity of issue, borrower, lessor or similar 
party 

Description of investment including maturity 
date, rate of interest, collateral, par or maturity 

value Cost Current ValueShares/Par Price
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(a) (b) (d) (e)

EB TEMP INV FD COMMON COMMINGLED TRUST FUNDS 8,519,676.860      1.000                    8,519,677             8,519,677             
CASH CASH & CASH EQUIVALENTS 0.000 1.000                    1                           1                           
AIR TRANSPORT SERVICES GROUP I FIXED INCOME SECURITIES 558,000.000         118.691                507,435                662,296                
ALLEGHENY TECHNOLOGIES INC FIXED INCOME SECURITIES 395,000.000         136.055                373,425                537,417                
APOLLO COMMERCIAL REAL ESTATE FIXED INCOME SECURITIES 6,394,000.000      95.259                  5,850,459             6,090,860             
APHRIA INC 144A FIXED INCOME SECURITIES 4,217,000.000      105.688                3,222,713             4,456,863             
ARBOR REALTY TRUST INC FIXED INCOME SECURITIES 7,101,000.000      100.091                6,877,329             7,107,462             
ARES CAPITAL CORP FIXED INCOME SECURITIES 5,934,000.000      105.250                6,062,797             6,245,535             
ATLAS AIR WORLDWIDE HOLDINGS I FIXED INCOME SECURITIES 1,215,000.000      103.774                1,136,362             1,260,854             
AURORA CANNABIS INC FIXED INCOME SECURITIES 3,743,000.000      74.750                  2,790,054             2,797,893             
AVAYA HOLDINGS CORP FIXED INCOME SECURITIES 2,274,000.000      104.166                2,028,758             2,368,735             
BANK OF AMERICA CORP FIXED INCOME SECURITIES 1,926.000             1,518.580             2,697,636             2,924,785             
BENEFITFOCUS INC FIXED INCOME SECURITIES 3,196,000.000      88.000                  2,660,298             2,812,480             
BLACKSTONE MORTGAGE TRUST INC FIXED INCOME SECURITIES 4,472,000.000      99.810                  4,295,687             4,463,503             
BOINGO WIRELESS INC FIXED INCOME SECURITIES 1,071,000.000      91.500                  947,438                979,965                
CALAMP CORP FIXED INCOME SECURITIES 1,826,000.000      88.550                  1,510,830             1,616,923             
CHEFS' WAREHOUSE INC/THE FIXED INCOME SECURITIES 1,298,000.000      96.282                  998,218                1,249,740             
CHENIERE ENERGY INC 144A FIXED INCOME SECURITIES 2,512,864.000      100.125                2,541,478             2,516,005             
COLONY CAPITAL INC FIXED INCOME SECURITIES 4,547,000.000      98.162                  4,344,063             4,463,426             
DISH NETWORK CORP FIXED INCOME SECURITIES 6,391,000.000      93.193                  5,628,119             5,955,965             
DYCOM INDUSTRIES INC FIXED INCOME SECURITIES 4,639,000.000      103.135                4,301,109             4,784,433             
EPR PROPERTIES FIXED INCOME SECURITIES 1,468.000             23.190                  34,287                  34,043                  
ENCORE CAPITAL GROUP INC FIXED INCOME SECURITIES 5,538,000.000      99.554                  5,269,432             5,513,301             
EVOLENT HEALTH INC FIXED INCOME SECURITIES 3,185,000.000      100.043                2,746,247             3,186,370             
EZCORP INC FIXED INCOME SECURITIES 3,651,000.000      80.239                  2,860,103             2,929,526             
FIREEYE INC FIXED INCOME SECURITIES 5,093,000.000      98.128                  4,914,805             4,997,659             
FLEXION THERAPEUTICS INC FIXED INCOME SECURITIES 1,061,000.000      88.250                  828,973                936,333                
FORTIVE CORP FIXED INCOME SECURITIES 5,218,000.000      102.868                5,057,078             5,367,652             
GOLAR LNG LTD FIXED INCOME SECURITIES 2,291,000.000      91.408                  1,905,635             2,094,157             
GOLDMAN SACHS BDC INC FIXED INCOME SECURITIES 4,278,000.000      102.630                4,355,329             4,390,511             
GRANITE POINT MORTGAGE TR 144A FIXED INCOME SECURITIES 4,811,000.000      95.063                  4,443,712             4,573,481             
GREEN PLAINS INC FIXED INCOME SECURITIES 2,586,000.000      95.297                  2,300,275             2,464,380             
GREENBRIER COS INC/THE FIXED INCOME SECURITIES 6,207,000.000      101.047                5,722,135             6,271,987             
GUESS? INC FIXED INCOME SECURITIES 2,730,000.000      111.192                1,927,196             3,035,542             
HCI GROUP INC FIXED INCOME SECURITIES 1,646,000.000      103.949                1,611,071             1,711,001             
HELIX ENERGY SOLUTIONS GROUP I FIXED INCOME SECURITIES 3,725,000.000      95.472                  3,400,053             3,556,332             
HERBALIFE NUTRITION LTD FIXED INCOME SECURITIES 3,880,000.000      106.522                3,397,787             4,133,054             
HERCULES CAPITAL INC FIXED INCOME SECURITIES 4,488,000.000      102.676                4,532,992             4,608,099             
HOPE BANCORP INC FIXED INCOME SECURITIES 7,062,000.000      93.033                  6,223,017             6,569,990             
INSMED INC FIXED INCOME SECURITIES 424,000.000         112.221                375,604                475,817                
INVACARE CORP FIXED INCOME SECURITIES 2,206,000.000      95.312                  1,970,405             2,102,583             
PRECIGEN INC FIXED INCOME SECURITIES 1,066,000.000      83.000                  841,710                884,780                
JAZZ INVESTMENTS I LTD FIXED INCOME SECURITIES 4,746,000.000      102.271                4,749,014             4,853,782             
JAZZ INVESTMENTS I LTD FIXED INCOME SECURITIES 1,135,000.000      106.295                1,034,666             1,206,448             
J2 GLOBAL INC 144A FIXED INCOME SECURITIES 2,761,000.000      103.634                2,234,462             2,861,335             
KKR REAL ESTATE FINANCE TRUST FIXED INCOME SECURITIES 5,643,000.000      100.665                5,637,386             5,680,526             
LIBERTY LATIN AMERICA LTD FIXED INCOME SECURITIES 3,043,000.000      95.023                  2,628,935             2,891,550             
LIGAND PHARMACEUTICALS INC FIXED INCOME SECURITIES 6,410,000.000      94.099                  5,601,397             6,031,746             
LIMELIGHT NETWORKS INC 144A FIXED INCOME SECURITIES 1,055,000.000      90.380                  917,811                953,509                
LIVE NATION ENTERTAINMENT 144A FIXED INCOME SECURITIES 3,730,000.000      105.824                3,145,593             3,947,235             
LUMINEX CORP 144A FIXED INCOME SECURITIES 1,383,000.000      98.027                  1,361,690             1,355,713             
MFA FINANCIAL INC FIXED INCOME SECURITIES 5,150,000.000      99.498                  5,074,587             5,124,147             
MGIC INVESTMENT CORP 144A FIXED INCOME SECURITIES 5,559,000.000      129.250                7,210,024             7,185,008             
MACQUARIE INFRASTRUCTURE CORP FIXED INCOME SECURITIES 5,325,000.000      99.500                  4,645,064             5,298,375             
MARRIOTT VACATIONS WORLDWIDE C FIXED INCOME SECURITIES 3,668,000.000      113.198                3,325,382             4,152,103             
MOMO INC FIXED INCOME SECURITIES 2,221,000.000      82.438                  1,826,691             1,830,948             
NEW MOUNTAIN FINANCE CORP FIXED INCOME SECURITIES 5,016,000.000      102.750                5,095,148             5,153,940             
NEW RELIC INC FIXED INCOME SECURITIES 3,783,000.000      97.974                  3,521,776             3,706,356             
NEW YORK MORTGAGE TRUST INC FIXED INCOME SECURITIES 1,019,000.000      98.519                  1,011,686             1,003,909             
NEWPARK RESOURCES INC FIXED INCOME SECURITIES 1,023,000.000      90.031                  970,933                921,017                
NUTANIX INC FIXED INCOME SECURITIES 4,277,000.000      100.929                3,813,325             4,316,733             
NUVASIVE INC FIXED INCOME SECURITIES 3,906,000.000      100.743                3,921,541             3,935,022             
NUVASIVE INC 144A FIXED INCOME SECURITIES 1,833,000.000      96.987                  1,663,733             1,777,772             
PARATEK PHARMACEUTICALS INC FIXED INCOME SECURITIES 1,218,000.000      86.055                  1,044,798             1,048,150             

Oaktree

(c)
Identity of issue, borrower, lessor or similar party 

Description of investment including maturity date, 
rate of interest, collateral, par or maturity value Cost Current ValueShares/Par Price
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(a) (b) (d) (e)

Oaktree

(c)
Identity of issue, borrower, lessor or similar party 

Description of investment including maturity date, 
rate of interest, collateral, par or maturity value Cost Current ValueShares/Par Price

PATRICK INDUSTRIES INC FIXED INCOME SECURITIES 3,899,000.000      105.583                3,363,073             4,116,681             
PENNYMAC CORP FIXED INCOME SECURITIES 6,808,000.000      98.250                  6,405,403             6,688,860             
PLURALSIGHT INC FIXED INCOME SECURITIES 5,522,000.000      98.600                  4,874,033             5,444,692             
PRETIUM RESOURCES INC FIXED INCOME SECURITIES 3,058,000.000      107.000                2,932,358             3,272,060             
PURE STORAGE INC FIXED INCOME SECURITIES 656,000.000         109.962                624,198                721,351                
QUOTIENT TECHNOLOGY INC FIXED INCOME SECURITIES 2,737,000.000      99.861                  2,633,056             2,733,196             
RWT HOLDINGS INC FIXED INCOME SECURITIES 3,031,000.000      94.880                  3,044,429             2,875,813             
RADIUS HEALTH INC FIXED INCOME SECURITIES 2,740,000.000      89.384                  2,342,515             2,449,122             
EXANTAS CAPITAL CORP FIXED INCOME SECURITIES 2,174,000.000      91.880                  2,165,738             1,997,471             
TRAVERE THERAPEUTICS INC FIXED INCOME SECURITIES 3,394,000.000      100.880                2,652,121             3,423,867             
SCORPIO TANKERS INC FIXED INCOME SECURITIES 754,000.000         95.196                  697,471                717,778                
SEACOR HOLDINGS INC FIXED INCOME SECURITIES 2,445,000.000      98.000                  2,247,320             2,396,100             
SPIRIT REALTY CAPITAL INC FIXED INCOME SECURITIES 1,271,000.000      101.378                1,291,559             1,288,514             
STARWOOD PROPERTY TRUST INC FIXED INCOME SECURITIES 6,465,000.000      99.078                  6,208,290             6,405,393             
SUNPOWER CORP FIXED INCOME SECURITIES 522,000.000         102.380                518,450                534,424                
SUNPOWER CORP FIXED INCOME SECURITIES 2,048,000.000      129.274                1,728,159             2,647,532             
SUPERNUS PHARMACEUTICALS INC FIXED INCOME SECURITIES 6,392,000.000      94.834                  5,804,029             6,061,789             
TABULA RASA HEALTHCARE IN 144A FIXED INCOME SECURITIES 2,843,000.000      95.020                  2,476,174             2,701,419             
TEAM INC FIXED INCOME SECURITIES 1,439,000.000      97.968                  1,239,906             1,409,760             
TEVA PHARMACEUTICAL FINANCE CO FIXED INCOME SECURITIES 3,803,000.000      99.500                  3,578,072             3,783,985             
INNOVIVA INC FIXED INCOME SECURITIES 2,740,000.000      99.462                  2,679,353             2,725,259             
TILRAY INC FIXED INCOME SECURITIES 2,586,000.000      84.000                  2,227,388             2,172,240             
TURNING POINT BRANDS INC FIXED INCOME SECURITIES 2,296,000.000      112.434                1,899,658             2,581,485             
TWITTER INC FIXED INCOME SECURITIES 5,494,000.000      101.802                5,301,744             5,593,002             
TWO HARBORS INVESTMENT CORP FIXED INCOME SECURITIES 6,474,000.000      99.750                  6,480,702             6,457,815             
VEECO INSTRUMENTS INC FIXED INCOME SECURITIES 2,748,000.000      96.940                  2,455,484             2,663,911             
VERINT SYSTEMS INC FIXED INCOME SECURITIES 4,657,000.000      109.656                4,527,954             5,106,680             
VISHAY INTERTECHNOLOGY INC FIXED INCOME SECURITIES 4,660,000.000      104.160                4,510,802             4,853,856             
VONAGE HOLDINGS CORP FIXED INCOME SECURITIES 3,354,000.000      108.003                3,029,756             3,622,421             
WEIBO CORP FIXED INCOME SECURITIES 2,661,000.000      96.999                  2,523,820             2,581,143             
WESTERN DIGITAL CORP FIXED INCOME SECURITIES 6,555,000.000      99.395                  6,155,797             6,515,342             
WISDOMTREE INVESTMENTS IN 144A FIXED INCOME SECURITIES 2,464,000.000      113.000                2,444,062             2,784,320             
SFL CORP LTD FIXED INCOME SECURITIES 1,386,000.000      97.990                  1,354,688             1,358,141             
AMS AG REGS FIXED INCOME SECURITIES 6,200,000.000      93.428                  5,367,185             5,792,536             
AMG CAPITAL TRUST II CONVERTIBLE SECURITIES 58,705.000           48.780                  2,867,835             2,863,630             
VIDEOCON INDUSTRIES FIXED INCOME SECURITIES 77,366.000           0.000 77,366                  -                            

Total Oaktree 313,177,322         336,228,323         
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Asset Type

(a) (c) (d) (e)

A -12 Ann Arbor, MI Real Estate 34,200,000$           

B -29 Rochester, MI Real Estate 66,600,000             

C-38 Delray Beach, FL Real Estate 55,300,000             

E-40 New York, NY Real Estate 110,000,000           

F-45 Naperville, IL Real Estate 60,700,000             

H-50 N. Reading, MA Real Estate 124,207,484           

J-56 Houston, TX Real Estate 70,557,485             

K-58 Phoenix, AZ Real Estate 54,900,000             

L-37 Tampa, FL Real Estate 42,350,000             

M-22 Haslet, TX Real Estate 15,900,000             

N-23 Romeoville, IL Real Estate 22,600,000             

O-46 Lathrop, CA Real Estate 46,300,000             

P-49 Rogers, MN Real Estate 35,131,000             

Q-51 Woodridge, IL Real Estate 37,600,000             

R-52 McCook, IL Real Estate 26,700,000             

S-55 Gastonia, NC Real Estate 26,473,842             

T-28 Westmont, IL Real Estate 15,253,085             

U-30 Vienna, VA Real Estate 42,500,000             

V-31 Westmont, IL Real Estate 6,609,404               

W-33 Seattle, WA Real Estate 58,300,000             

X-43 Alpharetta, GA Real Estate 125,685,714           

Y-53 Santa Ana, CA Real Estate 87,600,000             

Z-03 Campbell, CA Real Estate 89,036,599             

AA-34 Walnut Creek, CA Real Estate 94,400,000             

BB-41 Los Angeles, CA Real Estate 54,524,911             

CC-57 Madison, WI Real Estate 30,500,000             

DD-61 Denver, CO Real Estate 46,265,659             

EE-59 Orlando, FL Real Estate 76,267,910             

FF-60 Hamden, CT Real Estate 55,394,336             

GG-62 Stockton, CA Real Estate 18,400,000             

HH-25 Mechanicsburg, PA Real Estate 83,200,000             

II-67 Huntington Beach, CA Real Estate 100,900,000           

JJ-68 Dallas, TX Real Estate 35,432,060             

Total Real Estate Cost 1,849,789,487        

1,499,307,672$  

Cash and Cash Equivalents 34,632,406         34,632,406             

Other Net Assets (369,794,746)     (378,290,518)          

GRAND TOTAL 1,164,145,332$  1,506,131,376$      

(b)
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UBS Holdings No. 260 LLC

Cost Current Value
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EB TEMP INV FD COMMON COMMINGLED TRUST FUNDS 4,724,483.840      1.000                     4,724,484             4,724,484             
ABCAM PLC EQUITY 59,800.000           21.550                   1,128,164             1,288,690             
ALX ONCOLOGY HOLDINGS INC EQUITY 17,756.000           86.200                   618,132                 1,530,567             
ACADIA HEALTHCARE CO INC EQUITY 34,615.000           50.260                   1,459,855             1,739,750             
ACCELERON PHARMA INC EQUITY 9,288.000             127.940                 657,582                 1,188,307             
ACCOLADE INC EQUITY 34,720.000           43.500                   1,102,136             1,510,320             
ADVERUM BIOTECHNOLOGIES INC EQUITY 48,834.000           10.840                   773,438                 529,361                 
ADVANCED DRAINAGE SYSTEMS INC EQUITY 5,591.000             83.580                   166,518                 467,296                 
AGIOS PHARMACEUTICALS INC EQUITY 15,014.000           43.330                   753,460                 650,557                 
AGREE REALTY CORP EQUITY 22,216.000           66.580                   1,292,437             1,479,141             
AIR LEASE CORP EQUITY 13,841.000           44.420                   568,887                 614,817                 
AKERO THERAPEUTICS INC EQUITY 16,135.000           25.800                   571,094                 416,283                 
ALCOA CORP EQUITY 29,518.000           23.050                   874,495                 680,390                 
ALIGOS THERAPEUTICS INC EQUITY 9,300.000             27.650                   139,500                 257,145                 
ALLAKOS INC EQUITY 6,207.000             140.000                 527,453                 868,980                 
ALLEGHANY CORP EQUITY 5,428.000             603.690                 2,889,386             3,276,829             
ALLEGHENY TECHNOLOGIES INC EQUITY 41,003.000           16.770                   713,111                 687,620                 
ALLETE INC EQUITY 17,168.000           61.940                   1,254,956             1,063,386             
ALTRA INDUSTRIAL MOTION CORP EQUITY 12,105.000           55.430                   419,774                 670,980                 
AMEDISYS INC EQUITY 6,551.000             293.330                 1,156,518             1,921,605             
AMERICAN EAGLE OUTFITTERS INC EQUITY 112,171.000         20.070                   1,912,045             2,251,272             
AMERICAN HOMES 4 RENT EQUITY 90,352.000           30.000                   2,534,502             2,710,560             
AMERICAN VANGUARD CORP EQUITY 100,624.000         15.520                   1,960,661             1,561,684             
AMERICAN WOODMARK CORP EQUITY 14,324.000           93.850                   1,183,083             1,344,307             
AMERICOLD REALTY TRUST EQUITY 44,394.000           37.330                   1,511,097             1,657,228             
AMICUS THERAPEUTICS INC EQUITY 50,025.000           23.090                   850,310                 1,155,077             
APELLIS PHARMACEUTICALS INC EQUITY 34,867.000           57.200                   1,241,443             1,994,392             
APREA THERAPEUTICS INC EQUITY 7,661.000             4.920                     227,824                 37,692                   
ARES MANAGEMENT CORP EQUITY 74,353.000           47.050                   2,246,241             3,498,309             
ARENA PHARMACEUTICALS INC EQUITY 18,864.000           76.830                   992,141                 1,449,321             
ARTISAN PARTNERS ASSET MANAGEM EQUITY 12,257.000           50.340                   400,598                 617,017                 
ARVINAS INC EQUITY 3,600.000             84.930                   252,000                 305,748                 
ASANA INC EQUITY 39,420.000           29.550                   1,031,946             1,164,861             
ASCENDIS PHARMA A/S EQUITY 6,693.000             166.780                 859,562                 1,116,259             
ASPEN TECHNOLOGY INC EQUITY 14,159.000           130.250                 1,466,420             1,844,210             
ASSURANT INC EQUITY 26,916.000           136.220                 2,493,128             3,666,498             
ATEA PHARMACEUTICALS INC EQUITY 6,118.000             41.780                   146,832                 255,610                 
ATLANTIC UNION BANKSHARES CORP EQUITY 51,544.000           32.940                   1,966,285             1,697,859             
ATRECA INC EQUITY 13,742.000           16.150                   229,852                 221,933                 
AVALARA INC EQUITY 16,272.000           164.890                 1,679,656             2,683,090             
AVIDITY BIOSCIENCES INC EQUITY 11,263.000           25.520                   202,734                 287,432                 
AXCELIS TECHNOLOGIES INC EQUITY 14,200.000           29.120                   350,521                 413,504                 
AVROBIO INC EQUITY 23,880.000           13.940                   510,516                 332,887                 
BMC STOCK HOLDINGS INC EQUITY 19,878.000           53.680                   834,076                 1,067,051             
BWX TECHNOLOGIES INC EQUITY 15,767.000           60.280                   923,630                 950,435                 
BANNER CORP EQUITY 17,236.000           46.590                   767,904                 803,025                 
BEAM THERAPEUTICS INC EQUITY 9,190.000             81.640                   357,296                 750,272                 
BENTLEY SYSTEMS INC EQUITY 10,788.000           40.510                   400,838                 437,022                 
BIO-TECHNE CORP EQUITY 9,748.000             317.550                 2,078,962             3,095,477             
BIOATLA INC EQUITY 7,000.000             34.010                   126,000                 238,070                 
BLACK DIAMOND THERAPEUTICS INC EQUITY 6,283.000             32.050                   130,335                 201,370                 
BLOOMIN' BRANDS INC EQUITY 151,631.000         19.420                   2,658,902             2,944,674             
BLUEPRINT MEDICINES CORP EQUITY 4,452.000             112.150                 301,570                 499,292                 
BOISE CASCADE CO EQUITY 32,653.000           47.800                   846,796                 1,560,813             
BOSTON BEER CO INC/THE EQUITY 3,234.000             994.290                 1,318,916             3,215,534             
BRIGHAM MINERALS INC EQUITY 31,995.000           10.990                   627,098                 351,625                 
BRIXMOR PROPERTY GROUP INC EQUITY 212,347.000         16.550                   2,560,418             3,514,343             
BUILDERS FIRSTSOURCE INC EQUITY 56,049.000           40.810                   1,945,733             2,287,360             
C3.AI INC EQUITY 877.000                 138.750                 36,834                   121,684                 
CABOT CORP EQUITY 46,095.000           44.880                   2,298,677             2,068,744             

Wellington

(c)
Identity of issue, borrower, lessor or similar party 

Description of investment including maturity date, 
rate of interest, collateral, par or maturity value Cost Current ValueShares/Par Price

Western Conference of Teamsters Pension Plan 
Form 5500 – Schedule H – Line 4i 

Schedule of Assets Held at End of Year 
December 31, 2020 

EIN 91-6145047 
Plan Number 001 



(a) (b) (d) (e)

Wellington

(c)
Identity of issue, borrower, lessor or similar party 

Description of investment including maturity date, 
rate of interest, collateral, par or maturity value Cost Current ValueShares/Par Price

CABOT OIL & GAS CORP EQUITY 20,975.000           16.280                   346,077                 341,473                 
CACI INTERNATIONAL INC EQUITY 6,156.000             249.330                 1,549,656             1,534,875             
CACTUS INC EQUITY 4,761.000             26.070                   133,482                 124,119                 
CALITHERA BIOSCIENCES INC EQUITY 85,897.000           4.910                     409,359                 421,754                 
CAMDEN PROPERTY TRUST EQUITY 24,063.000           99.920                   2,265,870             2,404,375             
CARDLYTICS INC EQUITY 19,998.000           142.770                 764,342                 2,855,114             
CARGURUS INC EQUITY 48,710.000           31.730                   1,402,834             1,545,568             
CARPENTER TECHNOLOGY CORP EQUITY 5,809.000             29.120                   248,848                 169,158                 
CAVCO INDUSTRIES INC EQUITY 16,324.000           175.450                 2,775,928             2,864,046             
CENTERPOINT ENERGY INC EQUITY 186,842.000         21.640                   3,506,121             4,043,261             
CENTURY COMMUNITIES INC EQUITY 103,505.000         43.780                   2,956,722             4,531,449             
CERIDIAN HCM HOLDING INC EQUITY 36,721.000           106.560                 1,502,575             3,912,990             
CHAMPIONX CORP EQUITY 16,794.000           15.300                   165,587                 256,948                 
CHEGG INC EQUITY 24,161.000           90.330                   1,297,991             2,182,463             
CHEMOCENTRYX INC EQUITY 11,566.000           61.920                   635,758                 716,167                 
CIENA CORP EQUITY 14,418.000           52.850                   659,689                 761,991                 
CIMAREX ENERGY CO EQUITY 27,685.000           37.510                   564,836                 1,038,464             
CINEMARK HOLDINGS INC EQUITY 56,396.000           17.410                   1,764,175             981,854                 
CLEAN HARBORS INC EQUITY 91,510.000           76.100                   5,595,162             6,963,911             
CLEVELAND-CLIFFS INC EQUITY 64,373.000           14.560                   862,420                 937,271                 
COGNEX CORP EQUITY 11,906.000           80.285                   573,062                 955,873                 
CONCHO RESOURCES INC EQUITY 3,883.000             58.350                   221,817                 226,573                 
CONSTELLATION PHARMACEUTICALS EQUITY 19,392.000           28.800                   646,303                 558,490                 
COVETRUS INC EQUITY 57,699.000           28.740                   1,036,215             1,658,269             
CRINETICS PHARMACEUTICALS INC EQUITY 23,468.000           14.110                   323,799                 331,133                 
CROWN HOLDINGS INC EQUITY 33,979.000           100.200                 1,814,618             3,404,696             
CURTISS-WRIGHT CORP EQUITY 18,823.000           116.350                 2,117,899             2,190,056             
CYTOKINETICS INC EQUITY 20,153.000           20.780                   323,754                 418,779                 
DECIPHERA PHARMACEUTICALS INC EQUITY 9,627.000             57.070                   595,223                 549,413                 
DECKERS OUTDOOR CORP EQUITY 8,433.000             286.780                 1,355,642             2,418,416             
DIAMONDBACK ENERGY INC EQUITY 18,219.000           48.400                   474,232                 881,800                 
DICERNA PHARMACEUTICALS INC EQUITY 27,386.000           22.030                   612,451                 603,314                 
DOUGLAS EMMETT INC EQUITY 151,719.000         29.180                   5,570,233             4,427,160             
DYCOM INDUSTRIES INC EQUITY 118,064.000         75.520                   5,232,786             8,916,193             
EQT CORP EQUITY 28,715.000           12.710                   336,051                 364,968                 
89BIO INC EQUITY 14,038.000           24.370                   274,176                 342,106                 
8X8 INC EQUITY 32,775.000           34.470                   629,164                 1,129,754             
ENCOMPASS HEALTH CORP EQUITY 28,133.000           82.690                   1,862,936             2,326,318             
ENERPLUS CORP EQUITY 34,983.000           3.130                     282,639                 109,497                 
ENPHASE ENERGY INC EQUITY 6,321.000             175.470                 753,867                 1,109,146             
ENTEGRIS INC EQUITY 44,973.000           96.100                   1,291,296             4,321,905             
ETSY INC EQUITY 26,449.000           177.910                 1,229,491             4,705,542             
EVERCORE INC EQUITY 18,987.000           109.640                 1,731,996             2,081,735             
EXLSERVICE HOLDINGS INC EQUITY 26,851.000           85.130                   1,424,080             2,285,826             
FAIR ISAAC CORP EQUITY 4,479.000             511.040                 762,036                 2,288,948             
F5 NETWORKS INC EQUITY 6,291.000             175.940                 856,359                 1,106,839             
FIRST HORIZON CORP EQUITY 111,789.000         12.760                   1,446,477             1,426,428             
FIRST SOLAR INC EQUITY 50,804.000           98.920                   2,317,053             5,025,532             
FIVE BELOW INC EQUITY 30,098.000           174.980                 3,415,867             5,266,548             
FIVE PRIME THERAPEUTICS INC EQUITY 12,569.000           17.010                   257,430                 213,799                 
FIVE POINT HOLDINGS LLC EQUITY 67,585.000           5.460                     367,891                 369,014                 
FORMA THERAPEUTICS HOLDINGS IN EQUITY 5,319.000             34.900                   106,380                 185,633                 
FORMFACTOR INC EQUITY 89,393.000           43.020                   1,442,777             3,845,687             
FORTUNE BRANDS HOME & SECURITY EQUITY 49,650.000           85.720                   3,090,925             4,255,998             
FOUR CORNERS PROPERTY TRUST IN EQUITY 94,172.000           29.770                   2,515,928             2,803,500             
4D MOLECULAR THERAPEUTICS INC EQUITY 4,900.000             41.450                   112,700                 203,105                 
GLOBAL BLOOD THERAPEUTICS INC EQUITY 12,218.000           43.310                   416,421                 529,162                 
GLOBUS MEDICAL INC EQUITY 49,892.000           65.220                   2,334,953             3,253,956             
GRAPHIC PACKAGING HOLDING CO EQUITY 179,180.000         16.940                   2,469,477             3,035,309             
GUIDEWIRE SOFTWARE INC EQUITY 27,130.000           128.730                 2,529,535             3,492,445             
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HMS HOLDINGS CORP EQUITY 38,430.000           36.750                   900,947                 1,412,303             
HAMILTON LANE INC EQUITY 28,120.000           78.050                   1,158,834             2,194,766             
HANNON ARMSTRONG SUSTAINABLE I EQUITY 52,066.000           63.430                   1,229,789             3,302,546             
HANOVER INSURANCE GROUP INC/TH EQUITY 10,030.000           116.920                 1,197,537             1,172,708             
HEALTH CATALYST INC EQUITY 39,777.000           43.530                   1,162,487             1,731,493             
HECLA MINING CO EQUITY 71,709.000           6.480                     390,094                 464,674                 
HELMERICH & PAYNE INC EQUITY 7,681.000             23.160                   119,665                 177,892                 
HILL-ROM HOLDINGS INC EQUITY 40,278.000           97.970                   3,891,465             3,946,036             
HOMOLOGY MEDICINES INC EQUITY 39,727.000           11.290                   520,169                 448,518                 
HOSTESS BRANDS INC EQUITY 179,193.000         14.640                   2,383,158             2,623,386             
HOUGHTON MIFFLIN HARCOURT CO EQUITY 355,167.000         3.330                     2,463,776             1,182,706             
HUBSPOT INC EQUITY 10,038.000           396.440                 1,885,513             3,979,465             
HUNTINGTON INGALLS INDUSTRIES EQUITY 6,340.000             170.480                 1,081,434             1,080,843             
HUNTSMAN CORP EQUITY 61,892.000           25.140                   1,403,760             1,555,965             
HURON CONSULTING GROUP INC EQUITY 29,456.000           58.950                   1,499,543             1,736,431             
HYATT HOTELS CORP EQUITY 32,838.000           74.250                   1,823,552             2,438,222             
IMMUNOGEN INC EQUITY 92,993.000           6.450                     368,870                 599,805                 
INARI MEDICAL INC EQUITY 27,621.000           87.290                   2,093,961             2,411,037             
INGEVITY CORP EQUITY 26,827.000           75.730                   2,272,589             2,031,609             
INPHI CORP EQUITY 11,259.000           160.470                 671,933                 1,806,732             
INSTALLED BUILDING PRODUCTS IN EQUITY 47,369.000           101.930                 3,114,531             4,828,322             
INSU ACQUISITION CORP II EQUITY 59,992.000           15.550                   771,710                 932,876                 
INOZYME PHARMA INC EQUITY 20,018.000           20.640                   387,662                 413,172                 
INTEGRA LIFESCIENCES HOLDINGS EQUITY 65,661.000           64.920                   3,433,956             4,262,712             
INTERPUBLIC GROUP OF COS INC/T EQUITY 150,940.000         23.520                   2,387,028             3,550,109             
IOVANCE BIOTHERAPEUTICS INC EQUITY 26,583.000           46.400                   701,067                 1,233,451             
IROBOT CORP EQUITY 10,037.000           80.290                   782,084                 805,871                 
ITRON INC EQUITY 25,645.000           95.900                   1,464,994             2,459,356             
JBG SMITH PROPERTIES EQUITY 116,903.000         31.270                   4,464,817             3,655,557             
JELD-WEN HOLDING INC EQUITY 234,577.000         25.360                   4,851,176             5,948,873             
JETBLUE AIRWAYS CORP EQUITY 138,563.000         14.540                   2,191,497             2,014,706             
JONES LANG LASALLE INC EQUITY 19,059.000           148.370                 2,856,756             2,827,784             
KAISER ALUMINUM CORP EQUITY 2,462.000             98.900                   231,371                 243,492                 
KALVISTA PHARMACEUTICALS INC EQUITY 27,356.000           18.990                   324,129                 519,490                 
KARYOPHARM THERAPEUTICS INC EQUITY 30,177.000           15.480                   469,593                 467,140                 
KEMPER CORP EQUITY 15,053.000           76.830                   1,136,967             1,156,522             
KENNAMETAL INC EQUITY 52,609.000           36.240                   1,511,359             1,906,550             
KODIAK SCIENCES INC EQUITY 9,664.000             146.910                 210,098                 1,419,738             
KURA ONCOLOGY INC EQUITY 9,179.000             32.660                   308,954                 299,786                 
KYMERA THERAPEUTICS INC EQUITY 7,300.000             62.000                   146,000                 452,600                 
LPL FINANCIAL HOLDINGS INC EQUITY 40,395.000           104.220                 3,040,171             4,209,967             
LATTICE SEMICONDUCTOR CORP EQUITY 93,800.000           45.820                   1,323,398             4,297,916             
LIBERTY MEDIA CORP-LIBERTY FOR EQUITY 63,097.000           42.600                   2,002,167             2,687,932             
LIFE STORAGE INC EQUITY 31,998.000           119.390                 2,634,419             3,820,241             
LIVENT CORP EQUITY 115,905.000         18.840                   1,340,837             2,183,650             
LIVERAMP HOLDINGS INC EQUITY 3,171.000             73.190                   232,783                 232,085                 
LUMENTUM HOLDINGS INC EQUITY 14,685.000           94.800                   994,512                 1,392,138             
MGIC INVESTMENT CORP EQUITY 266,596.000         12.550                   2,484,064             3,345,780             
MKS INSTRUMENTS INC EQUITY 14,895.000           150.450                 1,386,890             2,240,953             
MADRIGAL PHARMACEUTICALS INC EQUITY 2,534.000             111.170                 246,779                 281,705                 
MAGNOLIA OIL & GAS CORP EQUITY 62,369.000           7.060                     749,241                 440,325                 
MAYVILLE ENGINEERING CO INC EQUITY 65,346.000           13.420                   522,217                 876,943                 
MEDALLIA INC EQUITY 70,999.000           33.220                   2,132,454             2,358,587             
MEDICAL PROPERTIES TRUST INC EQUITY 143,934.000         21.790                   3,161,301             3,136,322             
MERITOR INC EQUITY 220,808.000         27.910                   5,344,628             6,162,751             
MERSANA THERAPEUTICS INC EQUITY 26,482.000           26.610                   537,609                 704,686                 
MIDDLEBY CORP/THE EQUITY 56,385.000           128.920                 4,992,963             7,269,154             
MIRATI THERAPEUTICS INC EQUITY 7,854.000             219.640                 767,734                 1,725,053             
MOLINA HEALTHCARE INC EQUITY 12,924.000           212.680                 1,278,164             2,748,676             
MONGODB INC EQUITY 7,738.000             359.040                 1,348,875             2,778,252             
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MOOG INC EQUITY 14,394.000           79.300                   862,096                 1,141,444             
NRG ENERGY INC EQUITY 94,503.000           37.550                   2,439,216             3,548,588             
NANOSTRING TECHNOLOGIES INC EQUITY 26,777.000           66.880                   838,825                 1,790,846             
NEUROCRINE BIOSCIENCES INC EQUITY 5,389.000             95.850                   523,078                 516,536                 
NEW JERSEY RESOURCES CORP EQUITY 37,628.000           35.550                   1,354,847             1,337,675             
NEW YORK TIMES CO/THE EQUITY 59,361.000           51.770                   1,269,879             3,073,119             
908 DEVICES INC EQUITY 9,800.000             56.950                   196,000                 558,110                 
NKARTA INC EQUITY 10,230.000           61.470                   184,140                 628,838                 
NOVAGOLD RESOURCES INC EQUITY 116,870.000         9.670                     854,178                 1,130,133             
NOVAVAX INC EQUITY 9,305.000             111.510                 1,204,386             1,037,601             
NURIX THERAPEUTICS INC EQUITY 17,682.000           32.880                   333,602                 581,384                 
ODONATE THERAPEUTICS INC EQUITY 32,437.000           19.200                   829,616                 622,790                 
OLEMA PHARMACEUTICALS INC EQUITY 7,667.000             48.080                   205,893                 368,629                 
ONEMAIN HOLDINGS INC EQUITY 50,029.000           48.160                   1,669,439             2,409,397             
OUTFRONT MEDIA INC EQUITY 77,074.000           19.560                   1,164,066             1,507,567             
OWENS & MINOR INC EQUITY 65,777.000           27.050                   1,508,474             1,779,268             
OYSTER POINT PHARMA INC EQUITY 5,784.000             18.820                   161,897                 108,855                 
PDC ENERGY INC EQUITY 16,355.000           20.530                   400,650                 335,768                 
PGT INNOVATIONS INC EQUITY 138,109.000         20.340                   2,049,557             2,809,137             
PRA GROUP INC EQUITY 41,424.000           39.660                   1,193,348             1,642,876             
PPD INC EQUITY 42,173.000           34.220                   1,264,460             1,443,160             
PVH CORP EQUITY 49,677.000           93.890                   3,539,547             4,664,174             
PTC THERAPEUTICS INC EQUITY 18,836.000           61.030                   1,001,702             1,149,561             
PARSLEY ENERGY INC EQUITY 71,350.000           14.200                   1,096,074             1,013,170             
PATRICK INDUSTRIES INC EQUITY 45,928.000           68.350                   1,882,017             3,139,179             
PAYLOCITY HOLDING CORP EQUITY 15,079.000           205.910                 707,615                 3,104,917             
PEGASYSTEMS INC EQUITY 11,663.000           133.260                 848,778                 1,554,211             
PENN NATIONAL GAMING INC EQUITY 17,953.000           86.370                   1,158,370             1,550,601             
PENUMBRA INC EQUITY 19,495.000           175.000                 3,594,447             3,411,625             
PERFORMANCE FOOD GROUP CO EQUITY 146,360.000         47.610                   5,100,410             6,968,200             
PLANET FITNESS INC EQUITY 38,803.000           77.630                   2,096,523             3,012,277             
PLUG POWER INC EQUITY 32,938.000           33.910                   760,561                 1,116,928             
POPULAR INC EQUITY 29,841.000           56.320                   1,192,930             1,680,645             
PORTLAND GENERAL ELECTRIC CO EQUITY 58,698.000           42.770                   3,397,460             2,510,513             
PROASSURANCE CORP EQUITY 37,246.000           17.790                   835,593                 662,606                 
PROSPERITY BANCSHARES INC EQUITY 49,870.000           69.360                   2,872,988             3,458,983             
PURE STORAGE INC EQUITY 42,401.000           22.610                   877,336                 958,687                 
Q2 HOLDINGS INC EQUITY 14,586.000           126.530                 1,106,981             1,845,567             
QUIDEL CORP EQUITY 10,869.000           179.650                 2,088,131             1,952,616             
RADIUS HEALTH INC EQUITY 10,338.000           17.860                   359,764                 184,637                 
RAMBUS INC EQUITY 129,488.000         17.460                   1,895,746             2,260,860             
RAPID7 INC EQUITY 27,464.000           90.160                   1,488,545             2,476,154             
RAPT THERAPEUTICS INC EQUITY 16,551.000           19.750                   343,172                 326,882                 
REATA PHARMACEUTICALS INC EQUITY 11,605.000           123.620                 1,528,552             1,434,610             
REDFIN CORP EQUITY 33,572.000           68.630                   1,186,708             2,304,046             
REINSURANCE GROUP OF AMERICA I EQUITY 14,518.000           115.900                 1,795,717             1,682,636             
RELAY THERAPEUTICS INC EQUITY 4,000.000             41.560                   80,000                   166,240                 
RELIANCE STEEL & ALUMINUM CO EQUITY 10,261.000           119.750                 806,680                 1,228,755             
REPAY HOLDINGS CORP EQUITY 77,168.000           27.250                   1,837,817             2,102,828             
REVOLUTION MEDICINES INC EQUITY 9,260.000             39.590                   305,204                 366,603                 
REXFORD INDUSTRIAL REALTY INC EQUITY 132,758.000         49.110                   3,444,476             6,519,745             
RHYTHM PHARMACEUTICALS INC EQUITY 7,648.000             29.730                   168,592                 227,375                 
ROCKET PHARMACEUTICALS INC EQUITY 19,430.000           54.840                   323,386                 1,065,541             
ROGERS CORP EQUITY 14,639.000           155.290                 1,245,885             2,273,290             
RUSH ENTERPRISES INC EQUITY 41,902.000           41.420                   1,130,389             1,735,581             
SVMK INC EQUITY 73,567.000           25.550                   1,160,342             1,879,637             
SAGE THERAPEUTICS INC EQUITY 13,601.000           86.510                   614,109                 1,176,623             
SAREPTA THERAPEUTICS INC EQUITY 11,929.000           170.490                 1,363,663             2,033,775             
SCHWEITZER-MAUDUIT INTERNATION EQUITY 37,045.000           40.210                   1,511,747             1,489,579             
SCIENCE APPLICATIONS INTERNATI EQUITY 26,150.000           94.640                   1,964,761             2,474,836             
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SHUTTERSTOCK INC EQUITY 6,958.000             71.700                   337,463                 498,889                 
SIGILON THERAPEUTICS INC EQUITY 12,259.000           48.030                   220,662                 588,800                 
SIGNATURE BANK/NEW YORK NY EQUITY 23,037.000           135.290                 2,657,057             3,116,676             
SILICON LABORATORIES INC EQUITY 3,817.000             127.340                 374,665                 486,057                 
SIMPLY GOOD FOODS CO/THE EQUITY 98,417.000           31.360                   1,882,575             3,086,357             
SKYLINE CHAMPION CORP EQUITY 135,234.000         30.940                   3,309,289             4,184,140             
SOUTH STATE CORP EQUITY 52,937.000           72.300                   3,881,633             3,827,345             
STEPSTONE GROUP INC EQUITY 26,959.000           39.800                   583,957                 1,072,968             
STERLING BANCORP/DE EQUITY 101,374.000         17.980                   1,848,573             1,822,705             
SUNNOVA ENERGY INTERNATIONAL I EQUITY 32,612.000           45.130                   1,206,644             1,471,780             
SYNAPTICS INC EQUITY 300.000                 96.400                   21,105                   28,920                   
SYNOVUS FINANCIAL CORP EQUITY 107,298.000         32.370                   3,855,852             3,473,236             
SYNDAX PHARMACEUTICALS INC EQUITY 9,440.000             22.240                   134,918                 209,946                 
SYNEOS HEALTH INC EQUITY 34,400.000           68.130                   1,844,588             2,343,672             
TRI POINTE HOMES INC EQUITY 60,805.000           17.250                   1,039,284             1,048,886             
TANDEM DIABETES CARE INC EQUITY 14,875.000           95.680                   1,098,816             1,423,240             
TCR2 THERAPEUTICS INC EQUITY 31,245.000           30.930                   519,488                 966,408                 
TERADYNE INC EQUITY 50,989.000           119.890                 1,846,912             6,113,071             
TEXAS ROADHOUSE INC EQUITY 20,554.000           78.160                   1,561,803             1,606,501             
TEXTRON INC EQUITY 59,777.000           48.330                   2,071,275             2,889,022             
TG THERAPEUTICS INC EQUITY 28,034.000           52.020                   687,705                 1,458,329             
THERAPEUTICS ACQUISITION CORP EQUITY 15,814.000           13.920                   158,140                 220,131                 
THOR INDUSTRIES INC EQUITY 40,953.000           92.990                   2,883,520             3,808,219             
TOLL BROTHERS INC EQUITY 23,973.000           43.470                   1,124,058             1,042,106             
TOPBUILD CORP EQUITY 20,921.000           184.080                 1,047,909             3,851,138             
TRINET GROUP INC EQUITY 69,892.000           80.600                   2,051,173             5,633,295             
TRIUMPH BANCORP INC EQUITY 55,693.000           48.550                   2,015,097             2,703,895             
TRUPANION INC EQUITY 48,848.000           119.710                 1,418,053             5,847,594             
TURNING POINT THERAPEUTICS INC EQUITY 10,395.000           121.850                 646,349                 1,266,631             
II-VI INC EQUITY 29,592.000           75.960                   1,169,879             2,247,808             
2U INC EQUITY 64,019.000           40.010                   2,221,361             2,561,400             
ULTRAGENYX PHARMACEUTICAL INC EQUITY 5,800.000             138.430                 489,923                 802,894                 
UNDER ARMOUR INC EQUITY 82,054.000           17.170                   1,103,121             1,408,867             
UNDER ARMOUR INC EQUITY 111,557.000         14.880                   1,705,028             1,659,968             
US FOODS HOLDING CORP EQUITY 147,923.000         33.310                   4,181,112             4,927,315             
URBAN OUTFITTERS INC EQUITY 35,200.000           25.600                   967,377                 901,120                 
VAIL RESORTS INC EQUITY 10,317.000           278.960                 1,959,042             2,878,030             
VERACYTE INC EQUITY 32,431.000           48.940                   974,431                 1,587,173             
VIAVI SOLUTIONS INC EQUITY 95,565.000           14.975                   1,152,677             1,431,086             
VICI PROPERTIES INC EQUITY 176,121.000         25.500                   3,901,377             4,491,086             
VIPER ENERGY PARTNERS LP EQUITY 34,110.000           11.620                   485,506                 396,358                 
VOYA FINANCIAL INC EQUITY 33,532.000           58.810                   1,757,386             1,972,017             
WARRIOR MET COAL INC EQUITY 80,692.000           21.320                   1,632,717             1,720,353             
WELBILT INC EQUITY 41,733.000           13.200                   352,826                 550,876                 
WESTERN ALLIANCE BANCORP EQUITY 111,279.000         59.950                   4,313,190             6,671,176             
WEX INC EQUITY 17,684.000           203.530                 1,764,317             3,599,225             
WHITING PETROLEUM CORP EQUITY 13,708.000           25.000                   301,140                 342,700                 
WINTRUST FINANCIAL CORP EQUITY 43,207.000           61.090                   2,632,618             2,639,516             
Y-MABS THERAPEUTICS INC EQUITY 14,259.000           49.510                   569,657                 705,963                 
YETI HOLDINGS INC EQUITY 26,489.000           68.470                   1,287,403             1,813,702             
ZIONS BANCORP NA EQUITY 52,805.000           43.440                   2,472,509             2,293,849             
ZSCALER INC EQUITY 10,902.000           199.710                 774,390                 2,177,238             
ZYNGA INC EQUITY 250,527.000         9.870                     1,888,617             2,472,701             
ASSURED GUARANTY LTD EQUITY 69,822.000           31.490                   1,948,910             2,198,695             
ATHENE HOLDING LTD EQUITY 55,700.000           43.140                   2,723,686             2,402,898             
AXALTA COATING SYSTEMS LTD EQUITY 35,907.000           28.550                   994,699                 1,025,145             
MIMECAST LTD EQUITY 37,069.000           56.840                   1,809,842             2,107,002             
ENSTAR GROUP LTD EQUITY 5,102.000             204.890                 860,991                 1,045,349             
ESSENT GROUP LTD EQUITY 38,634.000           43.200                   1,102,761             1,668,989             
FABRINET EQUITY 14,229.000           77.590                   564,199                 1,104,028             
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GENPACT LTD EQUITY 67,585.000           41.360                   1,825,675             2,795,316             
JAMES RIVER GROUP HOLDINGS LTD EQUITY 27,157.000           49.150                   1,008,872             1,334,767             
REINVENT TECHNOLOGY PARTNERS EQUITY 69,259.000           12.250                   692,590                 848,423                 
RENAISSANCERE HOLDINGS LTD EQUITY 6,300.000             165.820                 1,045,800             1,044,666             
STONECO LTD EQUITY 18,075.000           83.920                   1,385,980             1,516,854             
TRITON INTERNATIONAL LTD/BERMU EQUITY 146,577.000         48.510                   5,014,496             7,110,450             
ARDAGH GROUP SA EQUITY 28,100.000           17.210                   599,613                 483,601                 
GAMIDA CELL LTD EQUITY 54,392.000           8.390                     451,334                 456,349                 
UROGEN PHARMA LTD EQUITY 7,799.000             18.020                   186,335                 140,538                 
PROQR THERAPEUTICS NV EQUITY 109,480.000         4.200                     702,254                 459,816                 
FIVE POINT HOLDINGS LLC EQUITY 59,566.000           5.460                     862,816                 325,230                 
BENTLEY SYSTEMS INC EQUITY 4,600.000             40.510                   101,200                 186,346                 
BIOATLA INC EQUITY 8,100.000             34.010                   240,802                 275,481                 
ARDAGH GROUP SA EQUITY 14,000.000           17.210                   266,000                 240,940                 
FLEX LTD EQUITY 115,694.000         17.980                   1,303,574             2,080,178             
NAVIGATOR HOLDINGS LTD EQUITY 13,990.000           10.950                   155,414                 153,191                 
WAVE LIFE SCIENCES LTD EQUITY 5,092.000             7.870                     136,494                 40,074                   

Total Wellington 435,195,032         589,657,639         
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