Board of Retirement Regular Meeting

Sacramento County Employees’ Retirement System

Agenda Item 14

MEETING DATE: March 16, 2022

SUBJECT: Fixed Income Manager Recommendations

Deliberation Receive
SUBMITTED FOR: _ Consent X__and Action ____and File
RECOMMENDATION

Staff recommends the Board:

Terminate the existing global fixed income mandate with Brandywine Global (global fixed
income was eliminated from SCERS’ revised strategic asset allocation);

Equal weight the total 12% target core plus fixed income allocation across four investment
managers (25% each), including the two existing managers and two new managers;
Invest approximately $360 million with new core plus manager Brandywine Global (U.S.
Fixed Income strategy) and $360 million with new core plus manager Reams Asset
Management (Core Plus Fixed Income strategy), and authorize Staff to execute
necessary documents and agreements for each mandate;

Reduce the exposure to existing core plus fixed income managers TCW and PGIM by
$135 million and $129 million, respectively; and,

Authorize Staff to determine the most effective method for transitioning the assets and
execute any necessary documents or agreements to effectuate the transition of assets.

PURPOSE

This item provides a recommendation for the core plus fixed income mandate that the Board
authorized Staff and Verus to conduct an investment manager search. This item complies with
SCERS’ Diversifying asset category Investment Policy Statement implementation protocols for
public fixed investment managers to have Staff and Consultant perform due diligence and make
investment manager recommendations to the Board for consideration and approval.

BACKGROUND

The investment objectives of the Fixed Income asset class, which resides within the Diversifying
asset category, include the following:

Moderate income and cash flow generation
Diversification for SCERS’ portfolio, and in particular, as an “anchor to safety” in periods
such as a recession, when growth/risk assets fall
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e A source of return enhancement
e Liquidity

At the October 2021 Board meeting, the Board approved a revised Fixed Income asset class
within the Diversifying asset category, which includes a 12% core plus fixed income target
allocation and a 4% U.S. Treasury target allocation. The revised structure also eliminated a 3%
global fixed income allocation, which is managed by Brandywine Global Investment
Management.

Core Plus 12% 9% - 15%
U.S. Treasury 4% 3% - 5%

Also at the October 2021 Board meeting, the Board approved initiating an investment manager
search to fill a third core plus fixed income mandate to complement SCERS two existing core
plus managers, Prudential (PGIM) and TCW.

U.S. Treasury - Neuberger Berman

Core Plus 1 - TCW
Core Plus 2 - Prudential
Core Plus 3 - to be determined

As discussed during the October Board meeting, the additional core plus mandate is expected
to serve as a complement to SCERS’ two existing core plus mandates. Core plus strategies
have meaningful latitude to earn active returns versus the passive/core Bloomberg Barclays
Aggregate Index benchmark. While a core plus strategy’s foundation is to the core bond sectors
(treasuries, agency government bonds, investment grade credit), it can also allocate in moderate
amounts to the ‘plus’ sectors, including high yield, bank loans, mortgage-backed securities, and
non-U.S. securities. Investment managers take very different approaches to implementing a core
plus mandate. Among SCERS’ existing core plus managers, TCW is considered a more
defensive strategy that tends to differentiate itself within the mortgage markets when opportunity
exists. SCERS’ other core plus manager, Prudential (PGIM), tends to be more yield focused,
and will generally hold higher allocations to the spread and credit sectors. Both managers have
generated strong returns for SCERS relative to the benchmark index.

Some core plus strategies allocate less to the spread sectors, and instead place a greater focus
on managing interest rate risk by having greater flexibility to adjust duration, which was the focus
of this manager search. A strategy like this typically holds lower levels to credit and spread
sectors, but will add credit exposure opportunistically when spreads widen. In a low interest rate
environment like the one we are in now, these strategies have greater flexibility to manage
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duration and interest rates, which could serve to reduce risk within SCERS’ Fixed Income
portfolio in a rising interest rate environment, as well as being a greater source for active returns.
This additional core plus mandate will be expected to serve as a diversifier and anchor to safety,
particularly within stressed market environments, while also having enough flexibility to move
toward yield and enhanced returns opportunistically when warranted.

MANAGER SEARCH SUMMARY

For the core plus fixed income manager search, Staff and Verus performed extensive due
diligence, which included screening the core plus manager universe through various investment
manager databases and leveraging Verus’ resources to help construct an initial list of potential
candidates. In addition to reviewing available materials on investment manager databases, Staff
and Verus also reviewed presentations and materials provided directly from the managers. This
evaluation process took the following criteria into consideration: appropriate style (interest
rate/duration and credit management), a minimum amount of assets under management,
differentiated investment philosophy and process, and performance track record.

The following managers were selected to interview with Staff and Verus (via videoconference)
in December:

Brandywine Global Investment Management
Reams Asset Management

Capital Group

PIMCO

SLC Management

Following the interviews, Staff and Verus continued the due diligence process, which included
additional data requested from the managers and follow-up communications via call or email.
Staff and Verus also had multiple conversations to evaluate the managers being considered.

RECOMMENDATION

Based on extensive analysis, Staff and Verus recommend adding two new core plus managers,
rather than one. The two managers include Brandywine Global and its U.S. Fixed Income
strategy (Brandywine currently managers SCERS’ global fixed income mandate through their
Global Opportunity Fixed Income strategy), and Reams Asset Management and its Core Plus
Fixed Income strategy. Both managers run unique strategies that take an active approach to
duration and interest rate management and opportunistically allocate to the spread sectors,
which has translated to consistently strong returns, but which can also run at higher volatility.
Staff and Verus believe it is prudent to split the allocation across two managers given the size
of the mandates.

Staff and Verus also recommend equal weighting all four managers within the core plus fixed
income portfolio (the two existing managers (TCW and PGIM) and the two new managers
(Brandywine and Reams)) at 25% of the total 12% core plus fixed income target allocation. This
rebalance will create greater diversification for SCERS’ core plus portfolio given the large size
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of these mandates. The rebalance would involve reducing the two existing mandates by the
amounts shown below, and adding new capital to the two new managers in the amounts shown
below. Staff and Verus also recommend redeeming from the Brandywine global mandate, which
was eliminated from SCERS’ revised strategy asset allocation, when implementing the core plus
mandates.

Based on SCERS’ estimated portfolio value of $12.0 billion, as of March 7, 2022, the new
mandates with Brandywine and Reams would receive allocations of approximately $360 million,
and the two existing mandates with TCW and PGIM would be reduced by approximately $135
million and $129 million, respectively, after which each strategy would have a value of
approximately $360 million. In addition, Staff will issue a full redemption from the Brandywine
Global Fixed Income mandate, which is a commingled fund, and which has a value of
approximately $272 million (as of 2/28/22). Aggregating all of these cash movements equates
to an overall cash outflow of $184 million, which will be funded from SCERS’ cash account.
SCERS recently conducted a meaningful rebalance within the Domestic Equity portfolio, raising
$334 million in cash, in anticipation of this Fixed Income transition. The actual amount
allocated/subtracted to/from each strategy will vary based on fluctuations in market values prior
to the eventual funding/transition date.

While all manager candidates were highly qualified, this memo will focus on the recommendation
of Brandywine and Reams, and the factors that differentiated these firms from the other
managers.

SCERS’ current mix of core plus mandates has historically outperformed the Bloomberg U.S.
Aggregate Index; however, the proposed four core plus manager combination improves the
risk/return metrics of the core plus fixed income portfolio meaningfully, versus the two manager
structure of TCW and PGIM only, based on analysis conducted by Verus. Adding Brandywine
and Reams to the core plus portfolio adds consistently higher returns over all measured time-
periods.
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Annualized Returns Comparison
(As of December 31,2021)

10.00%

8.00%

L]

Both new strategies have a higher upside capture ratio and lower downside capture ratio,
meaning that they have historically (over the past 5 years) outperformed the benchmark in both
up markets and in down markets (i.e., captured less downside during dislocated markets). The
current two manager structure is more susceptible to the downside with a 118% downside
capture ratio vs. only 80% by adding in the Brandywine and Reams strategies, due to higher
allocations to the spread sectors (particularly with PGIM), which tend to underperform in risk off
environments.
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In addition, both Brandywine and Reams tend to have higher exposure to government bonds
and less exposure to the spread sectors (i.e., credit), particularly high yield bonds, than TCW
and PGIM, and relative to the benchmark, but will rotate into these sectors in a more
opportunistic fashion when they believe that they will be rewarded for taking on more risk. This
provides greater diversification for SCERS’ core plus portfolio.

Source: Verus

Staff has initiated the review of potential investment management agreements (IMA) with both
Brandywine and Reams. If the Board approves the selection of these managers, funding will be
contingent on successful negotiation of the legal terms and agreements.

MANAGER REVIEWS

The Verus report has detailed review of each manager. Below is summay review of each
manager by Staff.

BRANDYWINE:

Firm and Team:

Brandywine Global Investment Management (Brandywine or the firm) was founded in 1986 and is
based in Philadelphia, Pennsylvania. Brandywine is a publicly-held global asset management
company that offers a wide-array of equity, fixed income, and balanced portfolio solutions globally,
and is a subsidiary of Franklin Templeton. The firm has approximately $69 billion of assets under
management (AUM) as of September 30, 2021. Brandywine’s fixed income platform has $49.9
billion in AUM across a range of strategies that allocate to government bonds, credit, and
currencies, some of which are U.S. centric while others are global.

Brandywine is very familiar to SCERS, as they currently manage the global fixed income mandate
that SCERS has been invested in since 2013. While the global mandate from Brandywine is a
compelling strategy, the global fixed income segment was eliminated as part of the revised strategic
asset allocation, as it did fit within the objectives of the Diversifying asset category.
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The recommended Brandywine U.S. Fixed Income strategy for the core plus fixed income mandate
is managed by a portfolio management team of four individuals, including Jack Mclintyre, Anujeet
Sareen, Brian Kloss, and Tracy Chen. The portfolio management team is supported by broad
Brandywine resources, including 45 individuals across its investment strategy committee,
investment research and analysis, portfolio compliance, implementation and trading, and modeling
and analytics.

A consideration with this strategy is that, while Brandywine manages close to $50 billion across
fixed income strategies, the U.S. Fixed Income strategy’s AUM is on the lower end, at
approximately $2.2 billion, and SCERS’ investment could potentially be a higher portion of the
strategy than a typical public markets strategy. However, it would still be within the guidelines of
SCERS'’ Diversifying investment policy statement. Brandywine communicated that the strategy is
generating a lot of interest among institutional investors, and that the firm holds U.S. Fixed Income
strategy securities (government bonds and corporate credit) across many of their other strategies.

Investment Strateqy:

Brandywine’s proposed strategy, U.S. Fixed Income, was incepted in October 1995 and is one of
the simpler strategies employed at the firm. The strategy takes a top-down, macroeconomic
portfolio construction approach where the team primarily invests between U.S. government bonds
and investment-grade corporate bonds. Overall, the strategy takes a core fixed income approach
and avoids the plus fixed income sectors (i.e., high yield bonds); however, given the strategy’s
higher volatility and tracking error relative to the Bloomberg U.S. Aggregate Bond Index benchmark
(mostly due to an active duration approach), the firm considers the strategy as a core plus strategy.

The objective of the strategy is to maximize total return through active management, allocating
among U.S. government, corporate bonds, and securitized bonds while mitigating downside risk.
In addition to maximizing returns, Brandywine’s philosophy is driven by its skepticism in
constructing a core plus portfolio that exhibits similar characteristics, and risk and return profile, as
the Bloomberg U.S. Aggregate Bond Index. Brandywine believes that traditional fixed income
indices, like the Bloomberg U.S. Aggregate Bond Index, can be structurally flawed due to their bias
toward holding chronically high levels of equity sensitive credit risk, and instead prefers an
approach that relies more heavily on dynamically managing the duration of the portfolio, and less
on maintaining high levels of credit exposure. The strategy prefers to leg in and out of investment
grade credit opportunistically, where Brandywine believes they it will be rewarded for taking on
credit risk. This type of flexibility has historically provided Brandywine with the ability to both
preserve capital during risk off environments, while also generating strong relative returns.

The firm views the investment process through a framework that stems from three key tenets: a
global macro approach, value approach, and high conviction. Each investment thesis begins with
a top-down perspective in which the team analyzes global macro factors such as U.S. and global
business and liquidity cycles, inflation, monetary and fiscal policies, and secular factors, to develop
a big picture perspective of the overall economic environment to support its investment thesis. Once
an opportunity has been identified, Brandywine determines any fundamental valuation anomalies
within Treasury and credit assets. Within this process, Brandywine aims to determine where there
is price risk and potential valuation opportunities based on internal valuation models. The firm also
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analyzes factor variables such as real yield and inflation expectations, option adjusted spreads,
and credit asset components (capital structure, covenant quality, and credit default probabilities).
In addition, understanding investments from both a macro and bottom-up valuation view,
Brandywine aims to only take informed investment actions that are considered high conviction and
supported by research. The three tenets described above is Brandywine’s overall playbook to
seeking value and anticipating risk in order to actively outperform the benchmark.

Portfolio Construction:

Through active duration management, Brandywine aims to generate attractive alpha while
maintaining diversification and low correlations to the equity market. Out of all of the managers
interviewed, the Brandywine strategy has the lowest correlations to broad equity markets, having
historically run at a negative correlation. The strategy adds value through active treasury duration
management across the spectrum of U.S. Treasury bonds, from short duration U.S. T-Bills all the
way up to long duration 30-year bonds. Exposure to U.S. T-Bills is increased when appetite for risk
and duration is low, while exposure to longer duration bonds is increased when there is greater
appetite for taking on risk to potentially generate higher returns. When appropriate, Brandywine will
also access spread products to enhance returns, primarily through adding investment grade
corporate bonds during market dislocation spread widening events.

The guidelines to the proposed strategy can be modified to better suit clients with varying active
risk budgets and appetites for duration ranges versus the benchmark. The base strategy typically
has a duration band between 1-10 years, but many clients modify the duration parameter to +/- 3
to 4 years. Staff and Verus believe that +/- 4 years duration is an appropriate parameter. Guidelines
allow the strategy to have a broad exposure range of 0-100% for U.S. treasury, government-related
securities, and investment-grade corporates. The strategy’s guidelines state that exposure to
mortgage-backed securities/asset-backed securities (MBS/ABS) shall not exceed 50% of the
portfolio at the time of purchase. At a more granular level, asset-backed securities, commercial
mortgage-backed securities (CMBS), or non-agency residential MBS shall not exceed 25% of the
portfolio at the time of purchase. Although duration parameters may be adjustable, Brandywine
notes that maintaining flexibility in the guidelines to rotate between U.S. Treasuries and Investment-
grade corporates is the most important component of the strategy. These wide ranges, in addition
to the duration flexibility, translates to a strategy that will have higher tracking error to the Bloomberg
Aggregate Bond Index benchmark, even though it doesn'’t allocate to the plus sectors. From a
holdings-based perspective, the portfolio tends to hold about 20-40 securities across the bond
sectors.
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Performance:

Brandywine has consistently outperformed the Bloomberg U.S. Aggregate Index, as shown in the
charts above, as of December 31, 2021. The firm’s ability to actively manage duration, and rotate
between Treasuries and investment-grade securities, has allowed them to generate strong relative
performance compared to the benchmark index throughout the life of the strategy. This includes a
since inception return of 7.0% compared to the index’s return of 4.3%, and consistent relative
outperformance across all time-periods. Historically, Brandywine has outperformed the benchmark
across most calendar years, with the exception of 2013, 2015, and 2017 where they slightly lagged
the index. The underperformance within these years was driven by generally being too early in the
cycle when extending the duration of the portfolio, which later paid off in subsequent years. Overall,
the strategy has been able to provide a risk-return profile that is uncorrelated to the benchmark,
other core plus strategies evaluated, and SCERS’ existing core plus investment managers. For
instance, the strategy has an up market capture ratio of 128% and an impressive down market
capture ratio of only 8% over a 5-year period. From a risk perspective, the strategy has a 5-year
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annualized standard deviation of 4.4% and a tracking error of 3.0%. Although the tracking error is
on the higher end, the information ratio is 1.5 and is a good indication of the strategy being
compensated for taking on higher tracking error. The strategy’s active Treasury duration
movements is a risk consideration; however, the team has displayed discipline and the ability to
manage the situation by unwinding securities quickly if needed. The securities that are held in the
portfolio are typically liquid securities (mostly U.S. Treasuries and investment grade corporate
bonds) even during illiquid environments, which allows the team to eliminate most market execution
risk when adjusting the portfolio.

REAMS:

Firm and Team:

Reams Asset Management is a wholly owned subsidiary of Raymond James Financial. It was
founded in 1981 and is headquartered in Columbus, Indiana. The firm is a division of Scout
Investments, which is a registered investment advisor. Overall, the firm has eight fixed income
strategies with an AUM of $23.6 billion, including the core plus fixed income strategy that it has
managed since its inception.

The investment team consists of 12 individuals across portfolio managers and analysts, in which
there are six portfolio managers that are supported by five analysts and a co-founder that is a
member of the investment committee. Mark Egan is the Chief Investment Officer and a managing
director, and the primary portfolio manager of the strategy. The investment committee is
responsible for ensuring that Reams adheres to its investment philosophy and process, and
consists of Mark Egan, Todd Thompson (portfolio manager), and Bob Crider (Co-founder and
Managing Director).

Investment Strateqy:

Reams is a top-down, bottom-up investor that deploys a fundamental and quantitative investment
approach. Reams’ Core Plus Fixed Income strategy has an AUM of approximately $7.2 billion and
combines active duration management with bottom-up securities selection, focusing on
undervalued opportunities. The investment objective of the firm is to maximize total return given its
investment guidelines. Reams’ investment philosophy is based on the belief that risk is not defined
as tracking error, consistently and accurately developing forecasts can be difficult, and portfolios
should seek to maximize total return and protect against permanent impairment of capital. Reams
believes that risk should not be defined as tracking error against the Bloomberg U.S. Aggregate
Index, as this assumes that the index is an arbitrager of value, and Reams believes that will not
hold true going forward. Reams also believes that constructing a portfolio that tracks the index will
not help meet its investment objective, which is to maximize total return, which is the core of its
investment philosophy and objective. This guides Reams to focus on long-term value over short-
term returns, because it believes that prices can deviate significantly from fair value in the short
term. Reams also believes that there are too many core plus fixed income managers that
overweight the spread sectors, and that these sectors should be added to tactically on an
opportunistic basis.
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To achieve its investment objective, Reams combines active duration management with bottom-up
analysis to identify undervalued opportunities. It tends to be more reactionary and opportunistic to
market dislocations, and looks at volatility as an opportunity to uncover unique attractive
investments. A cornerstone of the Reams investment objective is to avoid permanent impairment
by focusing on downside risk and maintaining a value discipline at all times, and taking risk when
the risk to reward profile is attractive. The strategy is typically comprised of Treasuries and
investment grade corporate credit, and will shift into plus sectors for short-term tactical
opportunities. From a duration management standpoint, the portfolio’s duration will be managed
using a long-term valuation framework rather than based on predictions. Reams has internal
models that help evaluate and determine the neutral nominal interest rate, which is an inflation-
adjusted interest rate. Active duration position management occurs when neutral interest rates
appear mispriced at which point the team will look to capitalize on yield curve opportunities.

Reams will also tactically manage the portfolio’s exposure to credit securities when the risk to
reward profile is attractive. Bottom-up issue selection is based on quantitative and qualitative
analysis of monetary conditions, the capital market environment, and credit cycles. Scenario
analysis is utilized to help the manager identify the most attractive performing bonds under various
interest rates and credit scenarios, while also avoiding securities that are vulnerable to risks in the
market. This same process is also performed on securitized assets, which is a segment that Reams
will also shift into to help generate alpha. Avoiding impairment of capital is important to Reams, and
is the core belief of their risk management process. Risk management for the firm includes avoiding
backward looking risk measures, performing scenario analysis to understand the impact of different
interest rate and credit cycles, and managing risk on a bond-to-bond basis.

Portfolio Construction:

The portfolio is constructed with an emphasis on top-down duration and yield curve positioning,
while also incorporating a bottom-up sector and individual security perspective. The strategy
maintains a duration range of +/- 2 years around the benchmark, and will adjust duration using
Treasuries with high liquidity. As market conditions become more attractive, opportunistic
investments in plus sectors such as mortgage-backed and asset-back securities, high yield credit,
and bonds outside of the U.S. are added on a tactical basis to complement the core government
bond and investment grade corporate holdings. Opportunistic investments are added to the
portfolio on a reactionary basis when volatility presents the most attractive value-oriented
investments.

In constructing and managing the portfolio, several risk measures are monitored real time, including
portfolio duration, portfolio convexity, ratings, and contribution to duration by yield curve position.
Reams monitors these risk measures real time and will adjust accordingly to stay within investment
guidelines.
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Reams has generated relatively strong performance across all time-periods. Since inception, the
strategy has generated a return of 5.8% compared to the Bloomberg U.S. Aggregate Index
benchmark return of 4.3% as of September 30, 2021. The strategy has also outperformed on an
annual basis over the 3-year, 5-year, and 10-year time-periods. From a calendar year perspective,
the strategy has also outperformed across all years except for 2014 and 2015. Going farther back,
it should be noted that the strategy had a meaningful drawdown during the global financial crisis
(GFC), significantly underperforming the benchmark for calendar year 2008 (-9.9% vs. +5.2%), as
it was early rotating back into dislocated sectors of the bond market late in 2008. However, the
rotation paid off in 2009 when markets experienced an inflection rally in the spring, and the Reams
strategy outperformed the benchmark across the aggregated 2008/2009 period (+8.8% vs. +5.6%).
From this experience, Reams gained a greater appreciation for the evaporation of liquidity during
a crisis, and the value of patience and taking a measured approach to building positions during
periods of forced liquidations and indiscriminate selling.

While Reams’ overall performance has been strong, the strategy has slightly higher volatility with
an annualized 5-year standard deviation of 3.9%, though the 5-year tracking error is reasonable at
1.7%. Despite the higher volatility, Reams’ active duration strategy fits the mandate of providing
downside diversification while still generating additional alpha. The 5-year down market capture
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ratio for Reams is 85%, which means that Reams’ strategy only captured about 85% of a down
market. On the flip side, Reams has been able to capture an additional 23% during bull markets,
with an up market capture ratio of 123%. The Reams strategy has also tended to outperform the
benchmark index during rising interest rate environments, which is when the Bloomberg U.S.
Aggregate Index tends to generate negative returns.

MANAGEMENT FEES

Brandywine and Reams have each proposed a tiered based management fee structure for
SCERS, with the fee declining for higher levels of assets. Based on an estimated initial account
value of approximately $360 million for each manager, the average annual fee would be 0.23%
(23 basis points for Brandywine), and 0.19% (19 basis points) for Reams. Both fee structures
are in-line with the range of fees proposed by managers within the search. SCERS’ current core
plus managers, TCW and Prudential have effective fees of 18 bps and 19 bps, respectively.
SCERS’ fee with TCW is calculated based on a large asset discount (assets of at least $400
million), and SCERS would drop below that threshold by reducing the assets in the account;
however, TCW has agreed to maintain the discount over the next four quarters. If SCERS’
account with TCW does not meet the $400 million asset threshold after that time, the fee would
revert to TCW’s standard fee schedule, which would equate to an effective fee of 23 bps (at
$360 million in assets). While management fees are an important consideration, the primary goal
is to select the manager(s) that SCERS is most confident will be able to deliver the highest risk
adjusted returns, net of management fees, over the long term.

ACCOUNT STRUCTURE AND TRANSITION

Staff and Verus recommend a separate account structure (rather than investing in a commingled
fund) be initiated for both of the Brandywine and Reams mandates, subject to SCERS’ typical
Investment Management Agreement (IMA) terms and conditions. Staff and Verus will work with
both managers to formulate a set of guidelines that enable the firm to most effectively manage
their respective portfolios on behalf of SCERS, while maintaining common core plus constraints.
The separate account structure allows for assets to be held at SCERS’ custodian, State Street,
with managers able to trade and manage the portfolio.

As mentioned earlier, there are several components to this transition, as shown below.

Based on SCERS’ estimated portfolio value of $12.0 billion, as of March 7, 2022, the new
mandates with Brandywine and Reams would receive allocations of approximately $360 million,
and the two existing mandates with TCW and PGIM would be reduced by approximately $135



March 16, 2022 Page 14 of 15 Agenda ltem 14

million and $129 million, respectively, to levels of $360 million. In addition, Staff will issue a full
redemption from the Brandywine Global Fixed Income mandate, which was eliminated from the
revised strategic asset allocation, which has a value of approximately $272 million (as of
2/28/22). Aggregating all of these cash movements equates to an overall cash outflow of $184
million, which will be funded from SCERS’ cash account. SCERS recently conducted a
meaningful rebalance within the Domestic Equity portfolio of $334 million, in anticipation of this
Fixed Income transition. The actual amount allocated/subtracted to/from each strategy will vary
based on fluctuations in market values prior to the eventual funding date.

Staff requests that the Board authorize Staff to determine the most effective method for
transitioning the assets and execute any necessary documents or agreements to effectuate the
transition of assets. Staff will evaluate the most cost effective and efficient method for
transitioning the separate account fixed income assets. This includes either having each
manager invest or raise capital on their own, or utilize the services of a transition manager. Fixed
income transitions are typically less cost effective using a transition manager therefore, the
expectation is that SCERS will provide capital directly to Brandywine and Reams to invest, and
will ask TCW and PGIM to each raise the referenced amount of capital. However, Staff will also
evaluate the effectiveness of utilizing a transition manager as well. Staff will issue a full
redemption from the Brandywine global strategy, given that it is a commingled fund. The
expectation is that transition of assets will take place during the second quarter of 2022. Staff
will also work with the Overlay Program manager, State Street Global Advisors (SSGA), to adjust
overlay exposures as the Fixed Income transition is taking place.

SUMMARY

Staff and Verus believe that adding investments with Brandywine and Reams, to complement
SCERS’ existing core plus mandates, will add value to SCERS Fixed Income asset class. Both
managers implement unique core plus investment strategies, that have delivered strong returns,
including outperformance versus the benchmark in both up and down markets.

The Board will have the opportunity to hear from both Brandywine and Reams directly at the
March Board meeting and ask any questions, prior to considering the recommendations.

Pending Board approval, and the successful negotiation of investment management
agreements, Staff would target a transition of assets, which will include adding capital to
Brandywine and Reams. It will also include reducing the exposure to TCW and PGIM, and
redeeming from Brandywine’s global fixed income fund. The transition of assets is expected to
take place during the second quarter of 2022. Staff also seeks Board approval to determine the
most effective method for transitioning assets and executing any necessary documents or
agreements to effectuate the transition.

ATTACHMENTS

e Board Order
e Verus Core Plus Fixed Income Manager Search and Recommendation Report
e Staff/Verus presentation
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¢ Reams Asset Management Presentation
e Brandywine Global Investment Management Presentation

Prepared by:

IS/

Steve Davis
Chief Investment Officer

IS/

Michael Vang
Investment Analyst

Reviewed by:

IS/

Eric Stern
Chief Executive Officer



Retirement Board Order
Sacramento County Employees’ Retirement System

Before the Board of Retirement
March 16, 2022

AGENDA ITEM:

Fixed Income Manager Recommendations

THE BOARD OF RETIREMENT hereby accepts the recommendation of staff
and Verus to approve the following recommendations within the Fixed
Income asset class:

Terminate the existing global fixed income mandate with
Brandywine Global (global fixed income was eliminated from
SCERS'’ revised strategic asset allocation);

Equal weight the total 12% target core plus fixed income allocation
across four investment managers (25% each), including the two
existing managers and two new managers;

Invest approximately $360 million with new core plus manager
Brandywine Global (U.S. Fixed Income strategy) and $360 million
with new core plus manager Reams Asset Management (Core Plus
Fixed Income strategy), and authorize Staff to execute necessary
documents and agreements for each mandate;

Reduce the exposure to existing core plus fixed income managers
TCW and PGIM by $135 million and $129 million, respectively; and,
Authorize Staff to determine the most effective method for
transitioning the assets and execute any necessary documents or
agreements to effectuate the transition of assets.

| HEREBY CERTIFY that the above order was passed and adopted on
March 16, 2022 by the following vote of the Board of Retirement, to wit:

AYES:

NOES:

Item 14



Retirement Board Order
Sacramento County Employees’ Retirement System

ABSENT:
ABSTAIN:

ALTERNATES (Present but not voting):

Richard B. Fowler Il Eric Stern
Board President Chief Executive Officer and
Board Secretary

Item 14
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Fixed Income Manager
Recommendations

March 16, 2022




Introduction

« Core Plus Fixed Income manager
recommendation

 Recommending two managers rather than
one, and recommending revisions to the
overall core plus manager lineup

« Global fixed income redemption
recommendation

 Both recommended managers, Brandywine and
Reams, will be presenting today

« Prior to manager presentations, summary of the
search and transition plan



Fixed Income Objectives
* QObjective of Fixed Income
 Moderate income and cash flow generation

« Diversification for SCERS’ portfolio, and in
particular, as an “anchor to safety” in periods
such as a recession, when growth/risk assets

fall

« A source of return enhancement

« Liquidity



Fixed Income Definitions

e CorePlus

Combines core fixed income with moderate
flexibility to allocate to higher returning, higher
yielding, and higher risk “plus” sectors

Core - diversified mix of dollar denominated, liquid
iInvestment grade bonds across government bonds
(treasuries), government agency bonds, and
iInvestment grade corporate credit

Plus - high yield, bank loans, non-U.S., non-
agency mortgage bonds



Fixed Income Definitions

* Duration

« How long in years a bond investor is repaid a
bond’s price, and the sensitivity of the price of a
bond to a change in interest rates

 The longer the maturity, the higher the
duration and the greater the sensitivity to
interest rates

« Spread Sectors

« Non-governmental fixed income investments with
higher yields than governmental bonds, and which
trade at a spread to government bonds

 EX: corporate credit
 The higher the risk, the greater the spread



Revised Fixed Income Structure

Core Plus 12% 9% - 15%

U.S. Treasury 4% 3% - 5%

* Reduced U.S. Treasury from 5% to 4%
 Eliminated 3% Global Fixed Income Mandate
* Increased Core Plus Fixed Income from 10% to 12%

« Board authorized core plus manager search



Recommendations

Terminate existing global fixed income mandate
with Brandywine Global (global fixed income was
eliminated from SCERS' revised strategic asset
allocation);

Equal weight the total 12% target core plus fixed
income allocation across four investment
managers (25% each), including the two existing
managers and two new managers,

Invest approximately $360 million with new core
plus manager Brandywine Global (U.S. Fixed
Income strategy) and $360 million with new core
plus manager Reams Asset Management (Core
Plus Fixed Income strategy), and authorize Staff to
execute necessary documents and agreements for
each mandate;



Recommendations

* Reduce the exposure to existing core plus fixed
income managers TCW and PGIM by $135 and
$129 million, respectively; and,

« Authorize Staff to determine the most effective
method for transitioning the assets and execute
any necessary documents or agreements to
effectuate the transition of assets.



Fixed Income Actions

Neuberger Berman UL.S. Treasuries

Brandywine  Global Opportunity Fixed Income

TCW Core Plus 50.0% 25.0%

PGIM Core Plus 50.0% 25.0%
Brandywine Core Plus - 25.0%
Reams U.S. H - 25.0%

 Redeem from Brandywine global commingled fund
« Equal weight four core plus managers

« Hire and invest with Brandywine and Reams

« Reduce allocations to TCW and PGIM



Core Plus Search Objectives

« Complement SCERS’ two existing core plus
mandates, which are more spread sector oriented

- Evaluate strategies that include duration
management and yield curve positioning as a
component of their value-add, in addition to spread
sector exposures

« Managers that actively position their portfolio
around anticipated moves in rates or the yield
curve to mitigate interest rate risk

« Opportunistically allocate to spread sectors
« Lower correlation to risk assets (i.e., equities)



Search Process

Evaluated universe of core plus managers
* 9 managers met initial search criteria

Reviewed quantitative and qualitative information, and identified 5
managers for interviews

« Virtual meetings conducted by Staff and Verus

* Focused on understanding organization, team structure,
investment strategy, portfolio construction, decision making
process, and performance attribution

Follow-up discussions, meetings, and evaluation led to
recommendation of Brandywine and Reams

« Both implement unique and differentiated strategies

« Actively employ duration/interest rate management and
opportunistically allocate to the spread sectors

* Run lower correlations and risk profile



Performance Attribution

Annualized Returns Comparison
(As of December31,2021)

10.00%
. 8.00%
@
3 600%
Q
@
3
N 4.00%
©
Z 200%
-2.00%
1 year 3 year 5 year T year 10 year
m Portfolio 1 (Current) -0.80% 6.20% 4.80% 4.10% 4.60%
m Portfolio 2 (Proposed) -0.40% 7.70% 5.80% 5.00% 5.10%
BhgBarc US Agg Index -150% 4.80% 3.60% 3.00% 290%

Proposed four manager lineup improves risk-return
metrics of aggregate core plus fixed income portfolio

« Higher returns across all measured time periods



Performance Attribution

Up and Down Market Capture Ratio (5 yr)
(As of December 31,2021)

u Portfolio 1 (Current) ~ mPortfolio 2 (Proposed)

150%

128% 127%
125% 118%
R
S 100%
E“J 80%
L)
,5* 50%
25%
0%
Up Market Capture Ratio (5 yr) Down Market Capture Ratio (5 yr)

* Proposed four manager lineup improves risk-return metrics of aggregate
core plus fixed income portfolio

« Similar participation in up markets (upside capture ratio)

« Significant outperformance in down markets (downside capture ratio
decreases from 118% to 80%)



Transition Plan

TCW Core Plus Fixed Income 4% 3% $495 $360 -5135
PGIM Core Plus Fixed Income 4% 3% $489 $360 -$129
Brandywine (Core Plus) Core Plus Fixed Income 0% 3% S0 $360 $360
Reams Core Plus Fixed Income 0% 3% S0 $360 $360
Brandywine (Global) Global Fixed Income 2% 0% $272 S0 -S272

« Target $360 million for each core plus mandate

* Add capital to Brandywine and Reams; partially reduce
TCW and PGIM

* Fully redeem from Brandywine global mandate



Transition Plan

 Net cash outflow flow: ~$184 million

* Funded from SCERS’ cash account — recently conducted
large domestic equity rebalance

« QOverlay manager will adjust overlay exposures as
transition takes place

« Authorize Staff to determine most effective method to
transition assets and execute any necessary documents and
agreement

« Expectation is to have each manager invest/reduce
capital, but will evaluate transition managers as well
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Memorandum

To: Sacramento County Employees’ Retirement System (SCERS) Board
From: John Nicolini Managing Director, Senior Consultant

Brian Kwan, Senior Consultant

Garrett Dinsmore, Associate Director

Date: March 16%, 2022
RE: Core Plus Fixed Income Manager Search and Recommendation
Executive Summary

On October 20, 2021, the SCERS Board approved an increase to the Core Plus Fixed Income
allocation from 10% to 12%. Recall that the primary objective for this search was to seek out one
or more managers that had a history of successfully managing interest rate exposure as a core
component of their value-add. Given our concerns around rising interest rates, having fixed
income managers that actively position their portfolio around anticipated moves in rates or the
yield curve is one strategy to mitigate some of SCERS’ interest rate risk. The current Core Plus
portfolio is made up of 50% TCW Core Plus Fixed income and 50% PGIM Core Plus Fixed Income.
Staff and Verus are proposing to add two additional managers to the portfolio and equal weight
all managers at 25% each of the core plus allocation.

SCERS Public Fixed Income Current Allocation Proposed Allocation
U.S. Treasuries 5.0% 5.0%
Neuberger Berman 100.0% 100.0%
Core Plus Fixed Income 10.0% 12.0%
PGIM Core Plus 50.0% 25.0%
TCW Core Plus 50.0% 25.0%
Reams Core Plus 25.0%
Brandywine US FI 25.0%

Over the past four months, Staff and Verus, together, initiated and completed a comprehensive
search process for two new core plus fixed income managers for the SCERS portfolio which
included interviews and detailed due diligence on 5 finalist candidates, and a final
recommendation to the SCERS Board to commit ~5360million to Brandywine Global Investment
Management in their US Fixed Income strategy and ~5360 million to Reams Asset Management
in their Core Plus Fixed Income strategy.

Search Process

1) |Initial search screen criteria were identified based on benchmark objective/manager style,
investment process, track record, and minimum AUM. Nine managers met the initial criteria
for further analysis.

SEATTLE | LOS ANGELES | SAN FRANCISCO | PITTSBURGH | VERUSINVESTMENTS.COM



2)

3)

4)

5)

Staff and Verus prepared and reviewed both quantitative, as well as qualitative information
on each strategy including the manager’s investment approach and process, organization,
team stability and alignment of interests. Based on additional data and analysis, and
through a series of internal meetings and discussions, 5 managers were identified and
agreed upon for further consideration and additional due diligence:

a. Brandywine Global Investment Management, LLC — US Fixed Income
b. Reams Asset Management — Core Plus Fixed Income

c. Capital Group — Core Plus Total Return

d. PIMCO — Core Plus — Total Return Full Authority

e. SLC Management — U.S. Core Fixed Income

Supplemental information was requested from each of the finalists including additional
performance and attribution information. SCERS Staff and Verus further reviewed and
discussed the additional information and developed an agenda and process for conducting
virtual interviews with the portfolio managers for each of the strategies. Online interviews
were held with each of the managers with a focus on better understanding the organization
and team structure, investment strategy, decision making process and attribution of
performance over different market environments.

Given the current portfolio was comprised of spread-sector oriented managers who add
value mostly through issue selection and sector allocations, the decision was made to
recommend diversifying the portfolio with strategies that include duration management and
yield curve positioning as a component of their value-add, in addition to spread sector
exposures.

SCERS’ staff and Verus reviewed due diligence materials, followed by meetings to discuss
the finalists, and agreed Brandywine and Reams stood out among the other finalists as
having the most consistent attributes that SCERS was seeking for this mandate.

Verus Summary and Recommendation

Verus and staff have performed and completed a thorough review of each of the core plus fixed
income finalists and are recommending to the SCERS Board an investment of 6% of the total
fund, or roughly $720 million split evenly between Brandywine Global Investment Management
in their US Fixed Income strategy and Reams Asset Management in their Core Plus Fixed Income
strategy.

Verus

777 ’



Brandywine Global Investment
Management, LLC
US Fixed Income

Asset Class: Fixed Income

Sub-Asset Class: Core Plus

Strategy Inception: 10/1/1995

Benchmark: Bloomberg US Aggregate

Outperform benchmark by 200 bps

Performance Objective: . .
annually over rolling 5-year periods

Executive Summary

AS OF: 01/25/2022

ESG Rating: C
ESG Characteristics: N/A
ESG Methods: N/A

Emerging | Diverse: N/A
Since inception tracking error has

Risk Objective: been roughly 300 bps

The Brandywine U.S. Fixed Income (“USFI”) strategy embodies a value-driven, active, strategic approach that
emphasizes duration management as a key alpha driver, supplemented by trigger-based allocations to investment
grade credit when spreads have widened. To avoid the inefficiencies of multi-sector U.S. bond benchmarks, the
team takes a benchmark-agnostic approach that limits investment to only the few sectors and issues considered

most attractive.

We view Brandywine’s U.S. Fixed Income strategy as a differentiated approach in the core plus space that has
historically shown low excess correlations to peers in the eVestment Core Plus universe. While we believe it is
difficult to consistently generate alpha through duration management and timing of interest rate moves, the team
has demonstrated the ability to add value over numerous market cycles utilizing their top-down, macroeconomic-

driven investment approach.
While we view Brandywine as an autonomous business un

it with control over management, investment, and

employment decisions, they are a subsidiary of Franklin Templeton. Franklin Templeton is a large publicly traded
investment firm with numerous lines of business. As with any large financial organization, there is a level of

headline risk that potential investors should be aware of.

The primary objective of the U.S. Fixed Income strategy is to outperform the Bloomberg U.S. Aggregate Bond Index
by at least 2% annually over rolling five-year periods in differentiated ways than peers while preserving the
diversification benefits of core bonds. Given the tendency to overweight Treasuries, we would expect the strategy

to outperform peers during periods of market stress. In ad

dition, the strategy has tended to outperform after

significant spread widening events. The strategy could potentially lag peers in latter stages of credit cycles,
particularly when momentum drives credit spreads to extreme tights.

Firm $70,113.89MM
Assets:
Strategy ¢, 09.36MM
Assets:
L tion: 1735 Market Street
ocation: Philadelphia Pennsylvania, 19103
Key

Team-Approach
Persons: PP

Separate Accounts: Available

Commingled Vehicles: Available
Mutual Funds: Not Available

Status (Open/Closed): Active



Alignment - The investment product is supported by a robust and stable organizational and team structure.

Description

Brandywine Global (Brandywine) was founded by a group of investment professionals in 1986. At the time of its
founding, a business plan was created with the objective of providing top-quality investment management strategies,
accountable investment teams and outstanding client service. The firm is focused exclusively on investment
management activities across fixed income and equity asset classes. Global fixed income is one of the firm's main
capabilities.

In 1998, Legg Mason acquired Brandywine, easing the transition for a new stage of growth. Brandywine previously
operated as a wholly owned but independently operated subsidiary of Legg Mason, retaining complete investment
autonomy and control over management, investment, and employment decisions. In 2020, Franklin Templeton
announced their intention to acquire 100% of Legg Mason for $4.5 billion in an all-cash deal. Franklin rationalized the
parent company and integrated Legg Mason's distribution with Franklin's existing operations. The transaction affected
eight of the nine affiliates of Legg Mason (with the exception of Entrust).

The members of the fixed income investment team earn a base salary and bonus tied to investment performance,
firm, and team profitability. The performance bonus is awarded based on peer group outperformance on a one-
quarter, one-year, three-year, and five-year basis. The performance calculation is weighted to place more emphasis
on longer-term outperformance, and less emphasis on the short-term. There is an additional sharing component with
the other investment teams at Brandywine in an effort to smooth income and to promote cross-team collaboration
and cooperation. Brandywine has found that this form of compensation aligns the interests of investment
professionals with clients and leads to accountability and low turnover among Brandywine's staff. In essence, the
portfolio management teams own all of the residual profits of the firm. The percentage of bonus compensation
derived from each of the above components may change over time. In general, the more successful product teams
receive higher levels of bonus compensation.

Justification
We view Brandywine as a solid and stable organization, evidenced by the continuity and tenure of the investment
team. While there have been some organization changes at the parent firm level (Legg Mason being purchased by

Franklin Templeton), we believe that Brandywine will continue to be an autonomous affiliate and essentially
experience a seamless transition in terms of investment team stability.

Edge - The manager has articulated an inefficiency or market-based belief that informs its process.

Description

Brandywine Global's U.S. Fixed Income philosophy embodies a value-driven, active, strategic approach. The team
believes that their top-down, macroeconomic-driven investment approach to seeking value and anticipating risk, can
consistently outperform the Bloomberg U.S. Aggregate Index. Strategic portfolio decisions, including duration, yield
curve exposure, credit exposure, and sector weightings, are based upon the broad investment themes of their global
macroeconomic research platform as they apply to U.S. markets. The portfolio management team develops a
viewpoint on the business cycle and positions the strategy’s duration, sector weighting, and credit exposures
accordingly.

Given the size of the U.S. economy and its deep interconnectedness with the global economy via trade, financial,
central bank, and USD dependency, Brandywine seeks to understand the U.S. business and monetary cycles in



relation to the broader global macro-economic picture as opposed to solely in isolation. This acute awareness of the
U.S. as the epicenter of the global economic cycle has allowed the investment team to make effective duration and
corporate credit calls across their fixed income franchise since the early 1990s. At the core of its investment
philosophy, the team believes that rates are regulators of economic activity. When they reach extremes, they trigger
behavior and/or policy responses that create an inherent mean-reverting tendency.

Interest rates govern the behavior of market participants. When they rise too fast or to an unsustainable level, they
slow economic growth and activity. Set too low, they spur economic development. This predictable pattern rarely
exists in a state of equilibrium, and the economic ripple effects created when interest rates drift away from their
natural rate cause valuation anomalies to form. These anomalies are often accompanied by a macro catalyst that
directs interest rates back to “fair value.” The understanding of this feedback loop within interest rates forms the
backbone of the team’s ability to make effective duration and corporate credit calls.

Brandywine finds traditional bond indices to have structural inefficiencies, such as a relatively fixed duration profile
and a static allocation split between treasuries, corporates, and securitized debt. This fixed allocation to credit risk
heightens equity sensitivity during market volatility and dampens the diversification benefits of bonds when they are
needed most. In addition, many core plus managers seek to enhance core fixed income returns by adding spread
sector exposure, particularly high yield, which tends to increase the equity sensitivity of portfolios. This elevated
equity sensitivity increases drawdown risk during equity market stress as well as reduced liquidity at inopportune
times.

The U.S. Fixed Income strategy attempts to differentiate itself by avoiding packaging spread sector betas (high yield
and emerging markets debt) with core index exposures. Instead, the team looks to add value via active Treasury
duration management and only rotate into credit when valuations make sense, particularly after spread widening
events. The team believes this approach allows the strategy to maintain core bond diversification characteristics
(low/inverse correlation to equity and spread product) while still providing the potential to meaningfully outperform
the U.S. Aggregate Index.

Justification

We view Brandywine’s U.S. Fixed Income Strategy as a differentiated approach in the core plus space that has
historically shown low excess correlations to peers in the eVestment Core Plus universe. Core plus managers tend to
rely mostly on security and sector selection as well as allocations to off benchmark high yield and emerging market
debt sectors for alpha generation. In contrast, the U.S. Fixed Income strategy relies on active duration with targeted
shifts to overweight investment grade credit only after significant spread-widening events. While we believe it is
difficult to consistently generate alpha from timing interest rate moves, the team has demonstrated the ability to add
value over numerous market cycles utilizing their top-down, macroeconomic-driven investment approach.

Implementation - The manager has described an investment approach which is sensible, repeatable.

Description

Brandywine’s investment process is primarily driven by a top-down analysis of macroeconomic conditions combined
with bottom-up fundamental analysis following spread widening events to determine where the most attractive
valuations exist in the context of the business cycle. The team starts with a review of the macro environment, coupled
with a high-level valuation analysis of fixed income sectors. Fundamental analysis is conducted to evaluate sector- and
issuer-specific criteria and identify securities trading far enough below their intrinsic value. The process is non-linear,
with each component—macro, valuation, and fundamental—refining the other analyses in a constant and dynamic



exchange of information. Brandywine will continually evaluate the portfolio and the macro environment and rotate
portfolio exposures at both the duration, sector, and individual issuer levels as new opportunities arise. Risk
management is holistic and responsive, incorporating both macroeconomic and fundamental analysis and prudently
adjusting the portfolio’s risk profile as the market environment evolves. Risk management is primarily focused on
absolute return and avoidance of default, rather than minimizing tracking error.

The director of global macro research leads a formal process of reviewing global data for valuation opportunities and
risks using empirical data. This data is contained within an internally developed and proprietary web-based research
platform and is maintained by two dedicated global macro research specialists. Additionally, strategy updates are
published between quarterly portfolio reviews with the goal of monitoring the evolution of asset prices and the
macro environment relative to the strategy. Also, specific asset market studies are conducted by the firm’s research
staff at the request of portfolio managers. These reports are archived on the firm’s web-based research platform for
reference by the team.

The team believes the process of combining macro and fundamental research with relative valuation analysis is both
unique and comprehensive, resulting in a true active and value-driven track record of strong risk-adjusted returns.
The process reflects a disciplined incorporation of valuation analysis, risk assessment, and an understanding of the
business cycle to construct and manage the optimal portfolio based on client needs.

U.S. Fixed Income portfolios invest primarily in U.S. Treasuries and corporates; therefore, size, quality, and liquidity
are maintained at very high levels. In periods where the team does not perceive value within investment grade credit,
it is not uncommon for the portfolio to maintain Treasury allocations in excess of 70% of the portfolio. The strategy
does not invest in securities that are below investment-grade at acquisition. Investments tend to be concentrated in
25-75 securities, rather than building portfolios that attempt to replicate index-like distribution.

The investment process begins by identifying those sectors within the strategies investable universe offering the
greatest value. Next, the team identifies the most attractive maturities on the yield curve based on their view for the
underlying economy. As for specific security selection, the team may buy cheaper “off-the-run” bonds given the
relatively low turnover and typically lengthy holding period. Finally, when corporate bond spreads are sufficiently
wide, the team will often buy BBB-rated or A-rated corporate debt. Position sizing for corporate bonds will typically be
1% to 3%, depending on liquidity conditions for each bond.

Within corporate bonds the team takes a margin of safety approach, incorporating factors such as default probability
and deviation from intrinsic value. The team seeks to buy securities that are trading far enough below their intrinsic
value to embed a “margin of safety,” which is a key element of Brandywine’s risk management process. Credit
securities tend to be sold for one of two reasons: either the security’s spread has narrowed to a degree that in its
assessment makes further gains unlikely or insignificant, or the fundamentals change enough to create risks that it
believes outweigh rewards

Portfolio duration will typically range from 1 to 10 years in the least constrained application of the strategy but may
exceed this range meaningfully at times. The team has the flexibility to reduce portfolio duration should they believe
duration risk poses a significant threat to capital preservation. Duration and yield curve exposure are informed by two
aspects: (1) an evaluation of intrinsic value informed by the firm’s U.S. Treasury models; and (2) the U.S. components
of the firm’s broad investment themes established by their global macroeconomic research platform.

Typically, the U.S. Fixed Income strategy has not employed the use of derivatives. However, standard guidelines
would allow the option to use futures to adjust duration within the normal guideline bands. Similarly, the team would
encourage investors to allow the use of derivatives in investment guidelines, particularly swaps (CDX/CDS), to



accommodate changing liquidity conditions in fixed income markets.
Justification

The team’s investment process is top-down in nature which is differentiated from most core plus peers who rely on
bottom-up security selection and sector allocation to drive returns. The team has developed their process of
leveraging the broad global macroeconomic research platform as well as experience and understanding of the
business cycles over several decades. While the process has been and continues to be refined, we believe the team
has been consistent in its approach over various market environments since the inception of the strategy.

Optimal use of risk - The manager has an effective framework to assess and manage risk inherent in its process.

Description

Brandywine believes their mandate is to intelligently evaluate and assume risk on behalf of their clients in order to
meet and exceed objectives. As such, they focus on the absolute value of the markets and securities they purchase.
Brandywine views risk in absolute terms as the probability of the permanent loss of capital and believes this
probability is based upon the relationship between price risk and information risk.

-Price Risk: when assets are at a significant premium relative to their intrinsic value, especially where the information
supporting their price level is well known and completely discounted

-Information Risk: when the macro and/or micro information embedded in a discounted asset price lacks clarity

When information risk is low, price risk tends to be high — investors are bidding up the price of an asset believing they
understand the associated risk. Conversely, when information risk is high, price risk tends to be low — asset prices are
discounted as investors avoid stories perceived as “risky”. This perception creates opportunities for value-driven,
contrarian investors and Brandywine believes their ability to assess information risk has been a key driver in delivering
superior returns over time.

A key tenet to Brandywine’s value driven process requires that the team takes a longer-term approach to risk with the
understanding that near-term volatility is a potential side effect. At times the mean-reversion process can take time
and the team believes their ability to allow the process to play out has been critical to their success. Therefore, some
positions may be out of favor for certain periods of time. During these periods, the team will continually re-evaluate
the investment thesis as they try to understand whether their macro view is incorrect or whether it is simply
misaligned with current market sentiment. For these reasons, Brandywine does not embed automatic stop loss
triggers or other similar quantitative tools into the process as they believe these could produce timing decisions that
may ultimately impair long-term returns, not improve them. The team finds that relative risk measures, like ex-ante
tracking error, are measures of past price change, not risk of capital loss, and therefore, deemphasize their role in the
risk management process. In fact, Brandywine believes it would be antithetical to their value process to abandon risk
at moments of predicted heightened volatility looking backward as they believe that those instances are where value
is pursued, not jettisoned. However, they maintain awareness of the portfolio’s traditional relative risk measures, like
tracking error, but again typically do not manage to these measures unless explicitly mandated by client guidelines
and risk appetite.

The investment team has ultimate responsibility for identifying, monitoring, and managing price and information risk
across the portfolios. It employs a variety of tools and techniques to monitor and analyze portfolio performance and
risk as part of process feedback. Intraday, real-time bond information on customized Bloomberg screens allows the



team to monitor markets and interpret effects on portfolio positions. The team uses the proprietary GFl Dashboard
system to review the country, sector, credit, curve, and duration positioning of each portfolio when analyzing
portfolio performance reports against their respective benchmarks. These dynamic reports can compare exposures
over time, versus benchmarks, and between accounts. The team also uses GFl Dashboard-generated risk summary
and duration breakdown reports to monitor exposures of the portfolios and their respective benchmarks on an
ongoing basis. It is important to note that investment time horizon, alpha target as well as the teams risk framework
all focus on the intermediate- to long-term.

Justification

The risk management for the strategy managed withing the investment team. While we would prefer that there was a
dedicated team charged with risk oversight, we view the team as experienced and capable of assessing and managing
the risks within the strategy. It is important for potential investors to be cognizant that the team does not manage to
a tracking error target and manages risk using an intermediate- to long-term framework. The team’s willingness to
look past short-term volatility can lead to significant increases in tracking error over shorter periods, particularly when
markets experience stress. While the since inception tracking error has been roughly 300 basis points, annual tracking
error following volatile periods in 2008 and 2015 increased to over 600 bps.

Understandable Performance - Historical and future performance sensitivities are consistent with the manager’s process.

Description

The primary objective of the U.S. Fixed Income strategy is to outperform the Bloomberg U.S. Aggregate Bond Index by
at least 2% annually over rolling five-year periods in differentiated ways than peers while preserving the
diversification benefits of core bonds (e.g. minimizing domestic equity correlations during periods of heightened
market volatility). While the team does maintain awareness of tradition relative risk measures, like tracking error,
they do not have an explicit tracking error target. Since inception, the tracking error for the strategy has been roughly
300 basis points but would be expected to be higher during periods of market stress.

The strategy seeks to outperform over the intermediate- to long-term in various market environments. Given the
tendency to overweight Treasuries, we would expect the strategy to outperform peers during periods of market
stress. In addition, the strategy has tended to outperform after significant spread widening events, when credit
spreads return to levels more in line with historical norms. The strategy could potentially lag peers in later stages of
credit cycles, particularly when momentum drives credit spreads to extreme tights resulting in strong performance.
During these late cycle credit rallies, Brandywine has the potential to be early to position the portfolio defensively as
their macroeconomic outlook is often times contrarian to broader market thinking. Historically, this late-cycle
underperformance has been short-term and followed by periods of significant outperformance.

Justification

We have observed that the strategy has been able to exceed the performance target over nearly all five-year rolling
periods since the GFC, consistently falling in the top decile in the eVestment Core Plus Universe with more modest
outperformance prior to the financial crisis. Over the past 15 years, we have also observed that more than three
quarters of the excess returns have resulted from positions in U.S. Treasury and government related securities with
less than a quarter of excess performance coming from credit-related positions. This reliance on Treasury positioning
to drive excess performance leads the strategy to have low excess return correlations with most core plus peers,
generally between 0 and 0.25 over longer five- and ten-year periods. As such, we believe the U.S. Fixed Income
strategy has the potential complement core plus managers that may focus primarily on spread sectors.



The manager has described an integration of ESG into their investment philosophy.

Justification

While the team does consider ESG issues within the corporate bond research and security selection process, we do
not consider ESG to be a meaningful part of the overall investment process.

Monthly Returns

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
2022 -0.84 - - - - - - - - - - -
2021 -0.37 0.75 -0.39 0.51 0.13 0.49 0.13 0.11 -0.00 -0.01 0.12 -0.16
2020 1.32 -0.02  -0.03 3.73 1.69 1.88 359 -1.06 -0.01 0.52 3.29 0.80
2019 1.18 -0.38 3.14 -0.84 4.02 1.51 0.17 5.15 -1.15 0.19 0.31 0.22
2018 0.13 0.06 0.35 0.12 0.12 0.10 0.33 0.23 0.18 -0.14  -0.02 2.60
2017 0.37 0.67 -0.34 0.62 0.66 0.44 0.21 0.12 0.05 0.18 0.04 0.29
2016 4.36 1.86 1.16 0.64 0.10 2.48 1.38 0.40 -0.21  -0.35 -1.10 0.43
2015 6.58 -3.05 0.61 -2.01 -128 -2.72 269 -0.92 0.77 0.07 -0.74  -0.56
2014 4.77 0.48 0.70 1.73 221 -0.03  0.16 1.40 -0.78 0.16 1.51 1.43

2013 0.05 0.31 0.09 0.25 -0.18 -0.39 0.05 -0.28 0.21 0.85 -1.77  -1.53



AUM Growth ($Millions)

Firm AUM
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The report is provided on a confidential basis to specific institutional parties or clients of Verus Advisory Inc. It
contains non-public, proprietary, trade secret and other commercially sensitive information and shall be kept
strictly confidential and not disclosed or disseminated to any entity or individual that is not the institutional/client
recipient (or its employees) of this report. Any state or federal freedom of information act requests should be
reported to Verus to enable Verus to take appropriate protective action, as needed.

The information contained in this report may not be copied, reproduced or distributed, in whole or in part, nor
may its contents or facts or terms of any securities (if any) contained herein be disclosed to any other person
without the prior written consent of Verus or the underlying manager to which this report pertains, or as
otherwise permitted in the agreement between Verus and its client

The information presented has been prepared from sources Company believes to be reliable and Company has
exercised all reasonable professional care in preparing the information presented. However, Company cannot
guarantee the accuracy of the information. Company shall not be liable to the institutional party, client or any
third party for inaccuracy or in-authenticity of information obtained or received from third parties in the analysis
or for any errors or omissions in content. Nothing herein constitutes investment, legal, accounting or tax advice,
or a recommendation to buy, sell or hold a security or pursue a particular investment strategy. The information
presented does not purport to be all-inclusive nor does it contain all information that the institutional party or
client may desire for its purposes. The information presented should be read in conjunction with any other
material or advice furnished by Company. Company is available, upon request, to discuss the information
presented in the report that the recipient may consider necessary, as well as any information needed to verify the
accuracy of the information in this report to the extent Company possesses the same or can acquire it without
unreasonable effort or expense. Company does not request, receive, or maintain personal information of
individuals included in the determination of diverse ownership or diverse characteristics. Nothing contained
herein is, or should be relied on as, a promise, representation, or guarantee as to future performance or a
particular outcome. Even with portfolio diversification, asset allocation, and a long-term approach, investing
involves risk of loss that the client should be prepared to bear. Past performance is not a guarantee of future
results. Verus Advisory Inc. — also known as Verus®



Reams Asset Management, a ASOF: 01/14/2022
Division of Scout Investments
Core Plus Fixed Income

Asset Class: Fixed Income ESG Rating: B
Sub-Asset Class: Core Plus ESG Characteristics: N/A
Strategy Inception: 6/1/1981 ESG Methods: N/A
Benchmark: Bloomberg US Aggregate Emerging | Diverse: N/A
Outperform Bloomberg US No tracking error target but
Performance Objective: Aggregate by 75-125 bps gross of Risk Objective: tracking error has been ~175 bps
fees over a full market cycle over the past 10 years

Executive Summary

Reams’ Core Plus strategy seeks to maximize total return, minimize risk, and preserve capital utilizing all sectors of
the fixed income market. Core Plus portfolios are diversified, and consist of high-quality investment grade, high
yield, and non-dollar securities, with portfolio duration within +/- 30% of the benchmark. The firm will incorporate
top-down perspectives on yield curve and duration management to enhance yield and/or minimize risk.

We believe that Reams’ approach driven by value with a focus on volatility to drive long-term total returns is
differentiated in the market and has the potential to create an excess return pattern that is uncorrelated from
yield-based and benchmark-aware strategies. In addition, given the firm’s aversion to risk of principal loss, the team
tends to be more contrarian in their willingness to purchase bonds when valuations are rich.

It is notable that Mark Egan, current CIO and one of three investment committee members, is one of the original
managing directors of the firm and has over 35+ years of industry experience. While Egan has no immediate plans
to step away from day-to-day portfolio management operations, given his tenure and position as a key decision
maker, eventual succession planning is a relevant consideration for potential investors.

For the Core Plus strategy, Reams anticipates exceeding a broad market benchmark return by 75 to 125 bps, gross
of fees annually over a full market cycle. Reams estimates that 30% of their value add should be driven by issuer
selection, another 35% from sector selection and the remaining 35% is expected to be driven by duration and yield
curve structure. During periods of low volatility and tight historical valuations, the strategy could underperform as
the team is likely to maintain a lower yielding, more liquid portfolio than the benchmark and other core plus peers.
The strategy will likely outperform after periods of volatility and market stress when valuations return closer to
historical norms.

Firm

$23,461.31MM Separate Accounts: Yes
Assets:
trat
L) $7,164.74MM Commingled Vehicles: No
Assets:
. . 227 Washington Street i
Location: Columbus Indiana, 47202-0727 Mutual Funds: Yes
Key Mark Egan Status (Open/Closed): Active

Persons:



Alignment - The investment product is supported by a robust and stable organizational and team structure.

Description

Reams Asset Management, a Division of Scout Investments, was founded as Reams Asset Management Company in
1981 by several members of the in-house pension group at Cummins, Inc. Scout Investments is a wholly owned
subsidiary of Carillon Tower Advisers (CTA), which in turn is a wholly owned subsidiary of Raymond James Financial.

The firm was previously defined as UMB Institutional Asset Management, a subsidiary of UMB Bank, which managed
both institutional and high net worth, trust, and estate assets. In 2009 the firm transitioned from UMB Bank and
became a subsidiary of UMB Financial Corporation in order to focus on institutional investment management. In 2010,
the firm acquired the advisory business of Reams Asset Management Company, LLC and the firm changed its name
from Scout Investment Advisors to Scout Investments. In 2017, Scout Investments was acquired by Carillon Tower
Advisers. The Reams leadership team continues to manage the business in the roles, locations, and utilizing the
investment philosophy and process in place prior to the acquisition.

Since its inception, Reams has focused on the management of core plus fixed income portfolios for institutional
clients. Overtime Reams has grown its product offering and now maintains a fixed income complex with domestic
strategies focused across the curve.

Reams' original managing directors and investment committee members were Mark Egan, Tom Fink and Bob Crider.
At the time of the CTA acquisition, each were given employment contracts through 2022. In April of 2020, Tom Fink
retired from the firm for personal reasons. Bob Crider remains on the investment committee but has stepped back
from day-to-day portfolio management. He continues to be actively involved with the investment process through the
economic analysis and theme establishment. Mark Egan remains on the investment committee and is the CIO and
main decision marker at the firm. Todd Thompson is the third member of the investment committee and replaced
Fink after his retirement.

The firm has 12 investment professionals including those noted above. Every investment professional is portfolio
manager, analyst and trader. They rotate sectors to ensure they all remain generalists. CTA provides distribution
support.

Reams’ compensation policy is designed to align the interests of all stakeholders. As such compensation packages
consist of a base salary, participation in a bonus pool funded via a revenue share agreement between Reams and its
parent firm, and a comprehensive benefits package. Senior investment professionals have their incentive
compensation directly tied to firm revenues, while junior investment team members are incentivized via discretionary
bonuses to continue growing the firm by delivering top-tier performance and client service.

Justification

While there have been a number of changes to the ownership structure since the inception of the firm, Reams has
continued to operate relatively autonomously with a stable team, process and philosophy throughout its history. It is
notable that two of the investment committee members, Egan and Crider, are original managing directors of the firm
with over 35+ years of industry experience. While Egan has no immediate plans to step away from day-to-day
portfolio management operations, given his tenure and position as a key decision maker, eventual succession
planning is a relevant consideration for potential investors. While there have been no formal announcements
regarding succession planning, Todd Thompson as well as Steve Vincent, the securitized team leader, who both have
over 20 years with Reams, are logical choices to play a role in any future management transitions.



Edge - The manager has articulated an inefficiency or market-based belief that informs its process.

Description

Reams’ investment philosophy is based on the premise that volatility is a key driver of performance in the fixed
income market. Volatility is usually higher than commonly perceived and is often mispriced in the marketplace. This
core belief leads the firm to focus on long-term value and “total return,” employ macro and bottom-up strategies to
uncover unique opportunities, and react opportunistically to valuation discrepancies and volatility in the bond market.

Reams believes fixed income markets are inherently volatile from both an interest rate and credit perspective and, as
a result, strives to construct portfolios that will not only withstand, but also benefit from, periods of higher market
volatility. Reams does not look to build portfolios for yield or maintain active risk positions at all times. While the
team acknowledges that in periods of low interest rates and low volatility, this approach can be successful, a “reach”
for yield (by going lower in quality or in a bond’s capital structure) introduces risk to the portfolio that is likely to be
magnified during volatile markets. In contrast, Reams takes a total return viewpoint, striving to construct portfolios
that perform well in dynamic environments. During periods of low market volatility, Reams’ portfolios are likely to
have a higher level of liquidity, when compared to other managers, as the investment team patiently waits for
opportunities to surface and then react. Reams believes this reactionary discipline is unique among bond managers
and has been a distinct driver of performance.

The firm will place an emphasis on downside protection throughout the investment process and in particular will
focus on identifying securities that will perform well in volatile market conditions. This guides investments towards
the most senior positions of a bond’s capital structure with a focus on the underlying asset value. This minimizes the
temptation to reach for yield by investing in lower levels of the capital structure which have significant downside risks.

Reams is furthered differentiated from larger fixed income peers by their size, which enables them to operate in
smaller opportunities in both structured and corporate credit. In addition, the team is able to take advantage of
volatility and adjust portfolios quickly and efficiently in order to capture mispricing in the marketplace.

Justification

We believe that Reams’ approach driven by value with a focus on volatility to drive long-term total returns is
differentiated in the market and, as a result, has the potential to create an excess return pattern that is uncorrelated
from yield-based and benchmark-aware strategies. In addition, due to the firm’s aversion to risk of principal loss, the
team tends to be more contrarian in their willingness to purchase bonds when valuations are rich. We appreciate the
team's disciplined approach and willingness to maintain high levels of liquidity when they perceive valuations to be
tight, even if it means their portfolio's average yield is less than the benchmark. In periods where markets are less
volatile, this lower yield can translate to underperformance. However, this conservative positioning allows Reams to
opportunistically position portfolios in stressed markets and capitalize when valuations become more favorable. The
firm’s relatively small size also enables them to efficiently rotate portfolios when opportunities arise in the
marketplace.

Implementation - The manager has described an investment approach which is sensible, repeatable.

Description

Reams manages fixed income portfolios using three basic steps, which are best described as a combination of top-
down and bottom-up. The first step is the duration decision, which is based on a model in which current inflation-
adjusted interest rates are evaluated relative to historical norms. With this step, the portfolio’s overall duration and



yield curve characteristics are established. Reams approaches the duration decision as a valuation problem, utilizing
below-benchmark or short-duration portfolios when the market is unattractive or overvalued and above-benchmark
or long-duration portfolios when the market is attractive or undervalued. Depending on Reams’ assessment of
relative values along the yield curve, portfolios may be barbelled, bulleted, or laddered.

The second step of the investment process is to consider sector exposures. A bottom-up issue selection process is the
major determinant of sector exposure, as the availability of attractive securities in each sector determines their
underweighting or overweighting in the portfolio subject to sector exposure constraints. The team analyzes securities
on a risk/return or upside/downside basis and will pay attention to which sectors are producing the most attractive
securities. When a number of the most attractive securities are coming from a certain sector, the team will research
this area further to determine whether to consciously overweight that sector. Conversely, underweighting might
result from a predominance of relatively unattractive issues within a sector. In this manner, security selection will
tend to determine sector selection, with top-down objectives used mostly for risk control to avoid over concentration.
However, for the more generic parts of the portfolio, such as agency notes and mortgage pass-throughs, top-down
considerations will drive the sector allocation process on the basis of overall measurements of sector value such as
yield spreads or price levels.

The third step in the investment process is individual security selection. Bottom-up issue selection is based on a
scenario analysis to identify which bonds might perform best under possible interest rate and credit scenarios. The
investment team then compares investment opportunities and the portfolio is assembled from the best values.

Adherence to the Reams’ investment philosophy and process is the primary responsibility of the investment
committee, consisting of managing directors, Egan, Thompson, and Crider. The investment committee establishes and
reviews portfolio strategy and structure. The portfolio management team, composed of Egan, Thompson and senior
members of the investment team, reviews portfolios, cash flows, economic releases, and security recommendations.
Approval by a member of the investment committee is required for all new purchases. Fixed income portfolio
managers and analysts work as a team and are in constant communication with each other regarding all aspects of
the investment process. The majority of Reams’ research is conducted internally with the entire fixed income
investment team participating in the effort.

Reams’ security selection process is split into two parts: a credit selection process and a mortgage selection process.
The credit selection process is applied to all securities with credit risk, while the mortgage selection process is applied
to all other securities, typically including MBS, ABS, CMBS, and CMOs. For both types of security selection, the key
component of Reams’ investment process, as well as the primary risk management tool, is the scenario analysis
approach. In this approach, any investment is analyzed by examining its possible outcomes and rejecting any security
with unacceptable possible downside risk. Both interest rate and credit scenarios are considered in this manner.
Reams attempts to probability-weight the possible scenarios of any security in order to further rank its attractiveness
and suitability based on its expected return.

Justification

While we believe that Reams’ investment process is not necessarily unique given that most core plus managers use a
similar toolkit to add value (duration management, yield curve positioning, sector allocation and security selection),
we have observed the process being implemented consistently through numerous market cycles. We appreciate the
value oriented discipline that Reams has displayed as well as their emphasis on down-side protection when selecting
securities for inclusion in portfolios. While the team’s willingness to hold portfolios with lower yields than the
benchmark by maintaining overweights to cash and treasuries when spread market valuations are tight has resulted
in extended periods of underperformance, the discipline has tended to benefit investors over the long term.



Optimal use of risk - The manager has an effective framework to assess and manage risk inherent in its process.

Description

Reams defines investment risk as the loss of principal or permanent impairment and, therefore, views
default/impairment as the primary risk factor for their portfolios. Risk parameters at the portfolio level include
duration, yield curve, convexity and sector positioning relative to a benchmark. Scenario analysis is used to determine
how a portfolio and individual securities within the portfolio will perform in various economic environments.
Recognizing the asymmetrical pay-off in fixed income securities (limited upside and significant downside), Reams
attempts to limit downside risk by selecting bonds that, for example, are senior in the capital structure, are first lien
positions, or have substantial subordination. While risk parameters such as standard deviation or tracking error are
monitored, the primary focus of the investment process is downside risk protection and the avoidance of permanent
impairment.

Reams has developed a portfolio risk management system that includes a forward-looking scenario analysis, an active
risk monitor, and a backward-looking return attribution model. All three components were built in-house through a
collaborative effort involving portfolio managers and systems programmers and designed to match the specifications
of the investment management team. A brief description of each component is as follows:

Scenario analysis: The key component of Reams’ investment process, as well as its primary risk management tool,
scenario analysis is used to evaluate securities under consideration and reject those with unacceptable downside risk
exposure. The downside risk assessment includes a stress analysis of the underlying asset value and potential
impairment of the issuer. Reams attempts to probability-weight the possible scenarios of a security in order to further
rank its attractiveness and suitability based on its expected return. Reams analyzes portfolios across multiple
scenarios, giving the manager valuable insights into not only the expected return of portfolios but also the potential
returns under various investment and economic conditions. Reams believes the multiple scenario approach is
advantageous relative to contemporary, volatility-based models that primarily account for the historical movement of
asset prices as opposed to their prospective movement under various investment and economic conditions.

Risk monitor: The risk monitor system quantifies the active risks in a given mandate relative to a predetermined
benchmark. These risk factors encompass the major drivers of portfolio returns, which include duration, yield curve,
sector, issuer, counterparty, and currency exposures. The convexity of a portfolio is also measured against its
benchmark. The risk monitor shows a portfolio’s sensitivity to changes in interest rates, sector and issuer spreads, and
currency valuations. The system also aggregates exposure to counterparties from derivative positions, corporate
bonds, currency forwards, and mortgage TBA positions. Indirect exposure to counterparties from structured products
is also aggregated. The system is integrated with Reams’ trade order management and accounting systems, thereby,
allowing changes to the portfolio to be updated periodically throughout the day.

Return attribution: The return attribution system is a valuable feedback loop to the portfolio management team
regarding what is working well in the portfolio and what is not. The system can quantify performance relative to a
predetermined benchmark (if applicable) with exceptional granularity, a backward-looking decomposition of excess
performance in duration, curve, sector, and security selection components.

A proprietary data warehouse provides the foundation for Reams’ information systems with data provided by
Bloomberg Financial Markets, Bloomberg trading system, and PORTIA accounting system. Proprietary tools that have
been developed that are generally Excel-based and utilize the above information.



In addition, systems and tools purchased from vendors to evaluate and manage risk and return at the security level
include Bloomberg, Trepp Analytics, Creditsights, Moody’s, Standard & Poor’s, and Barclays Live. Sources of company-
level financial data include Bloomberg, Edgar, and company websites. Information is also gathered from the
MarketAxess trading system.

Given full discretion in a core plus mandate, Reams would implement these guidelines:
-Duration: +/- 30% of the benchmark duration

-Portfolio quality: Minimum of 80% of portfolio holdings rated investment grade by one of the major ratings agencies
at time of purchase. Minimum average portfolio quality shall be A-.

-Diversification: No single issuer shall exceed 5% of portfolio at time of purchase (excluding government and agency
issuers). No single credit shall exceed 15% of the portfolio at time of purchase.

-Non-Dollar: Maximum of 15% of the portfolio in non-U.S dollar holdings at purchase.

-Derivatives: Futures, forwards, options, and swaps (including credit default swaps) may be used to enhance returns,
increase liquidity and/or gain exposure to certain instruments or markets in a more efficient way. Investments in
derivatives will only be used to gain exposure to underlying assets that are otherwise permitted by the investment
guidelines.

Justification

We view the risk framework at Reams as adequate to assess and manage the risks inherent in the Core Plus Strategy.
We appreciate the use of multiples lenses in the risk process. We believe the scenario analysis component, which
utilizes more forward-looking inputs, and the more customary risk monitor component, used to measure active risk
versus the benchmark, serve as good compliments and have the potential to provide a more complete picture of
portfolio risk.

Understandable Performance - Historical and future performance sensitivities are consistent with the manager’s process.

Description

For the Core Plus strategy, Reams anticipates exceeding a broad market benchmark return by 75 to 125 bps, gross of
fees annually over a full market cycle. Reams estimates that 30% of their value add should be driven by issuer
selection, and another 35% from sector selection. The remaining 35% should be driven by duration and yield curve
structure as they incorporate macro views in their portfolio construction. Realized attribution shows that duration
and yield curve has contributed roughly 15% over the medium- and longer-term periods which the firm believes has
resulted from heavy Fed intervention muting opportunities for active duration and yield curve management.

The team does have a specific target for tracking error versus the benchmark. Since inception the tracking error has
been roughly 400 basis points, but over the past ten years the strategy has maintained a more modest tracking error
of roughly 175 basis points.

During periods of low volatility and tight historical valuations, the strategy could underperform as the team is likely to
maintain a lower yielding, higher quality portfolio than the benchmark and other core plus peers. In addition, the
strategy could underperform initially during risk off environments as the team has the potential to enter trades early



as they perceive value in the marketplace. The strategy will likely outperform after periods of volatility and market
stress when valuations return closer to historical norms.

Justification

Given Reams’ approach that focuses on volatility to drive long term results, we view performance as in line with
expectations. Reams has met is performance objective over all relevant trailing periods, experiencing significant
outperformance in post GFC and post COVID periods. Performance between the two major market dislocation events
was more modest with performance in number of calendar years falling near the bottom third and fourth quartiles of
the core plus universe. We appreciate that Reams has demonstrated discipline in times where they have not
perceived value in the marketplace and shown a willingness to maintain more liquid portfolios as they wait patiently
for volatility and value to return. We also note that the excess return profile for the strategy tends to exhibit a low
correlation to more yield-based and benchmark aware strategies. The low correlation implies a differentiated
approach, which could make the strategy a good complement in portfolios that utilize multiple core plus managers.

The manager has described an integration of ESG into their investment philosophy.

Reams employs a flexible, qualitative approach to ESG integration that focuses on identifying ESG risk factors and
assessing their potential impact. These include long term ESG risks that might erode an issuer’s business prospects,
competitive position, credit rating, refinancing capacity, and borrowing costs over time. In addition, ESG analysis can
be used to highlight issuers with exposure to event risk with the potential to meaningfully impact the price of its
securities in the short term. In addition to understanding ESG risks, Reams seeks to determine if these risks are
material to the specific bond under consideration and whether or not the prevailing risk premium provides
appropriate compensation for bearing them. Issuers with significant ESG risks may be considered un-investable in
some circumstances, and in others the team would require a sufficiently high level of expected return to compensate
for the incremental risk. The presence of material ESG risks might prompt the team, for example, to prefer a shorter
maturity bond over a longer maturity bond from the same issuer. Within the same industry, all else being equal, we
may select a bond issued by a company with best-in-class ESG risk management practices over a bond issued by a
company with a poor track record of managing its ESG risks.

Historically, Reams has focused identifiable governance and social issues; however, environmental considerations
have taken on greater significance as the investment landscape has evolved.



2022
2021
2020
2019
2018
2017
2016
2015
2014
2013

Jan
-1.88
-0.84
1.82
1.00
-1.00
0.27
0.68
1.46
1.32

-0.19

Feb

-1.26
1.48
-0.14
-0.78
0.59
1.13
-0.45
0.24

0.54

Mar

-1.45
0.69
2.10
0.85
0.06
2.10
0.42
-0.05

-0.06

Apr

0.94
4.61
-0.18
-0.74
0.76
0.92
0.12
0.38

0.68

Monthly Returns

May
0.36
1.66
2.20
0.84
0.64
-0.13
0.28
0.62

-0.96

Jun
0.56
1.94
1.06
-0.04
-0.07
1.87
-1.09
0.04
-1.42

Jul
0.77
1.93
0.06
-0.31
0.30
0.46
0.69
-0.17

-0.03

Aug

-0.16
-0.03
2.68
0.76
1.12
-0.01
-0.21
0.64

-0.13

Sep

-0.61
0.02
-0.41
-0.85
-0.40
0.13
0.48
-0.31

0.73

Oct

-0.24
-0.18
0.26
-0.58
-0.05
-0.60
0.47
0.63

1.07

Nov

0.58
1.57
-0.05
1.01
-0.10
80!
-0.64
0.50

0.06

Dec

-0.01
0.38
-0.14
2.23
0.50
0.09
-1.12
-0.11

-0.57
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The report is provided on a confidential basis to specific institutional parties or clients of Verus Advisory Inc. It
contains non-public, proprietary, trade secret and other commercially sensitive information and shall be kept
strictly confidential and not disclosed or disseminated to any entity or individual that is not the institutional/client
recipient (or its employees) of this report. Any state or federal freedom of information act requests should be
reported to Verus to enable Verus to take appropriate protective action, as needed.

The information contained in this report may not be copied, reproduced or distributed, in whole or in part, nor
may its contents or facts or terms of any securities (if any) contained herein be disclosed to any other person
without the prior written consent of Verus or the underlying manager to which this report pertains, or as
otherwise permitted in the agreement between Verus and its client

The information presented has been prepared from sources Company believes to be reliable and Company has
exercised all reasonable professional care in preparing the information presented. However, Company cannot
guarantee the accuracy of the information. Company shall not be liable to the institutional party, client or any
third party for inaccuracy or in-authenticity of information obtained or received from third parties in the analysis
or for any errors or omissions in content. Nothing herein constitutes investment, legal, accounting or tax advice,
or a recommendation to buy, sell or hold a security or pursue a particular investment strategy. The information
presented does not purport to be all-inclusive nor does it contain all information that the institutional party or
client may desire for its purposes. The information presented should be read in conjunction with any other
material or advice furnished by Company. Company is available, upon request, to discuss the information
presented in the report that the recipient may consider necessary, as well as any information needed to verify the
accuracy of the information in this report to the extent Company possesses the same or can acquire it without
unreasonable effort or expense. Company does not request, receive, or maintain personal information of
individuals included in the determination of diverse ownership or diverse characteristics. Nothing contained
herein is, or should be relied on as, a promise, representation, or guarantee as to future performance or a
particular outcome. Even with portfolio diversification, asset allocation, and a long-term approach, investing
involves risk of loss that the client should be prepared to bear. Past performance is not a guarantee of future
results. Verus Advisory Inc. — also known as Verus®
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Manager comparison

Brandywine

Reams

PGIM

TCW

FIRM 100% Parent owned Wholly owned subsidiary of ) . 44% employee owned: 31% owned by Carlyle
OWNERSHIP (Franklin Resources) Raymond James Financial L EVACREE D) Group; 25% owned by Nippon Life
FIRM Brandywine Global Investment Reams Asset Management, a .
NAME Management, LLC Division of Scout Investments PGIM Fixed Income The TCW Group, Inc.
PRODUCT US Fixed Income Core Plus Fixed Income PGIM leéd Income Core TCW Core Plus Fixed Income
NAME Plus Fixed Income
FIRM
TOTAL AUM $70,114 $23,461 $957,444 $264,472
(SMM)
STRATEGY
AUM $2,209 $7,165 $109,973 $128,336
(SMM)
INCEPTION
DATE Oct-95 Jun-81 Jan-96 Aug-96
PREFERRED Bloomberg US Bloomberg US Bloomberg US Bloomberg US
BENCHMARK Aggregate Aggregate Aggregate Aggregate
INVESTMENT Fundamental Fundamental Fundamental Fundamental
APPROACH Quantitative Quantitative
SCREENING Top-Down Top-Down
APPROACH Top-Down Bottom-Up Bottom-Up Bottom-Up

Index: BBG Aggregate Bond Returns: Gross of Fees SCERS

Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Performance Analysis

Index: BBG Aggregate Bond Returns: Gross of Fees SCERS
Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Performance comparison - as of December 2021

@ Brandywine @Reams @PGIM @TCW @ Portfolio 1 - Current

PERFORMANCE TO DATE
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PGIM
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YTD 1Year
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@ Portfolio 2 - Proposed

3 Year
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3.1
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14
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Performance for TCW and PGIM reflects the performance of the SCERS separate accounts as reported by the custodian. Prior to account inception in 7/2014 PGIM performance reflects core plus

composite performance.

Index: BBG Aggregate Bond Returns: Gross of Fees

Data Source: eVestment Universe: eA US Core Plus Fixed Income

Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly

SCERS
February 2022



Calendar year performance

@ Brandywine  @Reams @PGIM @TCW @ Portfolio 1 - Current

@ Portfolio 2 - Proposed

=% Bloomberg US Aggregate

ANNUAL PERFORMANCE
18% ®
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o
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'12 '13 '14 '15 '16 '17 '18 '19 20 21
ANNUAL PERFORMANCE + RANKING 2013 2014 2015 2016 2017 2018 2019 2020 2021
Brandywine -2.3 145 -0.9 11.6 33 4.1 14.1 16.7 1.3
Rank 96 0 90 0 98 0 2 3 12
Reams -0.3 3.8 0.4 4.4 3.7 13 8.7 17.0 -1.4
Rank 45 95 52 56 93 7 87 2 94
PGIM -0.4 8.1 0.4 5.6 6.8 0.0 11.0 9.2 -0.9
Rank 49 4 52 27 5 38 25 44 82
TCW -0.3 6.3 0.6 3.3 3.9 0.6 9.3 9.7 -0.7
Rank 45 45 43 85 87 16 78 28 76
Portfolio 1 - Current -0.4 7.2 0.5 4.4 5.4 0.3 10.1 9.5 -0.8
Rank 46 17 49 56 29 21 46 37 80
Portfolio 2 - Proposed -0.8 8.1 0.1 6.2 4.4 1.5 10.8 13.2 -0.4
Rank 65 4 63 17 69 6 28 4 61
Bloomberg US Aggregate -2.0 6.0 0.5 2.6 3.5 0.0 8.7 7.5 -1.5
Rank 93 57 47 96 96 35 87 85 95
Index: BBG Aggregate Bond Returns: Gross of Fees SCERS
Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Performance summary - as of December 2021

Brandywine Reams PGIM oW Portfolio 1 Portfolio 2 Bloomberg US
- Current - Proposed Aggregate
PERFORMANCE ANALYSIS - (5 Years)
Alpha % 4.0 1.8 0.6 0.9 0.7 1.8 0.0
Beta 1.0 1.1 1.4 1.0 1.2 1.1 1.0
R-squared % 50.9 79.3 69.7 97.9 84.9 86.0 100.0
Sharpe Ratio 1.5 1.2 0.8 1.1 0.9 1.3 0.8
Treynor Ratio 0.1 0.0 0.0 0.0 0.0 0.0 0.0
Tracking Error % 3.0 1.7 3.0 0.4 1.6 1.4 0.0
Annualized Std Dev % 4.3 3.7 5.0 3.1 3.9 3.7 3.1
Information Ratio 1.3 1.2 0.5 2.0 0.7 1.5 -
Max Drawdown % -1.2 -3.5 -5.9 -2.9 -34 -2.6 -3.6
Calmar Ratio 6.7 1.6 0.9 1.6 1.4 2.2 1.0
Excess Ann. Return % 4.2 2.1 1.5 0.9 1.2 2.2 0.0
PERFORMANCE TO DATE
1 Year 1.3 -1.4 -0.9 -0.7 -0.8 -0.4 -1.5
3 Year 10.5 7.8 6.3 6.0 6.2 7.7 4.8
5 Year 7.7 5.7 5.1 4.5 4.8 5.8 3.6
7 Year 7.0 4.7 4.5 3.7 4.1 5.0 3.0
10 Year 6.8 4.6 4.9 4.3 4.6 5.1 2.9
Common Inception (Jan-02) 7.0 5.8 6.0 5.8 5.9 6.2 4.3
CALENDAR YEAR RETURNS
2021 1.3 -1.4 -0.9 -0.7 -0.8 -0.4 -1.5
2020 16.7 17.0 9.2 9.7 9.5 13.2 7.5
2019 14.1 8.7 11.0 9.3 10.1 10.8 8.7
2018 4.1 1.3 0.0 0.6 0.3 1.5 0.0
2017 3.3 3.7 6.8 3.9 5.4 4.4 3.5
2016 11.6 4.4 5.6 3.3 4.4 6.2 2.6
2015 -0.9 0.4 0.4 0.6 0.5 0.1 0.5
2014 14.5 3.8 8.1 6.3 7.2 8.1 6.0
2013 -2.3 -0.3 -0.4 -0.3 -0.4 -0.8 -2.0
2012 7.0 9.2 10.7 10.7 10.7 9.4 4.2
Index: BBG Aggregate Bond Returns: Gross of Fees SCERS

Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly

February 2022



Rolling performance

@ Brandywine @Reams @PGIM @TCW @ Portfolio1 - Current @ Portfolio 2 - Proposed <4k Bloomberg US Aggregate

TOTAL 36 MONTH ROLLING PERFORMANCE
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Index: BBG Aggregate Bond Returns: Gross of Fees SCERS
Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Performance statistics

@ Brandywine @Reams @PGIM @TCW @ Portfolio1 - Current @ Portfolio 2 - Proposed <4k Bloomberg US Aggregate

EXCESS PERFORMANCE VS. RISK, JAN-17 TO DEC-21
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Index: BBG Aggregate Bond Returns: Gross of Fees

Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly
Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly

SCERS
February 2022



Performance statistics

@ Brandywine @Reams @PGIM @TCW @ Portfolio1 - Current @ Portfolio 2 - Proposed <4k Bloomberg US Aggregate
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Index: BBG Aggregate Bond Returns: Gross of Fees SCERS 10
Data Source: eVestment Universe: eA US Core Plus Fixed Income

Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022
Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Style Analysis and
Portfolio Analytics

Index: BBG Aggregate Bond Returns: Gross of Fees SCERS 11
Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Style and portfolio comparison

@®Brandywine @Reams @PGIM @TCW @ Portfolio 1- Current  @Portfolio 2 - Proposed  =Bloomberg US Aggregate

UP/DOWN MARKET CAPTURE, JAN-12 TO DEC-21 BARCAP 6-INDEX MAP, JAN-12 TO DEC-21
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Down Mkt Capture Ratio, % USD, 36-month trailing window; exp. weighted, rescaled

Brandywine Reams PGIM TCW
ANNUAL TURNOVER 55.3% 237.1% N/A N/A
YIELD TO MATURITY .0078 .0171 2.7% 2.2%
EFFECTIVE DURATION 3.5 5.7 7.5 6.3
AVERAGE QUALITY ISSUE AA AA A AA
HIGH YIELD 0% 2.2% 7.4% 1.8%
Index: BBG Aggregate'Bond Returns: Gross of Fees SCERS
Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Up & down market analysis

@ Brandywine @Reams @PGIM @TCW @ Portfolio1 - Current @ Portfolio 2 - Proposed <4k Bloomberg US Aggregate
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Index: BBG Aggregate Bond Returns: Gross of Fees SCERS 13
Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022
Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly




Style analysis (Barcap 6-Index Map)

@ Brandywine @Reams @PGIM @®TCW

BARCAP 6-INDEX MAP, JAN-00 TO DEC-21

BARCAP 6-INDEX MAP, JAN-00 TO DEC-21
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Index: BBG Aggregate Bond Returns: Gross of Fees SCERS 14

Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly
Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly

February 2022



Style analysis (Barcap 6-Index Map)

@ Portfolio 1 - Current @ Portfolio 2 - Proposed

BARCAP 6-INDEX MAP, DEC-04 TO DEC-21
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Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Fixed income sector exposure

CURRENT SECTOR POSITION, AS OF DEC-21
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Index: BBG Aggregate Bond Returns: Gross of Fees SCERS 16
Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Fixed income quality exposure

CURRENT QUALITY EXPOSURE, AS OF DEC-21
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Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly
Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly

February 2022



Risk Analysis

Index: BBG Aggregate Bond Returns: Gross of Fees SCERS 18
Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Correlations

@ Brandywine

® Reams

@®PGIM @TCW @ Portfolio 1 - Current

CORRELATION - 3 YEAR ROLLING vs. BBG Aggregate Bond
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@ Portfolio 2 - Proposed

# Bloomberg US Aggregate

Jun-15 Dec-15

Jun-16 Dec-16

Jun-17 Dec-17

Jun-18 Dec-18

Jun-19 Dec-19

Jun-20 Dec-20

Jun-21 Dec-21

Bloomberg US

Brandywine Reams PGIM TCW Portfolio 1 - Current Portfolio 2 - Proposed
Aggregate
Brandywine 1.00 0.81 0.68 0.78 0.74 0.89 0.75
Reams 0.81 1.00 0.70 0.89 0.79 0.91 0.87
PGIM 0.68 0.70 1.00 0.87 0.98 0.90 0.82
TCW 0.78 0.89 0.87 1.00 0.95 0.95 0.99
Portfolio 1 - Current 0.74 0.79 0.98 0.95 1.00 0.95 0.91
Portfolio 2 - Proposed 0.89 0.91 0.90 0.95 0.95 1.00 0.92
Bloomberg US Aggregate 0.75 0.87 0.82 0.99 0.91 0.92 1.00
5 YEAR ENDING 12/2021
Brandywine Reams PGIM TCW Portfolio 1 - Current  Portfolio 2 - Proposed Bloomberg US
Aggregate
Brandywine 1.00 0.78 0.67 0.74 0.72 0.88 0.72
Reams 0.78 1.00 0.72 0.91 0.82 0.92 0.89
PGIM 0.67 0.72 1.00 0.87 0.98 0.90 0.83
TCW 0.74 0.91 0.87 1.00 0.95 0.95 0.99
Portfolio 1 - Current 0.72 0.82 0.98 0.95 1.00 0.95 0.92
Portfolio 2 - Proposed 0.88 0.92 0.90 0.95 0.95 1.00 0.93
Bloomberg US Aggregate 0.72 0.89 0.83 0.99 0.92 0.93 1.00
Index: BBG Aggregate Bond Returns: Gross of Fees SCERS 19
Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Rolling excess return correlation

@ Brandywine @Reams @PGIM @TCW @ Portfolio1 - Current @ Portfolio 2 - Proposed <4k Bloomberg US Aggregate
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Index: BBG Aggregate Bond Returns: Gross of Fees
Data Source: eVestment Universe: eA US Core Plus Fixed Income SCERS 20
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Rolling excess return correlation

@ Brandywine @Reams @PGIM @TCW @ Portfolio1 - Current @ Portfolio 2 - Proposed <4k Bloomberg US Aggregate
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Index: BBG Aggregate Bond Returns: Gross of Fees
Data Source: eVestment Universe: eA US Core Plus Fixed Income SCERS 21
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Excess return correlations

3 YEAR ENDING 12/2021

Brandywine Reams PGIM TCW Portfolio 1 - Current Portfolio 2 - Proposed BLIJOSO(::deirtg
Brandywine 1.00 0.49 0.23 0.35 0.25 0.79 0.21
Reams 0.49 1.00 0.03 0.39 0.08 0.59 0.08
PGIM 0.23 0.03 1.00 0.64 0.99 0.70 0.95
TCW 0.35 0.39 0.64 1.00 0.71 0.71 0.60
Portfolio 1 - Current 0.25 0.08 0.99 0.71 1.00 0.73 0.94
Portfolio 2 - Proposed 0.79 0.59 0.70 0.71 0.73 1.00 0.68
Bloomberg US Credit 0.21 0.08 0.95 0.60 0.94 0.68 1.00
5 YEAR ENDING 12/2021
. . . Bloomberg
Brandywine Reams PGIM TCW Portfolio 1 - Current Portfolio 2 - Proposed US Credit
Brandywine 1.00 0.45 0.18 0.33 0.21 0.79 0.20
Reams 0.45 1.00 0.01 0.40 0.06 0.57 0.06
PGIM 0.18 0.01 1.00 0.57 0.99 0.67 0.93
TCW 0.33 0.40 0.57 1.00 0.66 0.68 0.53
Portfolio 1 - Current 0.21 0.06 0.99 0.66 1.00 0.71 0.92
Portfolio 2 - Proposed 0.79 0.57 0.67 0.68 0.71 1.00 0.65
Bloomberg US Credit 0.20 0.06 0.93 0.53 0.92 0.65 1.00
10 YEAR ENDING 12/2021
. . . Bloomberg
Brandywine Reams PGIM TCW Portfolio 1 - Current Portfolio 2 - Proposed .
US Credit
Brandywine 1.00 0.12 0.07 0.02 0.07 0.74 0.15
Reams 0.12 1.00 0.08 0.42 0.20 0.50 0.11
PGIM 0.07 0.08 1.00 0.35 0.96 0.60 0.88
TCW 0.02 0.42 0.35 1.00 0.60 0.48 0.24
Portfolio 1 - Current 0.07 0.20 0.96 0.60 1.00 0.66 0.82
Portfolio 2 - Proposed 0.74 0.50 0.60 0.48 0.66 1.00 0.58
Bloomberg US Credit 0.15 0.11 0.88 0.24 0.82 0.58 1.00
Index: BBG Aggregate Bond Returns: Gross of Fees SCERS 22
Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly



Historical drawdowns

CUMULATIVE PERFORMANCE EXTREMES

Cumulative Performance Extremes = Drawdown Return M Drawdown Benchmark Return
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Index: BBG Aggregate Bond Returns: Gross of Fees SCERS 23
Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022
Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly




Historical drawdowns

CUMULATIVE PERFORMANCE EXTREMES

Cumulative Performance Extremes = Drawdown Return M Drawdown Benchmark Return
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Index: BBG Aggregate Bond Returns: Gross of Fees SCERS 24
Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022
Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly




Risk vs. return
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Performance efficiency

@ Brandywine @Reams @PGIM @TCW @ Portfolio1 - Current @ Portfolio 2 - Proposed <4k Bloomberg US Aggregate
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Notices & Disclosures

Past performance is no guarantee of future results. This report or presentation is provided for informational purposes only and is directed to institutional
clients and eligible institutional counterparties only and should not be relied upon by retail investors. Nothing herein constitutes investment, legal, accounting or
tax advice, or a recommendation to buy, sell or hold a security or pursue a particular investment vehicle or any trading strategy. The opinions and information
expressed are current as of the date provided or cited only and are subject to change without notice. This information is obtained from sources deemed reliable,
but there is no representation or warranty as to its accuracy, completeness or reliability. This report or presentation cannot be used by the recipient for
advertising or sales promotion purposes.

The material may include estimates, outlooks, projections and other “forward-looking statements.” Such statements can be identified by the use of terminology
such as “believes,” “expects,” “may,” “will,” “should,” “anticipates,” or the negative of any of the foregoing or comparable terminology, or by discussion of
strategy, or assumptions such as economic conditions underlying other statements. No assurance can be given that future results described or implied by any
forward looking information will be achieved. Actual events may differ significantly from those presented. Investing entails risks, including possible loss of
principal. Risk controls and models do not promise any level of performance or guarantee against loss of principal.

“VERUS ADVISORY™ and any associated designs are the respective trademarks of Verus Advisory, Inc. Additional information is available upon request.

Index: BBG Aggregate Bond Returns: Gross of Fees SCERS
Data Source: eVestment Universe: eA US Core Plus Fixed Income
Portfolio 1 - Current = 50% PGIM & 50% TCW rebalanced monthly February 2022

Portfolio 2 - Proposed = 25% Brandywine, 25% Reams, 25% PGIM & 25% TCW rebalanced monthly
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Firm Overview

Strategy Lineup

Unconstrained
$6.0 B

Long
Duration $226 B Core Plus

$2.6 B Total AUM HAE

Low
Duration
$3.3B

lg:;z;g‘: Real Intermediate
0.5B
$0.4 B Return $

$1.3B

Available Investment Vehicles
Separate Accounts
= All Strategies
U.S. Institutional Commingled Funds:
* Columbus Core Plus Bond Fund
* Columbus Unconstrained Bond Fund
U.S. Institutional Mutual Funds (sub-advised):
= Core Strategy
* Core Plus Strategy
* Unconstrained Strategy
Non-U.S. Commingled Fund (sub-advised):

* Raymond James Funds Reams Unconstrained Bond
SICAV (Class A USD | SCUCBDA LX)



Firm Overview

Composite Performance (gross of fees)

1Year 3 Years 5 Years 7 Years 10 Years 20 Years Slncg
Inception

Core (Sep 1992) -2.06 6.18 4.70 3.87 3.59 5.05 5.94
Bloomberg U.S. Aggregate -2.64 3.30 2.71 2.35 2.47 4.06 5.06
Excess Return 0.58 2.88 1.99 1.52 1.12 0.99 0.88
Core Plus (Jun 1981) -2.07 6.54 4.91 4.16 3.97 5.55 9.57
Bloomberg U.S. Aggregate -2.64 3.30 2.71 2.35 2.47 4.06 734
Excess Return 0.57 3.24 2.20 1.81 1.50 1.49 2.23
Intermediate (Nov 1989) -1.84 4.30 3.54 3.03 3.04 4.45 5.94
Bloomberg U.S. Intermediate Gov't/Credit -2.46 2.80 2.32 2.08 2.06 3.60 5.13
Excess Return 0.62 1.50 1.22 0.95 0.98 0.85 0.82
Long Credit Focus (Apr 2009) -4.39 8.36 6.59 5.45 6.14 10.78
Bloomberg U.S. Long Credit -4.16 6.87 5.24 438 5.12 8.20
Excess Return -0.23 1.49 1.35 1.07 1.02 2.58
Long Govt/Credit Focus (Jul 2002) -2.42 9.02 6.58 5.35 6.08 8.41
Bloomberg U.S. Long Gov't/Credit -2.80 7.26 5.33 4.14 4.83 6.67
Excess Return 0.38 1.76 1.25 1.21 1.25 1.74
Low Duration (Jul 2002) -1.61 3.06 2.60 2.26 2.27 3.66
ICE BAML 1-3 Year U.S. Treasury -1.51 1.54 1.35 1.16 0.99 2.03
Excess Return -0.10 1.52 1.25 1.10 1.28 1.63
Ultra Low Duration (Jun 2015) -0.19 1.46 1.60 1.42
ICE BAML 9-12 Month U.S. Treasury Bill -0.26 1.26 1.33 1.12
Excess Return 0.07 0.20 0.27 0.30
Unconstrained (Aug 1998) -2.04 5.20 3.90 3.83 4.45 8.72 8.72
ICE BAML 3-Month LIBOR Constant Maturity 0.11 1.11 1.37 1.12 0.88 1.61 2.20
Excess Return -2.15 4.09 2.53 2.71 3.57 7.11 6.52

Past performance is no guarantee of future results. Performance figures are in U.S. Dollars and assume reinvested of income for the entire period. Performance figures stated
gross of fees do not reflect the deduction of management fees. Performance results of clients would be reduced by the firm's management fees. For example, an account with a
compounded annual total return of 10% would have increased by 159% over ten years. Assuming an annual management fee of .30%, this increase would be 152%. The firm's
management fees are detailed in its Form ADV Part 2A. Please see the Important Disclosures for further information.
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Firm Overview

Representative Client List

Corporate

American Honda Motor Company
Cummins Inc.

Electric Energy, Inc. Employee Benefit Fund
Emerson Electric Company

Omaha Public Power District

S.C. Johnson & Son, Inc.

Southern California Rock Products

Health Care

University of Colorado Health
NorthShore University HealthSystem
Northwestern Memorial HealthCare
OhioHealth Corporation

Shirley Ryan AbilityLab

Non-Profit

American Heart Association

Archdiocese of Miami

Board of Pensions/Presbyterian Church, USA
Chicago Symphony Orchestra

Cleveland Museum of Art

Veterans of Foreign Wars of the U.S.

Sub-Advisory

Prudential Retirement Insurance & Annuity Co.

Russell Investment Management Company

Public

Arkansas Teacher Retirement System

Employees’ Retirement System of Baltimore County
Indiana State Police Pension Trust

Los Angeles Fire & Police Pensions

City of Milwaukee Employees’ Retirement System
Montana Board of Investments

City of Oakland Police & Fire Retirement System
San Francisco Bay Area Rapid Transit District
Sonoma County Employees’ Retirement Association
Spokane Firefighters’ Pension Fund

Ventura County Employees’ Retirement Association

Taft-Hartley

Carpenters District Council of Kansas City Pension Fund

Carpenters Pension Fund of lllinois

Gulf Coast Carpenters and Millwrights Health Trust
IBEW 8th District Electrical Pension Trust
Inter-Local Pension Fund, GCC/IBT

Ohio Operating Engineers Pension Plan

University/Endowment/Foundation

Trustees of Indiana University
University of Kentucky

Purdue University

Regents of the University of Minnesota

This Representative Client List includes institutional clients whose permission has been received for inclusion. No specific selection criteria were used. It is not known whether or
not the listed clients approve of the advisory services provided by Reams Asset Management or Scout Investments.
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Firm Overview

Investment Team

Investment Committee

Mark Egan, CFA
Chief Investment Officer
Managing Director

(35 years / 31 years)

Todd Thompson, CFA
Portfolio Manager
Corporate Team Leader
Managing Director

(27 years / 20 years)

Bob Crider, CFA
Co-Founder
Managing Director
(44 years / 40 years)

Corporate Team
Todd Thompson, CFA

Jason Hoyer, CFA
Portfolio Manager / Analyst
(18 years / 6 years)

Clark Holland, CFA

Portfolio Manager
(27 years / 19 years)

Scott Rosener, CFA
Senior Analyst
(24 years / 16 years)

Trey Harrison, CFA, ASA

Senior Analyst / Actuary
(27 years / 11 years)

Reed Clark

Fixed Income Analyst
(2 years / <1 year)

Sydney Buck, CFA
Fixed Income Analyst
(4 years / <1 year)

Securitized Team

Steve Vincent, CFA
Portfolio Manager
Securitized Team Leader
(30 years / 27 years)

Kevin Salsbery, CFA

Senior Analyst
(20 years / 16 years)

Patrick Laughlin
Senior Analyst
(26 years / 17 years)

Taylor Harris, CFA

Fixed Income Analyst
(4 years / 4 years)

Global Rates & FX Team
Dimitri Silva, CFA

Portfolio Manager
(14 years / <1 year)

Antonina Tarassiouk
Fixed Income Analyst

(Years of Industry Experience / Reams Tenure)
Please see Investment Professional Biographies section for detailed biographies

(7 years / <1 year)




Investment Philosophy
What We Believe

Risk is not defined as price volatility or tracking error

Predicting the future consistently and accurately is difficult

Bond portfolio should seek to maximize total returns

Prices can deviate significantly from fair value in the short term




Investment Philosophy
How We Seek To Add Value

React opportunistically to market dislocations

Focus on downside risk and avoiding permanent impairment

Tactically manage exposure to bond market risk factors

Maintain valuation discipline at all times




Investment Process Overview

Committee With themes set, Real-time feedback
formulates strategy teams identify on sources of risk
with specialists’ input individual issues and return
Output is an Consistent application
opportunity set of of themes, tailored
investment themes to product r T \
tra Low
( ) Duration
Securitized N s
o N
Team Decision Grid Low Return
Investment Investment \. J { Duration ) Attribution
Committee Themes Guidelines
( h Suitability ( ) System
G Intermediate
I Team \ o
\ ) 4 N |
: Core |
\ J 1
| r ) |
: Core Plus |
\ J |
| r )y |
| Long I
I Duration I
: 4 Y I
I Unconstrained |
| \ J |
|
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Investment Process

Duration & Yield Curve Positioning

= Make duration decisions using a long-term valuation framework, not
predictions about interest rates

= Establish active duration positions when rates appear mispriced and seek to
capitalize on yield curve opportunities

Sector Allocation

= Assess relative value based on quantitative analysis of spreads across
sectors, sub-sectors, and individual credits

" Incorporate a qualitative overlay based on monetary conditions, capital

market environment, and credit cycle analysis

Security Selection

= Emphasize asset value and target senior positions with strong collateral
protection and structural characteristics

= Focus on bonds with favorable risk/reward across a variety of environments

= Avoid bonds with unacceptable downside potential in any environment




Why Reams?

Differentiating Features

Fixed income specialist with a focused product lineup
Experienced and stable investment team

Opportunistic investment style driven by long-term value and
risk-adjusted total returns

Flexible, benchmark-agnostic portfolio construction
Distinct risk management framework

High-touch client service model

10



CORE PLUS FIXED INCOME
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Historical Sector Allocations

Sector Allocations, Percent of Portfolio
Sep 1998 — Dec 2021 (quarterly)

100%
Range ® Median ¢ Current
80%
60%
40% o .
20% A =
0% * o . * .
Treasury & MBS CMBS ABS IG Credit HY Credit Non-USD Cash &
Agency Debt Equivalents
Corporate Exposure, Percent of Portfolio Liquidity Exposure, Percent of Portfolio
Dec 2007 — Dec 2021 (quarterly) Dec 2007 — Dec 2021 (quarterly)
100% 100%
80% 80%
60% 60%
40%
- “‘ ‘ I“Ill““l||‘“I||I|I“II Ill ‘“ - ‘ ‘“ ‘I ‘I“II‘ N | ‘ ““
O% I IIIIIIIII II OO/ -___..I II -lII
v& mQ ’?9 "&’ 79 @ mQ\ ’29'\% m@g m@\ v& mQ ’?9 "&’ 79 @ mQ\ ’29'\% m@g m@\
W |G Credit W HY Credit W Treasury & Agency Cash & Equivalents

Source: Reams Core Plus Fixed Income Composite
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Performance & Attribution

Trailing Period Returns (gross of fees)

2022 YTD 1Year 3 Years 5 Years 7 Years 10 Years 20 Years Smcg
Inception
Core Plus Fixed Income Composite -2.76 -2.07 6.54 491 4.16 3.97 5.55 9.57
Bloomberg U.S. Aggregate -3.25 -2.64 3.30 2.71 2.35 247 4.06 7.34
Excess Return 0.49 0.57 3.24 2.20 1.81 1.50 1.49 2.23
Inception date is 6/1/1981
Calendar Year Returns (gross of fees)
2021 2020 2019 2018 2017 2016 2015 2014 2011 2010
Core Plus Fixed Income Composite -1.38  17.00 8.70 1.35 3.69 4.44 0.39 3.79 -0.31 9.17
Bloomberg U.S. Aggregate -1.54 7.51 8.72 0.01 3.54 2.65 0.55 5.97 -2.02 422
Excess Return 0.16 9.49 -0.01 1.34 0.14 1.79 -0.16 -2.17 1.71 495
Sources of Excess Return (gross of fees, as of 12/31/2021)
Trailing 3 Years, Basis Points (annualized) Trailing 10 Years, Basis Points (annualized)
300 120
550 106
250 100
200 80
150 60
100 40 " 24
50 16 25 24 20 4 8 10 .
3
0 wwm - mm mm ° . N _ = BN -
s0) - 10 -5 20) -2 -1 -2
Duration Yield Gov't MBS  ABS IG HY  Non TIPS Duration Yield Gov't MBS  ABS IG HY  Non TIPS
Curve Related Credit Credit USD Curve Related Credit Credit USD

Performance data is from the Core Plus Fixed Income Composite. Past performance is no guarantee of future results. Performance figures are stated gross of fees in U.S. Dollars,
assume reinvestment of income for the entire period and do not reflect the deduction of management fees. Performance results of clients would be reduced by the firm's
management fees. For example, an account with a compounded annual total return of 10% would have increased by 159% over ten years. Assuming an annual management fee
of 0.30%, this increase would be 152%. The firm’s management fees are detailed in its Form ADV Part 2. Please see the Disclosures for further information.
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Consistent Long-Term Excess Returns

Monthly Total Returns (gross of fees) Rolling 60-Month Total Returns (gross of fees)
Since Inception: June 1981 - Feb 2022 Since Inception: Jun 1981 - Feb 2022
30% 30%
=)
25% 0 25%
S
>
20% E 20%
c S
E -
e 15% 3 15%
5 =
£ 10% S 10%
a ©
£ 5% 2 5%
5 5
= 0% S 0%
)
O
-5% 2 5%
S
[a'4
-10% -10%
-10%  -5% 0% 5% 10% 15% 20% 25% 30% -10%  -5% 0% 5% 10% 15% 20% 25% 30%
Monthly Benchmark Return Rolling 60-Month Benchmark Return (annualized)
Number of Periods 489 Number of Periods 430
Avg. Monthly Excess Return 0.18% Avg. 60-Month Excess Return (annualized) 2.10%
% of Periods with Positive Excess Return 64% % of Periods with Positive Excess Return 89%
Avg. Excess Return when Positive 0.60% Avg. Excess Return when Positive (annualized) 2.45%
% of Periods with Negative Excess Return 36% % of Periods with Negative Excess Return 11%
Avg. Excess Return when Negative -0.56% Avg. Excess Return when Negative (annualized)  -0.61%

Source: Reams Asset Management; Bloomberg Index Services Limited; Bloomberg L.P.
Performance data is from the Core Plus Fixed Income Composite. Past performance is no guarantee of future results. Performance figures are stated gross of fees in U.S. Dollars, assume reinvestment of income
for the entire period and do not reflect the deduction of management fees. Performance results of clients would be reduced by the firm’'s management fees. For example, an account with a compounded annual
total return of 10% would have increased by 159% over ten years. Assuming an annual management fee of 0.30%, this increase would be 152%. The firm’'s management fees are detailed in its Form ADV Part 2.
Please see the Disclosures for further information. The index referenced for the Core Plus Fixed Income Composite is the Bloomberg U.S. Aggregate Index. For excess returns for additional time periods, please
see the composite’s Performance & Attribution page.
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Attractive Upside/Downside Market Capture

Upside / Downside Market Capture (gross of fees)
Trailing 10-Year Period: Mar 2012 - Feb 2022

Bloomberg U.S. Aggregate 112% = Captured significant bond

market upside during periods
of strength and much lower
downside during periods of

Bloomberg Global Aggregate 77%
market weakness

= Greater than 100% upside

Bloomberg U.S. Universal 107% capture vs. the Bloomberg U.S.
Aggregate and U.S. Universal
combined with less than 75%
downside capture
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Bloomberg Global Multiverse 75%

Bloomberg U.S. IG Corporate 67%

Bloomberg Global IG Corporate 67%

-150%  -100% -50% 0% 50% 100% 150%
Downside Capture W Upside Capture

Source: Reams Asset Management; Bloomberg Index Services Limited; Bloomberg L.P.

Performance data is from the Core Plus Fixed Income Composite. Past performance is no guarantee of future results. Performance figures are stated gross of fees in U.S. Dollars, assume reinvestment of income
for the entire period and do not reflect the deduction of management fees. Performance results of clients would be reduced by the firm’'s management fees. For example, an account with a compounded annual
total return of 10% would have increased by 159% over ten years. Assuming an annual management fee of 0.30%, this increase would be 152%. The firm’'s management fees are detailed in its Form ADV Part 2.
Please see the Disclosures for further information.

15



Positive Returns in Rising Rate Environments

U.S. 10-Year Treasury Yield, Percent
Jan 1998 - Feb 2022

)
& 7
O
g 6 » Qutperformed the Bloomberg
— 5 U.S. Aggregate in all 9 periods of
8 rising rates since January 1998
X 4
L = Produced positive absolute
wn 3 returns in 6 of 9 periods of rising
E 5 rates since January 1998
L 1
@)
O 0

RS SR R I N B AR USRI SRS

Periods of Rising Rates (>100 bps increase) ——US 10-Year Treasury Yield

Cumulative Return, Percent (gross of fees)

Period Start 10/01/98 11/01/01 06/01/03 07/01/05 01/01/09 09/01/10 08/01/12 08/01/16 08/01/20
Period End 01/31/00 03/31/02 05/31/04 06/30/06 12/31/09 03/31/11 12/31/13 10/31/18 03/31/21

Core Plus Fixed Income Composite 2.69 -1.50 2.50 0.66 31.46 1.38 2.05 -0.89 -1.81
Bloomberg U.S. Aggregate -0.81 -1.91 -0.44 -0.81 5.93 -0.77 -1.62 -2.10 -3.56
Excess Return 3.50 0.41 2.94 1.47 25.53 2.15 3.67 1.21 1.75

Source: Reams Asset Management; Bloomberg Index Services Limited; Bloomberg L.P.

Performance data is from the Core Plus Fixed Income Composite. Past performance is no guarantee of future results. Performance figures are stated gross of fees in U.S. Dollars, assume reinvestment of income
for the entire period and do not reflect the deduction of management fees. Performance results of clients would be reduced by the firm’'s management fees. For example, an account with a compounded annual
total return of 10% would have increased by 159% over ten years. Assuming an annual management fee of 0.30%, this increase would be 152%. The firm’'s management fees are detailed in its Form ADV Part 2.
Please see the Disclosures for further information.
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Portfolio Characteristics
Current Prior Qtr YTD Chg

Total Market Value $6,288 M $26,238 B I
; ; Treasury 396
Avg. Portfolfo Duratlo.n (Years) 6.0 6.6 0.3 55
Avg. Portfolio Convexity 03 0.5 -0.1 | 08
Avg. Yield to Worst (%) 2.8 2.3 1.1 Govt Related 5.4
Avg. Maturity (Years) 76 8.6 0.8 | 03
. K
Avg. Quality Aa3 Aa2 Mortgage-Backed 29.7
M /4

Contribution to Duration, Years BB

8 B Strategy " Index B YTD Change Asset-Backed 30 W 0.3
6 _ 46.5
4 Corporate 249
B 76
2 | 05
o — — . | l - . . Non US Dollar M Strategy
0 —_— = 04 |
B2 Index

Cash & Equivalents
0O-1yr 1-3 8+ Total 0.2 | B YTD Change

Quality Allocation, Percent of Portfolio Spread Duration, Years

W Strategy Index ®YTD Change

70 Current Prior Qtr YTD Chg

50 Govt Related 0.08 0.32 0.04

30 Mortgage-Backed 1.21 1.44 0.23
Asset-Backed 0.04 0.01 -0.01

10 . . - e Corporate 2.79 2.06 0.58

(10) . Non US Dollar 0.00 0.00 0.00

AAA AA A BBB Below IG

The data represents the Core Plus Fixed Income Composite. Portfolio characteristics and sector weights are included for informational purposes only, and should not be
construed as an investment recommendation. It should not be assumed that investments in any sectors listed were or will prove to be profitable. Portfolio composition may
change at any time. Individual client accounts may differ from characteristics shown. The sector weights of any particular account may vary based on any investment restrictions
applicable to the account.
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Investment Committee

Mark Egan is chief investment officer and a managing director and portfolio manager at Reams Asset
Management. Mark has over 30 years of experience managing fixed income portfolios. Prior to joining
Reams in 1990, Mark was a portfolio manager at National Investment Services of America. Mr. Egan earned
his master’s in business administration from the University of Wisconsin — Madison and his bachelor’s
degree from Marquette University. He holds the Chartered Financial Analyst (CFA) designation and is a
member of the CFA Institute.

Todd Thompson is a managing director and portfolio manager and leads the fixed income credit
research team at Reams Asset Management. Todd has over 25 years of experience as a fixed income
portfolio manager and analyst. Prior to joining Reams in 2001, Todd worked for Conseco Capital
Management Company and The Ohio Public Employees’ Retirement System. Mr. Thompson earned his
master’s in business administration from Clemson University and his bachelor's degree from Bob Jones
University. He holds the Chartered Financial Analyst (CFA) designation and is a member of the CFA Institute.

Bob Crider is a managing director at Reams Asset Management. Bob was a founding partner of Reams
and has over 40 years of experience managing fixed income portfolios. Prior to joining Reams in 1981, he
worked for Cummins Engine Co., Inc. and the State Teachers Retirement System of Ohio. Mr. Crider earned
his master's and bachelor's degrees from Ohio State University. He holds the Chartered Financial Analyst
(CFA) designation and is a member of the CFA Institute.
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Investment Team

Steve Vincent is a portfolio manager and leads the fixed income structured products research team at
Reams Asset Management. Steve has 30 years of experience as a fixed income portfolio manager and
analyst. Prior to joining Reams in 1994, Steve worked for the Federal Deposit Insurance Corp. and First
Security Corporation. Mr. Vincent earned his master’s in business administration from Indiana University and
his bachelor’'s degree from Brigham Young University. He holds the Chartered Financial Analyst (CFA)
designation and is a member of the CFA Institute.

Clark Holland is a portfolio manager at Reams Asset Management. Clark has over 25 years of experience
as a portfolio manager, analyst, and client service specialist. Prior to joining Reams in 2002, Clark was a
portfolio manager and investment product specialist at Wells Fargo Investment Management Group. Mr.
Holland earned his master's in business administration from Rice University and his bachelor’s degree from
Taylor University. He holds the Chartered Financial Analyst (CFA) designation and is a member of the CFA
Institute.

Jason Hoyer is a portfolio manager at Reams Asset Management. Jason has 18 years of experience as a
portfolio manager, fixed income analyst, and equity analyst. Prior to joining Reams in 2015, Jason was a
senior credit analyst at 40|86 Advisors and a director in the research department at Fiduciary Management
Associates. Mr. Hoyer earned his bachelor’s degree from the University of Michigan. He holds the Chartered
Financial Analyst (CFA) designation and is a member of the CFA Institute.

Dimitri Silva is a portfolio manager at Reams Asset Management. Dimitri has 14 years of experience as a
portfolio manager and associate portfolio manager. Prior to joining Reams in 2021, Dimitri was a vice
president and portfolio manager at AllianceBernstein where he was a member of the Fixed Income Absolute
Return, U.S. Multi-Sector, and Global Multi-Sector portfolio management teams. Mr. Silva earned his
bachelor's degree from the College of Idaho. He holds the Chartered Financial Analyst (CFA) designation
and is a member of the CFA Institute.
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Investment Team

Kevin Salsbery is a fixed income analyst at Reams Asset Management. In this role, he is responsible for
security research and trading for Reams’ structured products team. Kevin has 20 years of experience in
investment research and analysis. Prior to joining Reams in 2004, he was an investment analyst at 40|86
Advisors. Mr. Salsbery earned his bachelor’'s degree from Taylor University. He holds the Chartered Financial
Analyst (CFA) designation and is a member of the CFA Institute.

Patrick Laughlin is a fixed income analyst at Reams Asset Management. In this role, he is responsible for
security research and trading for Reams’ structured products team. Pat has over 25 years of experience in
investment research and analysis. Prior to joining Reams in 2004, Pat was a portfolio manager at St. Francis
Bank and a director at SF Investment Corp. Mr. Laughlin earned his bachelor’'s degree from the University of
Wisconsin — Stevens Point.

Scott Rosener is a fixed income analyst at Reams Asset Management. In this role, he is responsible for
security research and trading for Reams’ credit team. Scott has 24 years of experience in investment
research and analysis. Prior to joining Reams in 2005, Scott was an investment analyst at the Lincoln
Financial Group. Mr. Rosener earned his master's and bachelor's degrees from Indiana University. He holds
the Chartered Financial Analyst (CFA) designation and is a member of the CFA Institute.

Trey Harrison is a fixed income analyst and actuary at Reams Asset Management. Prior to joining Reams
in 2010, Trey was as an asset-liability portfolio manager at 40|86 Advisors, Inc., played a lead role in the
development of in-house asset-liability profiles for CNO Financial Group's individual statutory entities, and
served as a modeling actuary for Unum’s Asset-Liability Working Group. Mr. Harrison earned a master’s
degree from Georgia State’s J. Mack Robinson College of Business and a bachelor’s degree in finance from
Georgia Southern University. He holds the Chartered Financial Analyst (CFA) designation, is an Associate of
the Society of Actuaries, and is a member of the CFA Institute.
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Investment Team

Taylor Harris is a fixed income analyst at Reams Asset Management. In this role, he is responsible for
security research and trading for Reams' structured products team. Prior to joining Reams in 2017, he was a
laboratory analyst at Bristol-Myers Squibb and Aerotek. Mr. Harris earned his master's and bachelor’s
degrees from Indiana University.

Reed Clark is a fixed income analyst at Reams Asset Management. In this role, he is responsible for
security research and trading for Reams’ credit team. Prior to joining Reams in 2021, Reed was a salesman
at RW. Baird. Mr. Clark earned his bachelor’'s degree from Washington and Lee University.

Antonina Tarassiouk is an investment analyst at Reams Asset Management. Previously, Antonina was a
vice president of sales for Barclays Capital plc, covering institutional accounts for both currency and
precious metals transactions. Prior to Barclays, she was a portfolio manager and trader for the Central Bank
of Mexico, managing a portion of the bank’s foreign currency reserves. Ms. Tarassiouk holds a Bachelor of
Science in Economics from the Instituto Tecnologico Autonomo de Mexico, as well as an M.B.A. from the
Yale School of Management.

Sydney Buck is a fixed income analyst at Reams Asset Management. In this role, she is responsible for
security research and trading for Reams’ credit team. Prior to joining Reams in 2022, Sydney was a senior
analyst at the Indiana Public Retirement System covering the fixed income and private credit portfolios. Ms.
Buck earned her bachelor's degree from Butler University. She holds the Chartered Financial Analyst (CFA)
designation and is a member of the CFA Institute.
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Disclosures

Reams Asset Management is a division of Scout Investments, Inc., a registered investment adviser that offers investment management services for both managed accounts and subadvised mutual funds. Scout
Investments is a wholly-owned subsidiary of Carillon Tower Advisers, which in turn is a wholly-owned subsidiary of Raymond James Financial.

The firm was previously defined as UMB Institutional Asset Management, a subsidiary of UMB Bank, which managed both institutional and high net worth, trust, and estate assets. On July 1, 2009 the firm transitioned
from UMB Bank and became a subsidiary of UMB Financial Corporation in order to focus on institutional investment management. On November 30, 2010, the firm acquired the advisory business of Reams Asset
Management Company, LLC. On December 28, 2010, the firm changed its name from Scout Investment Advisors to Scout Investments. On November 17, 2017, Scout Investments was acquired by Carillon Tower Advisers.

Scout Investments claims compliance with the Global Investment Performance Standards (GIPS®). GIPS® s a registered trademark of CFA Institute. CFA Institute does not endorse or promote this organization, nor does
it warrant the accuracy or quality of the content contained herein. The Core Plus Fixed Income Composite invests primarily in investment grade securities with investments in high-yield and foreign securities, while
maintaining an average portfolio duration of generally between three and six years. The Core Plus Full Discretion Fixed Income Composite includes commingled fund accounts and invests primarily in investment grade
securities with investments in high-yield and foreign securities, while maintaining an average portfolio duration of generally between three and six years. The Core Fixed Income Composite invests primarily in investment
grade securities, while maintaining an average portfolio duration of generally between three and six years. The Core Full Discretion Fixed Income Composite includes commingled fund accounts and invests primarily in
investment grade securities, while maintaining an average portfolio duration of generally between three and six years. The Intermediate Fixed Income Composite invests primarily in investment grade securities, while
maintaining an average portfolio duration of generally between two and a half and five years. The Long Duration Fixed Income Composite invests primarily in investment grade securities, while maintaining an average
portfolio duration of generally above eight years. The Long Credit Focus Fixed Income Composite invests in the types of securities represented in its benchmark and permits below investment grade and non-dollar
denominated securities. The Long Government Credit Focus Fixed Income Composite invests in the types of securities represented in its benchmark and permits investment grade and non-dollar denominated securities.
The Low Duration Fixed Income Composite invests primarily in investment grade securities, while maintaining an average portfolio duration of generally between one and three years. The Ultra Low Duration Fixed Income
Composite invests primarily in investment grade securities, while maintaining an average portfolio duration of generally between 0.5 and 1.2 years. The Unconstrained Fixed Income Composite invests in all sectors of the
fixed income markets, including investment grade securities, high yield securities and foreign securities. The strategy can maintain an average portfolio duration of any length.

The Bloomberg U.S. Aggregate Bond Index is an unmanaged, market-value-weighted index of taxable investment-grade fixed-rate debt issues, including government, corporate, asset-backed, and mortgage backed
securities, with maturities of one year or more. The Bloomberg U.S. Intermediate Government/Credit Bond Index is an unmanaged index comprised of US Treasury notes, federal agency bonds, US corporate debentures
and dollar denominated foreign issues with maturities ranging between one and ten years. The Bloomberg U.S. Long Government/Credit Bond Index is an unmanaged index of U.S. government or investment grade credit
securities having a maturity of 10 years or more. The Bloomberg U.S. Long Credit Bond Index is an unmanaged index of U.S. investment grade credit securities having a maturity of 10 years or more. The Bloomberg
Global Aggregate Index is a flagship measure of global investment grade debt from twenty-four local currency markets. This multi-currency benchmark includes treasury, government-related, corporate and securitized
fixed-rate bonds from both developed and emerging markets issuers. The Bloomberg Multiverse Index provides a broad based measure of the global fixed income bond market. The index is the union of the Global
Aggregate Index and the Global High Yield Index as it represents investment grade and high yield bonds in all eligible currencies. The Bloomberg US Corporate Bond Index measures the investment grade, fixed-rate,
taxable corporate bond market. It includes USD denominated securities publicly issued by US and non-US industrial, utility and financial issuers. The Bloomberg Global Aggregate - Corporate Index is a flagship measure
of global investment grade, fixed-rate corporate debt. This multi-currency benchmark includes bonds from developed and emerging markets issuers within the industrial, utility and financial sectors. The Bloomberg U.S.
Universal Index represents the union of the U.S. Aggregate Index, the U.S. High-Yield Corporate Index, the 144A Index, the Eurodollar Index, the Emerging Markets Index, and the non-ERISA portion of the CMBS Index.
Municipal debt, private placements, and non-dollar-denominated issues are excluded from the Universal Index. The ICE BAML 1-3 Year U.S. Treasury Index is an unmanaged index that tracks the performance of the direct
Sovereign debt of the U.S. Government having a maturity of at least 1 year and less than 3 years. The ICE BAML 9-12 Month U.S. Treasury Bill Index is a subset of the ICE BAML U.S. Treasury Bill Index including all
securities with a remaining term to final maturity greater than or equal to 9 months and less than 12 months. The ICE BAML 3-Month LIBOR Constant Maturity Index represents the London interbank offered rate (LIBOR)
with a constant 3-month average maturity. Published by the British Bankers’ Association, LIBOR is a composite of the rates of interest at which banks borrow from one another in the London market.

BLOOMBERG, BLOOMBERG INDICES and Bloomberg Fixed Income Indices (the “Indices”) are trademarks or service marks of Bloomberg Finance L.P. Bloomberg Finance L.P. and its affiliates, including Bloomberg Index
Services Limited, the administrator of the Indices (collectively, “Bloomberg”) or Bloomberg's licensors own all proprietary rights in the Indices. Bloomberg does not guarantee the timeliness, accuracy or completeness of
any data or information relating to the Indices.

The Core Plus Fixed Income, Core Fixed Income, Long Duration Fixed Income, Long Government/Credit Focus Fixed Income, Long Credit Focus Fixed Income, and Unconstrained Fixed Income Composites may invest in
derivatives, including credit default swaps and related instruments, such as credit default swap index products. These derivative securities may be used to enhance returns, increase liquidity and/or gain exposure to
certain instruments in the market (such as the corporate bond market) in a more efficient or less expensive way. The Long Duration Fixed Income, Long Government/Credit Focus Fixed Income, Long Credit Focus Fixed
Income, and Unconstrained Fixed Income strategies may also invest in interest rate derivatives to manage duration and yield curve exposure. The Core Plus Fixed Income, Core Plus Full Discretion and Unconstrained Fixed
Income Composites may also invest in currency forwards to hedge currency exposure when Reams chooses to establish positions in non-U.S Dollar bonds.

Derivative securities are instruments or contracts the value of which is derived from the performance of an underlying financial instrument, asset, index or obligation. Credit default swaps and other types of derivative
securities may involve greater risks than if a portfolio invested in the obligation directly. These instruments are subject to general market risks, liquidity risks and credit risks (including counter-party risks), and may result
in a loss of value to your portfolio. The derivative securities market may also be subject to additional regulations in the future. Derivatives used are strictly constrained by client investment policy.

The bond quality ratings indicated are assigned by credit rating agencies Standard & Poor’s, Moody's, and Fitch as an indication of an issuer’s creditworthiness. Unless specified by client investment guidelines, the middle
of three or highest of two credit quality ratings available from these rating agencies is used. Credit quality is subject to change. Ratings are measured on a scale that generally ranges from AAA (highest) to D (lowest).
Ratings information from Standard & Poor's ("S&P") may not be reproduced. S&P credit ratings are statements of opinion and are not statements of fact or recommendations to purchase, hold, or sell securities, nor do
they address the appropriateness of securities for investment purposes, and should not be relied on as investment advice. S&P does not guarantee the accuracy, completeness, timeliness or availability of any information,
including ratings, and is not responsible for errors or omissions (negligent or otherwise). S&P gives no express or implied warranties, including but not limited to any warranties of merchantability or fitness for a particular
purpose or use. S&P shall not be liable for any direct, indirect, incidental, exemplary, compensatory, punitive, special or consequential damages, costs, expenses, legal fees, or losses (including lost income or profits and
opportunity costs) in connection with any use of ratings.

To receive a complete list and description of composites and/or a GIPS Report, please contact Reams Asset Management at 463.777.3900. Additional information is available at www.reamsasset.com or
www.scoutinv.com. Copyright © 2022. All Rights Reserved.

NOT FDIC INSURED/NO BANK GUARANTEE/MAY LOSE VALUE
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The Challenge Facing U.S. Aggregate Bond Investors

As of 12/31/2021

The 35 year bull market in U.S. interest rates has bode well for U.S. Aggregate bond investors, offering both attractive equity risk
diversification and return potential.

. However, with U.S. rates at historic lows, forward return expectations face downward pressure.

Equity Protection z | Forward Return Potential
BUSA! Monthly Returns During Negative S&P 5002 Months Monthly 10 Yr UST Yields vs. Subseguent 10 Yr BUSA! Returns
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1BUSA = Bloomberg U.S. Aggregate Index 2S&P 500 = S&P 500® Index
Source: Bloomberg (© 2022, Bloomberg Finance LP), which Brandywine Global believes to be accurate and reliable. Charts created by Brandywine Global. Please refer to Appendix 1 for important disclosure information.
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Common Solution: “Make Your Bonds Work Harder”... A.K.A. Add Spread Exposure

As of 12/31/2021

« Most core plus strategies “enhance” core fixed income returns through adding high yield/spread exposure

» Returns for the top 20 managers by AUM in the eVestment U.S. Core Plus Universe are largely explained by a simple
80% U.S. Aggregate / 20% U.S .High Yield allocation

Typical Core Plus Model eVestment US Core Plus Universe - Last 5 Years
R*2vs.80% US Agg / 20% US HY
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o 78% of products in the eVestment U.S. Core
Plus Universe have an R*2 >0.8

e 20 products comprise 80% of universe
AUM with an average R*2 of 0.9

Active Management or Beta Packaging?

Data has been obtained by eVestment, which Brandywine Global believes to be accurate and reliable. Charts created by Brandywine Global. AUM data is as of previous quarter-end due to delayed reporting by managers in eVestment. Please refer
to Appendix 1 for important disclosure information. 3/brandywineglobal.com




PROBLEM: Structural Spread-Exposure Increases Equity-Sensitivity When

Diversification is Needed Most
As of 12/31/2021

Rolling1Yr R*2 vs.80% US Agg/ 20% US HY
2/28/2005 -12/31/2021
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eVest Top 20 AUM US Core Plus Composite

Data has been obtained by eVestment, which Brandywine Global believes to be accurate and reliable. 2/28/2005 is the common inception date for all eVest Core Plus Top 20 AUM Composite constituents. AUM data is as of previous quarter-end
due to delayed reporting by managers in eVestment Charts created by Brandywine Global. Please refer to Appendix 1 for important disclosure information.
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Attractive Alpha with Equity Diversification Benefits*

As of 12/31/2021

Return vs. Correlationto S&P 500
Since 2/28/2005
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For use in one-on-one presentations with sophisticated, institutional investors. Not for further distribution.

*Supplementl information to the attached U.S. Fixed Income GIPS composite presentation. 2/28/2005 is the common inception date for all eVest Core Plus Top 20 AUM Composite constituents. Source: Bloomberg (© 2022, Bloomberg Finance LP),
which Brandywine Global believes to be acaurate and reliable. Bloomberg provides Brandywine Global fixed income index returns and characteristics. Gross performance results include transaction costs but to not reflect the deduction of Brandywine
Global’s managementfee. Gross performance returns over one year are annualized and assume the reinvestment of dividends, interest and capital gains. A client’s retum will be reduced by the advisory fees and other expenses incurred as a client. As fees
are deducted quarterly, the compounding effect will be to increase the impact of fees by an amount directly related to the gross account performance. For example, an account with an annual fee of 0.70%, if the gross performance is 10%, the compounding
effect of the fees will result in net performance of approximately 9.23% annually. Please refer to Part 2A of Brandywine Global's Form ADV for a desaription of its advisory fees. Please refer to our GIPS composite presentation, which includes a full
description of Brandywine Global’s fee schedule, performance footnotes and disclosures. Please see Appendix 1 forimportant disclosure information. Past performance is no guarantee of future results. 5/brandywineglobal.com



High Returns vs. Peers*
As of 12/31/2021

eVestment U.S. Core Plus Universe Rankings
Returns vs. Blbg U.S. Aggregate

For use in one-on-one presentations with sophisticated, institutional investors. Not for further distribution.

*Supplemental information to the attached US Fixed Income GIPS composite. Data is obtained from eVestment Allliance. eVestment is a third-party, global provider of institutional investment data intelligence and analytics solutions. eVestment
universes are hased on a set of criteria which includes qualitative and quantitative factors to create and maintain a competitive peer group. eVestment collects information directly from investment management firms and other sources believed to be
reliable and accurate. Performance rankings presented are based on the US Core Plus Fixed Income Universe. Only products reporting gross of fee performance and a base currency of USD are included in the universe calculation. Performance
results are presented gross of fees. Gross performance results include transaction costs but to not reflect the deduction of Brandywine Global’'s management fee. Gross performance returns over one year are annualized and assume the reinvestment
of dividends, interest and capital gains. A client’s return will be reduced by the advisory fees and other expenses incurred as a client. As fees are deducted quarterly, the compounding effect will be to increase the impact of fees by an amount directly
related to the gross account performance. For example, an account with an annual fee of 0.70%, if the gross performance is 10%, the compounding effect of the fees will result in net performance of approximately 9.23% annually. Please refer to Part
2A of Brandywine Global's Form ADV for a description of its advisory fees. Please refer to our GIPS performance presentation, which includes a full description of Brandywine Global’s fee schedule, performance footnotes and disclosures. Please see
Appendix 1 for important disclosure information. Past performance is no guarantee of future results. 6/brandywineglobal.com



Differentiated Alpha vs. Peers*
As of 12/31/2021

Top 20 AUM Core Plus Peers - Last 5 Years
Excess Return Correlation vs. U.S. Aggregate

0 | = 5 s [ 3, c x 2 o 5
SRR N R HE N HRNE I HE AN AR A AN A
o0 o v 18 v T = 2
IAlliance Bernstein 0.07 090 | 090 | 0.78 | 0.89 0.81 088 | 090 | 0.72 | 084 | 090 [ 092 | 089 | 0.72 | 0.80 | 095 | 0.90 | 0.77
IAmundi Pioneer 0.17 0.95 0.87 | 0.95 | 0.88 0.91 0.96 | 0.79 0.91 096 | 097 | 093 | 0.70 | 0.87 | 0.97 | 0.94 | 0.85
Baird Advisors 0.16 0.91 0.96 0.89 | 0.95 0.91 087 | 096 | 0.82 | 0.93 | 0.96 | 0.97 0.91 069 | 085 | 0.96 | 0.95 | 0.87
Blackrock 0.23 0.90 | 0.96 089 | 094 | 0.89 | 0.88 | 0.95 0.81 093 | 095 | 0.96 | 090 | 066 | 0.85 | 0.95 | ©0.92 | 0.86
Columbia Mgmt 0.28 0.90 | 0.95 0.95 092 | 087 | 088 | 092 | 0.79 | 090 | 092 | 094 | 087 | 065 | 0.89 | 0.93 0.91 0.82
Federated Hermes 0.23 0.78 | 0.87 | 0.89 | 0.89 | 0.86 0.81 0.91 0.88 | 0.92 0.91 087 | 0.76 | 0.67 | 0.80 | 0.83 0.91 0.82
Fidelity 0.19 089 | 095 | 095 | 0.94 | 0.92 088 | 097 | 0.88 | 096 | 097 [ 095 | 089 | 0.73 | 0.85 | 0.93 | 0.96 | 0.88
Goldman Sachs 0.21 0.81 0.88 0.91 0.89 | 0.87 | 0.80 0.81 0.91 0.89 0.91 0.89 | 0.64 | 0.84 | 0.88 0.91 0.90
JPM 0.17 0.88 0.91 0.87 | 0.88 | 0.88 0.81 0.88 0.75 | 0.85 0.91 0.91 087 | 0.76 | 0.76 | 0.92 | 0.84 | 0.74
John Hancock 0.20 090 | 0.96 | 0.96 | 0.95 | 0.92 0.91 0.97 | 0.89 0.96 | 1.00 097 | 092 | 0.74 | 0.84 | 0.95 | 0.95 | 0.88
Loomis, Sayles 0.30 0.72 | 0.79 | 0.82 0.81 0.79 | 0.88 | 0.88 0.81 0.75 0.87
Macquarie 0.27 0.84 0.91 093 | 093 | 0.90 | 0.92 | 0.96 0.91 0.85 | 0.96
Manulife 0.21 090 | 096 | 0.96 | 0.95 | 0.92 0.91 0.97 | 0.89 0.91 1.00
MFS 0.18 092 | 097 | 097 | 096 | 0.94 | 0.87 | 0.95 0.91 0.91 0.97
PGIM 0.10 0.89 | 0.93 0.91 090 | 0.87 | 0.76 | 0.89 | 0.89 | 0.87 | 0.92
PIMCO 0.09 0.72 | 0.70 | 069 | 066 | OS5 | 067 | 0O.73 | 0.64 | 0.76 | 0.74
TCW 0.39 0.80 | 0.87 0.85 0.85 089 | 0.80 | 085 | 0.84 | 0.76 0.84
Voya 0.18 095 | 097 | 096 | 095 | 093 | 0.83 | 0.93 | 0.88 | 0.92 | 0.95
'Wellington 0.17 090 | 0.94 | 0.95 | 0.92 0.91 0.91 0.96 0.91 0.84 | 0.95
WAMCO 0.18 0.77 | 0.85 | 087 | 086 | 082 [ 0.82 | 0.88 | 0.90 | 0.74 | 0.88
; SYr S¥r 10Vr S We are beating the U.S. Agg &
HELEL VA (e U TS R A Sl our peers in differentiated ways

Avg Excess Correlation vs. U.S. Agg

*Supplemental information to the attached U.S. Fixed Income GIPS composite presentation. For use in one-on-one presentations with sophisticated, institutional investors. Not for further distribution. Data has been obtained by eVestment, which
Brandywine Global believes to be accurate and reliable. Charts created by Brandywine Global. eVestment is a third-party, global provider of institutional investment data intelligence and analytic solutions. eVestment universes are based on a set of criteria
which includes qualitative and quantitative factors to create and maintain a comparative peer group. eVestment collects information directly from investment management firms and other sources believed to be reliable and accurate. All performance
information is presented gross of fees. Annualized performance rankings of the products versus the applicable eVestment universe as of 12/31/2021. Past performance is no guarantee of future results.



Our Approach

©2021, Brandywine Global Investment Management, LLC. All rights reserved. The views expressed herein represent the opinions of Brandywine Global Investment Management, LLC, and are not intended as a forecast or guarantee of future results.

This information should not be considered a solicitation or an offer to provide any Brandywine Global service in any jurisdiction where it would be unlawful to do so under the laws of that jurisdiction. )
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Building Blocks of Our Approach

Active U.S. Treasury (and government-related) duration management.
Opportunistic shifts to investment-grade corporate bonds.

\

Macro

Identify the key macro themes driving asset prices.
Approach Understand the business cycle, interest rates and credit dynamics.

Liquidity Capitalize on market dislocations when they are present,
Provider preserve capital when they are not.

1-10yrs 100% 25-75
Typical Portfolio Investment Grade Typical
Duration Range Credit Quality # of Issuers

The above are the views of Brandywine Global and are not intended as a forecast or guarantee of future results. Brandywine Global's selection process may prove incorrect, which may have a negative impact on performance. International
securities may be subject to market/currency fluctuations, investment risks, and other risks involving foreign economic, political, monetary, taxation, auditing and/or legal factors. There may be additional risks associated with international
investments. International investing may not be suitable for everyone. Fixed income instruments are subject to credit risk and investment rate risk. Please refer to Appendix 1 for important disclosure information.
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Two Levers

Two Levers for Alpha

Active U.S. Treasury (and government-related) duration management, complimented by
opportunistic shifts to investment-grade corporate bonds.

Valuation Assessment Investment Macroeconomic Analysis

Price Opportunity vs. Risk Thesis Information Opportunity vs. Risk

U.S. Treasury Market §e_gment Investment-Grade
Duration / Decision G Credit

Underweight Overweight Underweight Overweight

The above are the views of Brandywine Global and are not intended as a forecast or guarantee of future results. Brandywine Global’s selection process may prove incorrect, which may have a negative impact on performance. International securities
may be subject to market/currency fluctuations, investment risks, and other risks involving foreign economic, political, monetary, taxation, auditing and/or legal factors. There may be additional risks associated with international investments.
International investing may not be suitable for everyone. Fixed income instruments are subject to credit risk and investment. Please refer to Appendix 1 for important disclosure information. 10/brandywineglobal.com



Macro Approach

Macro Approach

Identify the key macro themes driving asset prices.
Understand the business cycle, as well as interest rate and credit conditions.

Typical Business Cycle

Early Mid Late Recession
* Growth rebounds * Growth peaks * Growth moderates * Growth falls
* Credit expands e Credit growth solid * Credit growth slows e Credit dries up
* Profits increase * Profit growth peaks * Profit margins under * Profits decline
e Sales improve, * Sales & inventories in pressure * Inventories,
inventories low balance * Inventories elevated, sales sales fall
e Policy remains e Policy neutral stall e Policy eases
stimulative * Policy tight
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Typical Performance Across the Cycle
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The above are the views of Brandywine Global and are not intended as a forecast or guarantee of future results. Brandywine Global's selection process may prove incorrect, which may have a negative impact on performance. Please refer to Appendix 1

for important disclosure information. 11/brandywineglobal.com



Liquidity Provider

Liquidity Provider

Take advantage of opportunities when they are present, preserve capital when they are not.

Valuation
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What we don’t own is as important as what we do own.

Overvalued
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The above are the views of Brandywine Global and are not intended as a forecast or guarantee of future results. Brandywine Global's selection process may prove incorrect, which may have a negative impact on performance. Please refer to

Appendix 1 for important disclosure information.
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Two Levers for Alpha: Spotlight on U.S. Treasury & Gov’t Related Duration

As of 12/31/2021

Actively manage U.S. Treasury and goV’t related duration relative to the business cycle,
responding to changes in interest rates, inflation and economic activity.

Modified Duration Contribution (Yrs)
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*Supplemental information to the attached U.S. Fixed Income composite presentation disclosure. For use in one-on-one presentations with sophisticated, institutional investors. Not for further distribution.
U.S. Treasury data source: Bloomberg (© 2021, Bloomberg Finance LP) and model data source: Macrobond (©2021, Macrobond), which Brandywine Global believes to be accurate and reliable. Chart created by Brandywine Global. Duration data based on

U.S. Fixed Income Representative Portfolio. Duration is representative of all U.S. Government-Related bonds held in the Representative Portfolio and is provided for the timeframe for which data is available. Actual duration with regard to any particular
account may vary based on any investment restrictions applicable to that account. Past performance is no guarantee of future results. 13/brandywineglobal.com



Returns vs. Yields

		12/31/85		10 Yr UST Yield		Bloomberg Barclays US Aggregate				US Agg - Rolling 10 Year Returns (Advanced 10 Years)

		Jan-1986		9.0%		0.56%		12/31/85		9.62%

		Feb-1986		8.1%		3.94%		1/31/86		9.64%

		Mar-1986		7.3%		3.11%		2/28/86		9.02%

		Apr-1986		7.3%		0.53%		3/31/86		8.61%

		May-1986		8.1%		 -1.91%		4/30/86		8.49%

		Jun-1986		7.3%		2.62%		5/31/86		8.68%

		Jul-1986		7.3%		0.89%		6/30/86		8.54%

		Aug-1986		6.9%		2.49%		7/31/86		8.48%

		Sep-1986		7.4%		 -0.99%		8/31/86		8.19%

		Oct-1986		7.3%		1.45%		9/30/86		8.49%

		Nov-1986		7.1%		1.40%		10/31/86		8.57%

		Dec-1986		7.2%		0.38%		11/30/86		8.60%

		Jan-1987		7.2%		1.41%		12/31/86		8.46%

		Feb-1987		7.2%		0.69%		1/31/87		8.34%

		Mar-1987		7.5%		 -0.45%		2/28/87		8.30%

		Apr-1987		8.2%		 -2.74%		3/31/87		8.22%

		May-1987		8.5%		 -0.39%		4/30/87		8.69%

		Jun-1987		8.4%		1.38%		5/31/87		8.83%

		Jul-1987		8.7%		 -0.08%		6/30/87		8.81%

		Aug-1987		9.0%		 -0.54%		7/31/87		9.11%

		Sep-1987		9.6%		 -2.13%		8/31/87		9.07%

		Oct-1987		8.9%		3.56%		9/30/87		9.47%

		Nov-1987		9.0%		0.80%		10/31/87		9.24%

		Dec-1987		8.9%		1.36%		11/30/87		9.21%

		Jan-1988		8.3%		3.52%		12/31/87		9.17%

		Feb-1988		8.1%		1.19%		1/31/88		8.93%

		Mar-1988		8.5%		 -0.94%		2/29/88		8.80%

		Apr-1988		8.9%		 -0.54%		3/31/88		8.94%

		May-1988		9.2%		 -0.67%		4/30/88		9.05%

		Jun-1988		8.9%		2.41%		5/31/88		9.23%

		Jul-1988		9.1%		 -0.52%		6/30/88		9.06%

		Aug-1988		9.2%		0.26%		7/31/88		9.14%

		Sep-1988		8.9%		2.26%		8/31/88		9.29%

		Oct-1988		8.6%		1.88%		9/30/88		9.30%

		Nov-1988		9.1%		 -1.21%		10/31/88		9.04%

		Dec-1988		9.1%		0.11%		11/30/88		9.23%

		Jan-1989		9.0%		1.44%		12/31/88		9.25%

		Feb-1989		9.3%		 -0.72%		1/31/89		9.17%

		Mar-1989		9.3%		0.43%		2/28/89		9.06%

		Apr-1989		9.1%		2.09%		3/31/89		9.07%

		May-1989		8.6%		2.63%		4/30/89		8.88%

		Jun-1989		8.1%		3.04%		5/31/89		8.51%

		Jul-1989		7.8%		2.13%		6/30/89		8.15%

		Aug-1989		8.3%		 -1.48%		7/31/89		7.87%

		Sep-1989		8.3%		0.51%		8/31/89		8.03%

		Oct-1989		7.9%		2.46%		9/30/89		8.10%

		Nov-1989		7.8%		0.95%		10/31/89		7.88%

		Dec-1989		7.9%		0.27%		11/30/89		7.77%

		Jan-1990		8.4%		 -1.19%		12/31/89		7.69%

		Feb-1990		8.5%		0.32%		1/31/90		7.79%

		Mar-1990		8.6%		0.07%		2/28/90		7.88%

		Apr-1990		9.0%		 -0.92%		3/31/90		8.01%

		May-1990		8.6%		2.96%		4/30/90		8.08%

		Jun-1990		8.4%		1.60%		5/31/90		7.76%

		Jul-1990		8.3%		1.38%		6/30/90		7.81%

		Aug-1990		8.8%		 -1.34%		7/31/90		7.76%

		Sep-1990		8.8%		0.83%		8/31/90		8.06%

		Oct-1990		8.6%		1.27%		9/30/90		8.04%

		Nov-1990		8.3%		2.15%		10/31/90		7.97%

		Dec-1990		8.1%		1.56%		11/30/90		7.92%

		Jan-1991		8.0%		1.24%		12/31/90		7.95%

		Feb-1991		8.0%		0.85%		1/31/91		7.99%

		Mar-1991		8.1%		0.69%		2/28/91		7.99%

		Apr-1991		8.0%		1.08%		3/31/91		7.97%

		May-1991		8.1%		0.58%		4/30/91		7.81%

		Jun-1991		8.2%		 -0.05%		5/31/91		7.82%

		Jul-1991		8.1%		1.39%		6/30/91		7.86%

		Aug-1991		7.8%		2.16%		7/31/91		7.95%

		Sep-1991		7.4%		2.03%		8/31/91		7.84%

		Oct-1991		7.5%		1.11%		9/30/91		7.75%

		Nov-1991		7.4%		0.92%		10/31/91		7.86%

		Dec-1991		6.7%		2.97%		11/30/91		7.61%

		Jan-1992		7.3%		 -1.36%		12/31/91		7.23%

		Feb-1992		7.3%		0.65%		1/31/92		7.46%

		Mar-1992		7.5%		 -0.56%		2/29/92		7.50%

		Apr-1992		7.6%		0.72%		3/31/92		7.38%

		May-1992		7.3%		1.89%		4/30/92		7.51%

		Jun-1992		7.1%		1.38%		5/31/92		7.40%

		Jul-1992		6.7%		2.04%		6/30/92		7.34%

		Aug-1992		6.6%		1.01%		7/31/92		7.25%

		Sep-1992		6.4%		1.19%		8/31/92		7.32%

		Oct-1992		6.8%		 -1.33%		9/30/92		7.37%

		Nov-1992		6.9%		0.02%		10/31/92		7.46%

		Dec-1992		6.7%		1.59%		11/30/92		7.46%

		Jan-1993		6.4%		1.92%		12/31/92		7.51%

		Feb-1993		6.0%		1.75%		1/31/93		7.31%

		Mar-1993		6.0%		0.42%		2/28/93		7.28%

		Apr-1993		6.0%		0.70%		3/31/93		7.22%

		May-1993		6.1%		0.13%		4/30/93		7.24%

		Jun-1993		5.8%		1.81%		5/31/93		7.42%

		Jul-1993		5.8%		0.57%		6/30/93		7.21%

		Aug-1993		5.4%		1.75%		7/31/93		6.78%

		Sep-1993		5.4%		0.27%		8/31/93		6.67%

		Oct-1993		5.4%		0.37%		9/30/93		6.92%

		Nov-1993		5.8%		 -0.85%		10/31/93		6.78%

		Dec-1993		5.8%		0.54%		11/30/93		6.89%

		Jan-1994		5.6%		1.35%		12/31/93		6.94%

		Feb-1994		6.1%		 -1.74%		1/31/94		6.89%

		Mar-1994		6.7%		 -2.47%		2/28/94		7.19%

		Apr-1994		7.0%		 -0.80%		3/31/94		7.53%

		May-1994		7.1%		 -0.01%		4/30/94		7.34%

		Jun-1994		7.3%		 -0.22%		5/31/94		7.30%

		Jul-1994		7.1%		1.99%		6/30/94		7.38%

		Aug-1994		7.2%		0.12%		7/31/94		7.28%

		Sep-1994		7.6%		 -1.47%		8/31/94		7.46%

		Oct-1994		7.8%		 -0.09%		9/30/94		7.65%

		Nov-1994		7.9%		 -0.22%		10/31/94		7.75%

		Dec-1994		7.8%		0.69%		11/30/94		7.69%

		Jan-1995		7.6%		1.98%		12/31/94		7.71%

		Feb-1995		7.2%		2.38%		1/31/95		7.57%

		Mar-1995		7.2%		0.61%		2/28/95		7.26%

		Apr-1995		7.1%		1.40%		3/31/95		7.13%

		May-1995		6.3%		3.87%		4/30/95		7.13%

		Jun-1995		6.2%		0.73%		5/31/95		6.84%

		Jul-1995		6.4%		 -0.22%		6/30/95		6.82%

		Aug-1995		6.3%		1.21%		7/31/95		6.75%

		Sep-1995		6.2%		0.97%		8/31/95		6.75%

		Oct-1995		6.0%		1.30%		9/30/95		6.54%

		Nov-1995		5.7%		1.50%		10/31/95		6.32%

		Dec-1995		5.6%		1.40%		11/30/95		6.21%

		Jan-1996		5.6%		0.66%		12/31/95		6.16%

		Feb-1996		6.1%		 -1.74%		1/31/96		6.09%

		Mar-1996		6.3%		 -0.70%		2/29/96		6.31%

		Apr-1996		6.7%		 -0.56%		3/31/96		6.28%

		May-1996		6.9%		 -0.20%		4/30/96		6.32%

		Jun-1996		6.7%		1.34%		5/31/96		6.33%

		Jul-1996		6.8%		0.27%		6/30/96		6.21%

		Aug-1996		6.9%		 -0.17%		7/31/96		6.33%

		Sep-1996		6.7%		1.74%		8/31/96		6.51%

		Oct-1996		6.3%		2.22%		9/30/96		6.42%

		Nov-1996		6.0%		1.71%		10/31/96		6.25%

		Dec-1996		6.4%		 -0.93%		11/30/96		6.20%

		Jan-1997		6.5%		0.31%		12/31/96		6.23%

		Feb-1997		6.6%		0.25%		1/31/97		6.20%

		Mar-1997		6.9%		 -1.11%		2/28/97		6.33%

		Apr-1997		6.7%		1.50%		3/31/97		6.45%

		May-1997		6.7%		0.95%		4/30/97		6.35%

		Jun-1997		6.5%		1.19%		5/31/97		6.17%

		Jul-1997		6.0%		2.70%		6/30/97		6.01%

		Aug-1997		6.3%		 -0.85%		7/31/97		5.82%

		Sep-1997		6.1%		1.48%		8/31/97		6.04%

		Oct-1997		5.8%		1.45%		9/30/97		5.96%

		Nov-1997		5.9%		0.46%		10/31/97		5.91%

		Dec-1997		5.7%		1.01%		11/30/97		6.05%

		Jan-1998		5.5%		1.28%		12/31/97		5.97%

		Feb-1998		5.6%		 -0.08%		1/31/98		6.01%

		Mar-1998		5.7%		0.34%		2/28/98		6.03%

		Apr-1998		5.7%		0.52%		3/31/98		6.03%

		May-1998		5.6%		0.95%		4/30/98		5.95%

		Jun-1998		5.4%		0.85%		5/31/98		5.78%

		Jul-1998		5.5%		0.21%		6/30/98		5.68%

		Aug-1998		5.0%		1.63%		7/31/98		5.65%

		Sep-1998		4.4%		2.34%		8/31/98		5.58%

		Oct-1998		4.6%		 -0.53%		9/30/98		5.19%

		Nov-1998		4.7%		0.57%		10/31/98		5.00%

		Dec-1998		4.6%		0.30%		11/30/98		5.27%

		Jan-1999		4.7%		0.71%		12/31/98		5.63%

		Feb-1999		5.3%		 -1.75%		1/31/99		5.46%

		Mar-1999		5.2%		0.55%		2/28/99		5.61%

		Apr-1999		5.3%		0.32%		3/31/99		5.69%

		May-1999		5.6%		 -0.88%		4/30/99		5.71%

		Jun-1999		5.8%		 -0.32%		5/31/99		5.88%

		Jul-1999		5.9%		 -0.42%		6/30/99		5.97%

		Aug-1999		6.0%		 -0.05%		7/31/99		6.19%

		Sep-1999		5.9%		1.16%		8/31/99		6.30%

		Oct-1999		6.0%		0.37%		9/30/99		6.29%

		Nov-1999		6.2%		 -0.01%		10/31/99		6.30%

		Dec-1999		6.4%		 -0.48%		11/30/99		6.44%

		Jan-2000		6.7%		 -0.33%		12/31/99		6.33%

		Feb-2000		6.4%		1.21%		1/31/00		6.52%

		Mar-2000		6.0%		1.32%		2/29/00		6.43%

		Apr-2000		6.2%		 -0.29%		3/31/00		6.28%

		May-2000		6.3%		 -0.05%		4/30/00		6.42%

		Jun-2000		6.0%		2.08%		5/31/00		6.52%

		Jul-2000		6.0%		0.91%		6/30/00		6.46%

		Aug-2000		5.7%		1.45%		7/31/00		6.48%

		Sep-2000		5.8%		0.63%		8/31/00		6.46%

		Oct-2000		5.8%		0.66%		9/30/00		6.41%

		Nov-2000		5.5%		1.64%		10/31/00		6.38%

		Dec-2000		5.1%		1.86%		11/30/00		6.14%

		Jan-2001		5.1%		1.63%		12/31/00		5.83%

		Feb-2001		4.9%		0.87%		1/31/01		5.67%

		Mar-2001		4.9%		0.50%		2/28/01		5.61%

		Apr-2001		5.3%		 -0.42%		3/31/01		5.56%

		May-2001		5.4%		0.60%		4/30/01		5.74%

		Jun-2001		5.4%		0.38%		5/31/01		5.81%

		Jul-2001		5.1%		2.24%		6/30/01		5.74%

		Aug-2001		4.8%		1.15%		7/31/01		5.67%

		Sep-2001		4.6%		1.16%		8/31/01		5.71%

		Oct-2001		4.2%		2.09%		9/30/01		5.66%

		Nov-2001		4.8%		 -1.38%		10/31/01		5.45%

		Dec-2001		5.1%		 -0.64%		11/30/01		5.59%

		Jan-2002		5.0%		0.81%		12/31/01		5.77%

		Feb-2002		4.9%		0.97%		1/31/02		5.78%

		Mar-2002		5.4%		 -1.66%		2/28/02		5.68%

		Apr-2002		5.1%		1.94%		3/31/02		5.79%

		May-2002		5.0%		0.85%		4/30/02		5.71%

		Jun-2002		4.8%		0.87%		5/31/02		5.71%

		Jul-2002		4.5%		1.21%		6/30/02		5.63%

		Aug-2002		4.1%		1.69%		7/31/02		5.64%

		Sep-2002		3.6%		1.62%		8/31/02		5.48%

		Oct-2002		3.9%		 -0.46%		9/30/02		5.32%

		Nov-2002		4.2%		 -0.03%		10/31/02		5.39%

		Dec-2002		3.8%		2.07%		11/30/02		5.41%

		Jan-2003		4.0%		0.09%		12/31/02		5.18%

		Feb-2003		3.7%		1.38%		1/31/03		5.10%

		Mar-2003		3.8%		 -0.08%		2/28/03		5.00%

		Apr-2003		3.8%		0.83%		3/31/03		5.02%

		May-2003		3.4%		1.86%		4/30/03		5.04%

		Jun-2003		3.5%		 -0.20%		5/31/03		4.66%

		Jul-2003		4.4%		 -3.36%		6/30/03		4.52%

		Aug-2003		4.5%		0.66%		7/31/03		4.89%

		Sep-2003		3.9%		2.65%		8/31/03		4.76%

		Oct-2003		4.3%		 -0.93%		9/30/03		4.59%

		Nov-2003		4.3%		0.24%		10/31/03		4.77%

		Dec-2003		4.2%		1.02%		11/30/03		4.71%

		Jan-2004		4.1%		0.80%		12/31/03		4.54%

		Feb-2004		4.0%		1.08%		1/31/04		4.61%

		Mar-2004		3.8%		0.75%		2/29/04		4.56%

		Apr-2004		4.5%		 -2.60%		3/31/04		4.46%

		May-2004		4.6%		 -0.40%		4/30/04		4.82%

		Jun-2004		4.6%		0.57%		5/31/04		4.99%

		Jul-2004		4.5%		0.99%		6/30/04		4.93%

		Aug-2004		4.1%		1.91%		7/31/04		4.80%

		Sep-2004		4.1%		0.27%		8/31/04		4.72%

		Oct-2004		4.0%		0.84%		9/30/04		4.62%

		Nov-2004		4.4%		 -0.80%		10/31/04		4.63%

		Dec-2004		4.2%		0.92%		11/30/04		4.79%

		Jan-2005		4.1%		0.63%		12/31/04		4.71%

		Feb-2005		4.4%		 -0.59%		1/31/05		4.86%

		Mar-2005		4.5%		 -0.51%		2/28/05		4.82%

		Apr-2005		4.2%		1.35%		3/31/05		4.92%

		May-2005		4.0%		1.08%		4/30/05		4.74%

		Jun-2005		3.9%		0.55%		5/31/05		4.61%

		Jul-2005		4.3%		 -0.91%		6/30/05		4.44%

		Aug-2005		4.0%		1.28%		7/31/05		4.60%

		Sep-2005		4.3%		 -1.03%		8/31/05		4.46%

		Oct-2005		4.6%		 -0.79%		9/30/05		4.63%

		Nov-2005		4.5%		0.44%		10/31/05		4.72%

		Dec-2005		4.4%		0.95%		11/30/05		4.65%

		Jan-2006		4.5%		0.01%		12/31/05		4.51%

		Feb-2006		4.6%		0.33%		1/31/06		4.65%

		Mar-2006		4.8%		 -0.98%		2/28/06		4.69%

		Apr-2006		5.1%		 -0.18%		3/31/06		4.89%

		May-2006		5.1%		 -0.11%		4/30/06		4.95%

		Jun-2006		5.1%		0.21%		5/31/06		4.96%

		Jul-2006		5.0%		1.35%		6/30/06		5.13%

		Aug-2006		4.7%		1.53%		7/31/06		5.05%

		Sep-2006		4.6%		0.88%		8/31/06		4.88%

		Oct-2006		4.6%		0.66%		9/30/06		4.79%

		Nov-2006		4.5%		1.16%		10/31/06		4.64%

		Dec-2006		4.7%		 -0.58%		11/30/06		4.27%

		Jan-2007		4.8%		 -0.04%		12/31/06		4.34%

		Feb-2007		4.6%		1.54%		1/31/07		4.37%

		Mar-2007		4.6%		0.00%		2/28/07		4.28%

		Apr-2007		4.6%		0.54%		3/31/07		4.27%

		May-2007		4.9%		 -0.76%		4/30/07		4.29%

		Jun-2007		5.0%		 -0.30%		5/31/07		4.45%

		Jul-2007		4.7%		0.83%		6/30/07		4.47%

		Aug-2007		4.5%		1.23%		7/31/07		4.43%

		Sep-2007		4.6%		0.76%		8/31/07		4.40%

		Oct-2007		4.5%		0.90%		9/30/07		4.27%

		Nov-2007		3.9%		1.80%		10/31/07		4.18%

		Dec-2007		4.0%		0.28%		11/30/07		3.98%

		Jan-2008		3.6%		1.68%		12/31/07		4.00%

		Feb-2008		3.5%		0.14%		1/31/08		3.71%

		Mar-2008		3.4%		0.34%		2/29/08		3.60%

		Apr-2008		3.7%		 -0.21%		3/31/08		3.63%

		May-2008		4.1%		 -0.73%		4/30/08		3.57%

		Jun-2008		4.0%		 -0.08%		5/31/08		3.72%

		Jul-2008		3.9%		 -0.08%		6/30/08		3.72%

		Aug-2008		3.8%		0.95%		7/31/08		3.73%

		Sep-2008		3.8%		 -1.34%		8/31/08		3.70%

		Oct-2008		4.0%		 -2.36%		9/30/08		3.77%

		Nov-2008		2.9%		3.26%		10/31/08		3.94%

		Dec-2008		2.2%		3.73%		11/30/08		3.67%

		Jan-2009		2.8%		 -0.88%		12/31/08		3.48%

		Feb-2009		3.0%		 -0.38%		1/31/09		3.68%

		Mar-2009		2.7%		1.39%		2/28/09		3.71%

		Apr-2009		3.1%		0.48%		3/31/09		3.76%

		May-2009		3.5%		0.73%		4/30/09		3.72%

		Jun-2009		3.5%		0.57%		5/31/09		3.82%

		Jul-2009		3.5%		1.61%		6/30/09		3.89%

		Aug-2009		3.4%		1.04%		7/31/09		3.75%

		Sep-2009		3.3%		1.05%		8/31/09		3.91%

		Oct-2009		3.4%		0.49%		9/30/09		3.75%

		Nov-2009		3.2%		1.29%		10/31/09		3.73%

		Dec-2009		3.8%		 -1.56%		11/30/09		3.59%

		Jan-2010		3.6%		1.53%		12/31/09		3.74%

		Feb-2010		3.6%		0.37%		1/31/10		3.78%

		Mar-2010		3.8%		 -0.12%		2/28/10		3.93%

		Apr-2010		3.7%		1.04%		3/31/10		3.88%

		May-2010		3.3%		0.84%		4/30/10		3.96%

		Jun-2010		2.9%		1.57%		5/31/10		3.92%

		Jul-2010		2.9%		1.07%		6/30/10		3.82%

		Aug-2010		2.5%		1.29%		7/31/10		3.87%

		Sep-2010		2.5%		0.11%		8/31/10		3.65%

		Oct-2010		2.6%		0.36%		9/30/10		3.63%

		Nov-2010		2.8%		 -0.57%		10/31/10		3.55%

		Dec-2010		3.3%		 -1.08%		11/30/10		3.71%

		Jan-2011		3.4%		0.12%		12/31/10		3.84%

		Feb-2011		3.4%		0.25%		1/31/11		3.75%

		Mar-2011		3.5%		0.06%		2/28/11		3.57%

		Apr-2011		3.3%		1.27%		3/31/11		3.44%

		May-2011		3.1%		1.31%		4/30/11		3.39%

		Jun-2011		3.2%		 -0.29%		5/31/11		3.29%

		Jul-2011		2.8%		1.59%		6/30/11		3.39%

		Aug-2011		2.2%		1.46%		7/31/11		3.34%

		Sep-2011		1.9%		0.73%		8/31/11		3.17%

		Oct-2011		2.1%		0.11%		9/30/11		3.01%

		Nov-2011		2.1%		 -0.09%

		Dec-2011		1.9%		1.10%

		Jan-2012		1.8%		0.88%

		Feb-2012		2.0%		 -0.02%

		Mar-2012		2.2%		 -0.55%

		Apr-2012		1.9%		1.11%

		May-2012		1.6%		0.90%

		Jun-2012		1.6%		0.04%

		Jul-2012		1.5%		1.38%

		Aug-2012		1.5%		0.07%

		Sep-2012		1.6%		0.14%

		Oct-2012		1.7%		0.20%

		Nov-2012		1.6%		0.16%

		Dec-2012		1.8%		 -0.14%

		Jan-2013		2.0%		 -0.70%

		Feb-2013		1.9%		0.50%

		Mar-2013		1.9%		0.08%

		Apr-2013		1.7%		1.01%

		May-2013		2.1%		 -1.78%

		Jun-2013		2.5%		 -1.55%

		Jul-2013		2.6%		0.14%

		Aug-2013		2.8%		 -0.51%

		Sep-2013		2.6%		0.95%

		Oct-2013		2.6%		0.81%

		Nov-2013		2.7%		 -0.37%

		Dec-2013		3.0%		 -0.57%

		Jan-2014		2.6%		1.48%

		Feb-2014		2.6%		0.53%

		Mar-2014		2.7%		 -0.17%

		Apr-2014		2.6%		0.84%

		May-2014		2.5%		1.14%

		Jun-2014		2.5%		0.05%

		Jul-2014		2.6%		 -0.25%

		Aug-2014		2.3%		1.10%

		Sep-2014		2.5%		 -0.68%

		Oct-2014		2.3%		0.98%

		Nov-2014		2.2%		0.71%

		Dec-2014		2.2%		0.09%

		Jan-2015		1.6%		2.10%

		Feb-2015		2.0%		 -0.94%

		Mar-2015		1.9%		0.46%

		Apr-2015		2.0%		 -0.36%

		May-2015		2.1%		 -0.24%

		Jun-2015		2.4%		 -1.09%

		Jul-2015		2.2%		0.70%

		Aug-2015		2.2%		 -0.14%

		Sep-2015		2.0%		0.68%

		Oct-2015		2.1%		0.02%

		Nov-2015		2.2%		 -0.26%

		Dec-2015		2.3%		 -0.32%

		Jan-2016		1.9%		1.38%

		Feb-2016		1.7%		0.71%

		Mar-2016		1.8%		0.92%

		Apr-2016		1.8%		0.38%

		May-2016		1.8%		0.03%

		Jun-2016		1.5%		1.80%

		Jul-2016		1.5%		0.63%

		Aug-2016		1.6%		 -0.11%

		Sep-2016		1.6%		 -0.06%

		Oct-2016		1.8%		 -0.76%

		Nov-2016		2.4%		 -2.37%

		Dec-2016		2.4%		0.14%

		Jan-2017		2.5%		0.20%

		Feb-2017		2.4%		0.67%

		Mar-2017		2.4%		 -0.05%

		Apr-2017		2.3%		0.77%

		May-2017		2.2%		0.77%

		Jun-2017		2.3%		 -0.10%

		Jul-2017		2.3%		0.43%

		Aug-2017		2.1%		0.90%

		Sep-2017		2.3%		 -0.48%

		Oct-2017		2.4%		0.06%

		Nov-2017		2.4%		 -0.13%

		Dec-2017		2.4%		0.46%

		Jan-2018		2.7%		 -1.15%

		Feb-2018		2.9%		 -0.95%

		Mar-2018		2.7%		0.64%

		Apr-2018		3.0%		 -0.74%

		May-2018		2.9%		0.71%

		Jun-2018		2.9%		 -0.12%

		Jul-2018		3.0%		0.02%

		Aug-2018		2.9%		0.64%

		Sep-2018		3.1%		 -0.64%

		Oct-2018		3.2%		 -0.79%

		Nov-2018		3.0%		0.60%

		Dec-2018		2.7%		1.84%

		Jan-2019		2.6%		1.06%

		Feb-2019		2.7%		 -0.06%

		Mar-2019		2.4%		1.92%

		Apr-2019		2.5%		0.03%

		May-2019		2.1%		1.78%

		Jun-2019		2.0%		1.26%

		Jul-2019		2.0%		0.22%

		Aug-2019		1.5%		2.59%

		Sep-2019		1.7%		 -0.53%

		Oct-2019		1.7%		0.30%

		Nov-2019		1.8%		 -0.05%

		Dec-2019		1.9%		 -0.07%

		Jan-2020		1.5%		1.92%

		Feb-2020		1.1%		1.80%

		Mar-2020		0.7%		 -0.59%

		Apr-2020		0.6%		1.78%

		May-2020		0.7%		0.47%

		Jun-2020		0.7%		0.63%

		Jul-2020		0.6%		1.49%

		Aug-2020		0.7%		 -0.81%

		Sep-2020		0.7%		 -0.05%

		Oct-2020		0.9%		 -0.45%

		Nov-2020		0.8%		0.98%

		Dec-2020		0.9%		0.14%

		Jan-2021		1.1%		 -0.72%

		Feb-2021		1.4%		 -1.44%

		Mar-2021		1.7%		 -1.25%

		Apr-2021		1.7%		0.79%

		May-2021		1.6%		0.33%

		Jun-2021		1.5%		0.70%

		Jul-2021		1.2%		1.12%

		Aug-2021		1.3%		 -0.19%

		Sep-2021		1.5%		 -0.87%

				Correl		0.95















Monthly 10 Yr UST Yields vs. Subsequent 10 Yr US Agg Returns

12/31/1985 - 9/30/2021
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Instructions: 

Add next 3 months of US 10 yr treasury yields either from IPA or here: https://www.treasury.gov/resource-center/data-chart-center/interest-rates/pages/textview.aspx?data=yield; I usually just grab them off this treasury website to save time. 

Add next 3 months of Blbg Barc US Agg Returns Update correlation formula in column C (yellow) to include added returns and yields 

Update graph lines to include the added 3 months of data 

Update correlation figure in chart with the update correlation calc in yellow 

Update end date on chart
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US Agg Protection

		Date		Bloomberg Barclays US Aggregate		S&P 500				Date		Bloomberg Barclays US Aggregate		S&P 500

		Jan-1986		0.56%		0.56%				Apr-1986		0.53%		 -1.13%

		Feb-1986		3.94%		7.47%				Jul-1986		0.89%		 -5.59%

		Mar-1986		3.11%		5.58%				Sep-1986		 -0.99%		 -8.27%

		Apr-1986		0.53%		 -1.13%				Dec-1986		0.38%		 -2.55%

		May-1986		 -1.91%		5.32%				Apr-1987		 -2.74%		 -0.89%

		Jun-1986		2.62%		1.69%				Sep-1987		 -2.13%		 -2.19%

		Jul-1986		0.89%		 -5.59%				Oct-1987		3.56%		 -21.54%

		Aug-1986		2.49%		7.42%				Nov-1987		0.80%		 -8.24%

		Sep-1986		 -0.99%		 -8.27%				Mar-1988		 -0.94%		 -3.09%

		Oct-1986		1.45%		5.77%				Jul-1988		 -0.52%		 -0.38%

		Nov-1986		1.40%		2.43%				Aug-1988		0.26%		 -3.39%

		Dec-1986		0.38%		 -2.55%				Nov-1988		 -1.21%		 -1.43%

		Jan-1987		1.41%		13.47%				Feb-1989		 -0.72%		 -2.49%

		Feb-1987		0.69%		3.95%				Jun-1989		3.04%		 -0.57%

		Mar-1987		 -0.45%		2.89%				Sep-1989		0.51%		 -0.41%

		Apr-1987		 -2.74%		 -0.89%				Oct-1989		2.46%		 -2.32%

		May-1987		 -0.39%		0.87%				Jan-1990		 -1.19%		 -6.71%

		Jun-1987		1.38%		5.05%				Apr-1990		 -0.92%		 -2.49%

		Jul-1987		 -0.08%		5.07%				Jun-1990		1.60%		 -0.67%

		Aug-1987		 -0.54%		3.73%				Jul-1990		1.38%		 -0.32%

		Sep-1987		 -2.13%		 -2.19%				Aug-1990		 -1.34%		 -9.04%

		Oct-1987		3.56%		 -21.54%				Sep-1990		0.83%		 -4.87%

		Nov-1987		0.80%		 -8.24%				Oct-1990		1.27%		 -0.43%

		Dec-1987		1.36%		7.61%				Jun-1991		 -0.05%		 -4.58%

		Jan-1988		3.52%		4.21%				Sep-1991		2.03%		 -1.67%

		Feb-1988		1.19%		4.66%				Nov-1991		0.92%		 -4.03%

		Mar-1988		 -0.94%		 -3.09%				Jan-1992		 -1.36%		 -1.86%

		Apr-1988		 -0.54%		1.11%				Mar-1992		 -0.56%		 -1.94%

		May-1988		 -0.67%		0.87%				Jun-1992		1.38%		 -1.49%

		Jun-1988		2.41%		4.59%				Aug-1992		1.01%		 -2.05%

		Jul-1988		 -0.52%		 -0.38%				Apr-1993		0.70%		 -2.42%

		Aug-1988		0.26%		 -3.39%				Jul-1993		0.57%		 -0.40%

		Sep-1988		2.26%		4.26%				Sep-1993		0.27%		 -0.77%

		Oct-1988		1.88%		2.78%				Nov-1993		 -0.85%		 -0.95%

		Nov-1988		 -1.21%		 -1.43%				Feb-1994		 -1.74%		 -2.71%

		Dec-1988		0.11%		1.74%				Mar-1994		 -2.47%		 -4.36%

		Jan-1989		1.44%		7.32%				Jun-1994		 -0.22%		 -2.45%

		Feb-1989		 -0.72%		 -2.49%				Sep-1994		 -1.47%		 -2.45%

		Mar-1989		0.43%		2.33%				Nov-1994		 -0.22%		 -3.64%

		Apr-1989		2.09%		5.19%				Oct-1995		1.30%		 -0.36%

		May-1989		2.63%		4.05%				Jul-1996		0.27%		 -4.42%

		Jun-1989		3.04%		 -0.57%				Dec-1996		 -0.93%		 -1.98%

		Jul-1989		2.13%		9.03%				Mar-1997		 -1.11%		 -4.11%

		Aug-1989		 -1.48%		1.96%				Aug-1997		 -0.85%		 -5.60%

		Sep-1989		0.51%		 -0.41%				Oct-1997		1.45%		 -3.34%

		Oct-1989		2.46%		 -2.32%				May-1998		0.95%		 -1.72%

		Nov-1989		0.95%		2.04%				Jul-1998		0.21%		 -1.06%

		Dec-1989		0.27%		2.40%				Aug-1998		1.63%		 -14.46%

		Jan-1990		 -1.19%		 -6.71%				Feb-1999		 -1.75%		 -3.11%

		Feb-1990		0.32%		1.29%				May-1999		 -0.88%		 -2.36%

		Mar-1990		0.07%		2.65%				Jul-1999		 -0.42%		 -3.12%

		Apr-1990		 -0.92%		 -2.49%				Aug-1999		 -0.05%		 -0.49%

		May-1990		2.96%		9.75%				Sep-1999		1.16%		 -2.74%

		Jun-1990		1.60%		 -0.67%				Jan-2000		 -0.33%		 -5.02%

		Jul-1990		1.38%		 -0.32%				Feb-2000		1.21%		 -1.89%

		Aug-1990		 -1.34%		 -9.04%				Apr-2000		 -0.29%		 -3.01%

		Sep-1990		0.83%		 -4.87%				May-2000		 -0.05%		 -2.05%

		Oct-1990		1.27%		 -0.43%				Jul-2000		0.91%		 -1.56%

		Nov-1990		2.15%		6.46%				Sep-2000		0.63%		 -5.28%

		Dec-1990		1.56%		2.79%				Oct-2000		0.66%		 -0.42%

		Jan-1991		1.24%		4.35%				Nov-2000		1.64%		 -7.88%

		Feb-1991		0.85%		7.15%				Feb-2001		0.87%		 -9.12%

		Mar-1991		0.69%		2.42%				Mar-2001		0.50%		 -6.34%

		Apr-1991		1.08%		0.24%				Jun-2001		0.38%		 -2.43%

		May-1991		0.58%		4.31%				Jul-2001		2.24%		 -0.98%

		Jun-1991		 -0.05%		 -4.58%				Aug-2001		1.15%		 -6.26%

		Jul-1991		1.39%		4.66%				Sep-2001		1.16%		 -8.08%

		Aug-1991		2.16%		2.37%				Jan-2002		0.81%		 -1.46%

		Sep-1991		2.03%		 -1.67%				Feb-2002		0.97%		 -1.93%

		Oct-1991		1.11%		1.34%				Apr-2002		1.94%		 -6.06%

		Nov-1991		0.92%		 -4.03%				May-2002		0.85%		 -0.74%

		Dec-1991		2.97%		11.44%				Jun-2002		0.87%		 -7.12%

		Jan-1992		 -1.36%		 -1.86%				Jul-2002		1.21%		 -7.79%

		Feb-1992		0.65%		1.30%				Sep-2002		1.62%		 -10.87%

		Mar-1992		 -0.56%		 -1.94%				Dec-2002		2.07%		 -5.87%

		Apr-1992		0.72%		2.94%				Jan-2003		0.09%		 -2.62%

		May-1992		1.89%		0.49%				Feb-2003		1.38%		 -1.50%

		Jun-1992		1.38%		 -1.49%				Sep-2003		2.65%		 -1.06%

		Jul-1992		2.04%		4.09%				Mar-2004		0.75%		 -1.51%

		Aug-1992		1.01%		 -2.05%				Apr-2004		 -2.60%		 -1.57%

		Sep-1992		1.19%		1.18%				Jul-2004		0.99%		 -3.31%

		Oct-1992		 -1.33%		0.35%				Jan-2005		0.63%		 -2.44%

		Nov-1992		0.02%		3.41%				Mar-2005		 -0.51%		 -1.77%

		Dec-1992		1.59%		1.23%				Apr-2005		1.35%		 -1.90%

		Jan-1993		1.92%		0.84%				Aug-2005		1.28%		 -0.91%

		Feb-1993		1.75%		1.36%				Oct-2005		 -0.79%		 -1.67%

		Mar-1993		0.42%		2.11%				May-2006		 -0.11%		 -2.88%

		Apr-1993		0.70%		 -2.42%				Feb-2007		1.54%		 -1.96%

		May-1993		0.13%		2.68%				Jun-2007		 -0.30%		 -1.66%

		Jun-1993		1.81%		0.29%				Jul-2007		0.83%		 -3.10%

		Jul-1993		0.57%		 -0.40%				Nov-2007		1.80%		 -4.18%

		Aug-1993		1.75%		3.79%				Dec-2007		0.28%		 -0.69%

		Sep-1993		0.27%		 -0.77%				Jan-2008		1.68%		 -6.00%

		Oct-1993		0.37%		2.07%				Feb-2008		0.14%		 -3.25%

		Nov-1993		 -0.85%		 -0.95%				Mar-2008		0.34%		 -0.43%

		Dec-1993		0.54%		1.21%				Jun-2008		 -0.08%		 -8.43%

		Jan-1994		1.35%		3.40%				Jul-2008		 -0.08%		 -0.84%

		Feb-1994		 -1.74%		 -2.71%				Sep-2008		 -1.34%		 -8.91%

		Mar-1994		 -2.47%		 -4.36%				Oct-2008		 -2.36%		 -16.79%

		Apr-1994		 -0.80%		1.28%				Nov-2008		3.26%		 -7.18%

		May-1994		 -0.01%		1.64%				Jan-2009		 -0.88%		 -8.43%

		Jun-1994		 -0.22%		 -2.45%				Feb-2009		 -0.38%		 -10.65%

		Jul-1994		1.99%		3.28%				Oct-2009		0.49%		 -1.86%

		Aug-1994		0.12%		4.10%				Jan-2010		1.53%		 -3.60%

		Sep-1994		 -1.47%		 -2.45%				May-2010		0.84%		 -7.99%

		Oct-1994		 -0.09%		2.25%				Jun-2010		1.57%		 -5.23%

		Nov-1994		 -0.22%		 -3.64%				Aug-2010		1.29%		 -4.51%

		Dec-1994		0.69%		1.48%				May-2011		1.31%		 -1.13%

		Jan-1995		1.98%		2.59%				Jun-2011		 -0.29%		 -1.67%

		Feb-1995		2.38%		3.90%				Jul-2011		1.59%		 -2.03%

		Mar-1995		0.61%		2.95%				Aug-2011		1.46%		 -5.43%

		Apr-1995		1.40%		2.94%				Sep-2011		0.73%		 -7.03%

		May-1995		3.87%		4.00%				Nov-2011		 -0.09%		 -0.22%

		Jun-1995		0.73%		2.32%				Apr-2012		1.11%		 -0.63%

		Jul-1995		 -0.22%		3.32%				May-2012		0.90%		 -6.01%

		Aug-1995		1.21%		0.25%				Oct-2012		0.20%		 -1.85%

		Sep-1995		0.97%		4.22%				Jun-2013		 -1.55%		 -1.34%

		Oct-1995		1.30%		 -0.36%				Aug-2013		 -0.51%		 -2.90%

		Nov-1995		1.50%		4.39%				Jan-2014		1.48%		 -3.46%

		Dec-1995		1.40%		1.93%				Jul-2014		 -0.25%		 -1.38%

		Jan-1996		0.66%		3.40%				Sep-2014		 -0.68%		 -1.40%

		Feb-1996		 -1.74%		0.93%				Dec-2014		0.09%		 -0.25%

		Mar-1996		 -0.70%		0.96%				Jan-2015		2.10%		 -3.00%

		Apr-1996		 -0.56%		1.47%				Mar-2015		0.46%		 -1.58%

		May-1996		 -0.20%		2.58%				Jun-2015		 -1.09%		 -1.94%

		Jun-1996		1.34%		0.38%				Aug-2015		 -0.14%		 -6.03%

		Jul-1996		0.27%		 -4.42%				Sep-2015		0.68%		 -2.47%

		Aug-1996		 -0.17%		2.11%				Dec-2015		 -0.32%		 -1.58%

		Sep-1996		1.74%		5.63%				Jan-2016		1.38%		 -4.96%

		Oct-1996		2.22%		2.76%				Feb-2016		0.71%		 -0.13%

		Nov-1996		1.71%		7.56%				Oct-2016		 -0.76%		 -1.82%

		Dec-1996		 -0.93%		 -1.98%				Feb-2018		 -0.95%		 -3.69%

		Jan-1997		0.31%		6.25%				Mar-2018		0.64%		 -2.54%

		Feb-1997		0.25%		0.78%				Oct-2018		 -0.79%		 -6.84%

		Mar-1997		 -1.11%		 -4.11%				Dec-2018		1.84%		 -9.03%

		Apr-1997		1.50%		5.97%				May-2019		1.78%		 -6.35%

		May-1997		0.95%		6.09%				Aug-2019		2.59%		 -1.58%

		Jun-1997		1.19%		4.48%				Jan-2020		1.92%		 -0.04%

		Jul-1997		2.70%		7.96%				Feb-2020		1.80%		 -8.23%

		Aug-1997		 -0.85%		 -5.60%				Mar-2020		 -0.59%		 -12.35%

		Sep-1997		1.48%		5.48%				Sep-2020		 -0.05%		 -3.80%

		Oct-1997		1.45%		 -3.34%				Oct-2020		 -0.45%		 -2.66%

		Nov-1997		0.46%		4.63%				Jan-2021		 -0.72%		 -1.01%

		Dec-1997		1.01%		1.72%				Sep-2021		 -0.87%		 -4.65%

		Jan-1998		1.28%		1.11%

		Feb-1998		 -0.08%		7.21%

		Mar-1998		0.34%		5.12%

		Apr-1998		0.52%		1.01%

		May-1998		0.95%		 -1.72%

		Jun-1998		0.85%		4.06%

		Jul-1998		0.21%		 -1.06%

		Aug-1998		1.63%		 -14.46%

		Sep-1998		2.34%		6.41%

		Oct-1998		 -0.53%		8.13%

		Nov-1998		0.57%		6.06%

		Dec-1998		0.30%		5.76%

		Jan-1999		0.71%		4.18%

		Feb-1999		 -1.75%		 -3.11%

		Mar-1999		0.55%		4.00%

		Apr-1999		0.32%		3.87%

		May-1999		 -0.88%		 -2.36%

		Jun-1999		 -0.32%		5.55%

		Jul-1999		 -0.42%		 -3.12%

		Aug-1999		 -0.05%		 -0.49%

		Sep-1999		1.16%		 -2.74%

		Oct-1999		0.37%		6.33%

		Nov-1999		 -0.01%		2.03%

		Dec-1999		 -0.48%		5.89%

		Jan-2000		 -0.33%		 -5.02%

		Feb-2000		1.21%		 -1.89%

		Mar-2000		1.32%		9.78%

		Apr-2000		 -0.29%		 -3.01%

		May-2000		 -0.05%		 -2.05%

		Jun-2000		2.08%		2.47%

		Jul-2000		0.91%		 -1.56%

		Aug-2000		1.45%		6.21%

		Sep-2000		0.63%		 -5.28%

		Oct-2000		0.66%		 -0.42%

		Nov-2000		1.64%		 -7.88%

		Dec-2000		1.86%		0.49%

		Jan-2001		1.63%		3.55%

		Feb-2001		0.87%		 -9.12%

		Mar-2001		0.50%		 -6.34%

		Apr-2001		 -0.42%		7.77%

		May-2001		0.60%		0.67%

		Jun-2001		0.38%		 -2.43%

		Jul-2001		2.24%		 -0.98%

		Aug-2001		1.15%		 -6.26%

		Sep-2001		1.16%		 -8.08%

		Oct-2001		2.09%		1.91%

		Nov-2001		 -1.38%		7.67%

		Dec-2001		 -0.64%		0.88%

		Jan-2002		0.81%		 -1.46%

		Feb-2002		0.97%		 -1.93%

		Mar-2002		 -1.66%		3.76%

		Apr-2002		1.94%		 -6.06%

		May-2002		0.85%		 -0.74%

		Jun-2002		0.87%		 -7.12%

		Jul-2002		1.21%		 -7.79%

		Aug-2002		1.69%		0.66%

		Sep-2002		1.62%		 -10.87%

		Oct-2002		 -0.46%		8.80%

		Nov-2002		 -0.03%		5.89%

		Dec-2002		2.07%		 -5.87%

		Jan-2003		0.09%		 -2.62%

		Feb-2003		1.38%		 -1.50%

		Mar-2003		 -0.08%		0.97%

		Apr-2003		0.83%		8.24%

		May-2003		1.86%		5.27%

		Jun-2003		 -0.20%		1.28%

		Jul-2003		 -3.36%		1.76%

		Aug-2003		0.66%		1.95%

		Sep-2003		2.65%		 -1.06%

		Oct-2003		 -0.93%		5.66%

		Nov-2003		0.24%		0.88%

		Dec-2003		1.02%		5.24%

		Jan-2004		0.80%		1.84%

		Feb-2004		1.08%		1.39%

		Mar-2004		0.75%		 -1.51%

		Apr-2004		 -2.60%		 -1.57%

		May-2004		 -0.40%		1.37%

		Jun-2004		0.57%		1.94%

		Jul-2004		0.99%		 -3.31%

		Aug-2004		1.91%		0.40%

		Sep-2004		0.27%		1.08%

		Oct-2004		0.84%		1.53%

		Nov-2004		 -0.80%		4.05%

		Dec-2004		0.92%		3.40%

		Jan-2005		0.63%		 -2.44%

		Feb-2005		 -0.59%		2.10%

		Mar-2005		 -0.51%		 -1.77%

		Apr-2005		1.35%		 -1.90%

		May-2005		1.08%		3.18%

		Jun-2005		0.55%		0.14%

		Jul-2005		 -0.91%		3.72%

		Aug-2005		1.28%		 -0.91%

		Sep-2005		 -1.03%		0.81%

		Oct-2005		 -0.79%		 -1.67%

		Nov-2005		0.44%		3.78%

		Dec-2005		0.95%		0.03%

		Jan-2006		0.01%		2.65%

		Feb-2006		0.33%		0.27%

		Mar-2006		 -0.98%		1.24%

		Apr-2006		 -0.18%		1.34%

		May-2006		 -0.11%		 -2.88%

		Jun-2006		0.21%		0.14%

		Jul-2006		1.35%		0.62%

		Aug-2006		1.53%		2.38%

		Sep-2006		0.88%		2.58%

		Oct-2006		0.66%		3.26%

		Nov-2006		1.16%		1.90%

		Dec-2006		 -0.58%		1.40%

		Jan-2007		 -0.04%		1.51%

		Feb-2007		1.54%		 -1.96%

		Mar-2007		0.00%		1.12%

		Apr-2007		0.54%		4.43%

		May-2007		 -0.76%		3.49%

		Jun-2007		 -0.30%		 -1.66%

		Jul-2007		0.83%		 -3.10%

		Aug-2007		1.23%		1.50%

		Sep-2007		0.76%		3.74%

		Oct-2007		0.90%		1.59%

		Nov-2007		1.80%		 -4.18%

		Dec-2007		0.28%		 -0.69%

		Jan-2008		1.68%		 -6.00%

		Feb-2008		0.14%		 -3.25%

		Mar-2008		0.34%		 -0.43%

		Apr-2008		 -0.21%		4.87%

		May-2008		 -0.73%		1.30%

		Jun-2008		 -0.08%		 -8.43%

		Jul-2008		 -0.08%		 -0.84%

		Aug-2008		0.95%		1.45%

		Sep-2008		 -1.34%		 -8.91%

		Oct-2008		 -2.36%		 -16.79%

		Nov-2008		3.26%		 -7.18%

		Dec-2008		3.73%		1.06%

		Jan-2009		 -0.88%		 -8.43%

		Feb-2009		 -0.38%		 -10.65%

		Mar-2009		1.39%		8.76%

		Apr-2009		0.48%		9.57%

		May-2009		0.73%		5.59%

		Jun-2009		0.57%		0.20%

		Jul-2009		1.61%		7.56%

		Aug-2009		1.04%		3.61%

		Sep-2009		1.05%		3.73%

		Oct-2009		0.49%		 -1.86%

		Nov-2009		1.29%		6.00%

		Dec-2009		 -1.56%		1.93%

		Jan-2010		1.53%		 -3.60%

		Feb-2010		0.37%		3.10%

		Mar-2010		 -0.12%		6.03%

		Apr-2010		1.04%		1.58%

		May-2010		0.84%		 -7.99%

		Jun-2010		1.57%		 -5.23%

		Jul-2010		1.07%		7.01%

		Aug-2010		1.29%		 -4.51%

		Sep-2010		0.11%		8.92%

		Oct-2010		0.36%		3.80%

		Nov-2010		 -0.57%		0.01%

		Dec-2010		 -1.08%		6.68%

		Jan-2011		0.12%		2.37%

		Feb-2011		0.25%		3.43%

		Mar-2011		0.06%		0.04%

		Apr-2011		1.27%		2.96%

		May-2011		1.31%		 -1.13%

		Jun-2011		 -0.29%		 -1.67%

		Jul-2011		1.59%		 -2.03%

		Aug-2011		1.46%		 -5.43%

		Sep-2011		0.73%		 -7.03%

		Oct-2011		0.11%		10.93%

		Nov-2011		 -0.09%		 -0.22%

		Dec-2011		1.10%		1.02%

		Jan-2012		0.88%		4.48%

		Feb-2012		 -0.02%		4.32%

		Mar-2012		 -0.55%		3.29%

		Apr-2012		1.11%		 -0.63%

		May-2012		0.90%		 -6.01%

		Jun-2012		0.04%		4.12%

		Jul-2012		1.38%		1.39%

		Aug-2012		0.07%		2.25%

		Sep-2012		0.14%		2.58%

		Oct-2012		0.20%		 -1.85%

		Nov-2012		0.16%		0.58%

		Dec-2012		 -0.14%		0.91%

		Jan-2013		 -0.70%		5.18%

		Feb-2013		0.50%		1.36%

		Mar-2013		0.08%		3.75%

		Apr-2013		1.01%		1.93%

		May-2013		 -1.78%		2.34%

		Jun-2013		 -1.55%		 -1.34%

		Jul-2013		0.14%		5.09%

		Aug-2013		 -0.51%		 -2.90%

		Sep-2013		0.95%		3.14%

		Oct-2013		0.81%		4.60%

		Nov-2013		 -0.37%		3.05%

		Dec-2013		 -0.57%		2.53%

		Jan-2014		1.48%		 -3.46%

		Feb-2014		0.53%		4.57%

		Mar-2014		 -0.17%		0.84%

		Apr-2014		0.84%		0.74%

		May-2014		1.14%		2.35%

		Jun-2014		0.05%		2.07%

		Jul-2014		 -0.25%		 -1.38%

		Aug-2014		1.10%		4.00%

		Sep-2014		 -0.68%		 -1.40%

		Oct-2014		0.98%		2.44%

		Nov-2014		0.71%		2.69%

		Dec-2014		0.09%		 -0.25%

		Jan-2015		2.10%		 -3.00%

		Feb-2015		 -0.94%		5.75%

		Mar-2015		0.46%		 -1.58%

		Apr-2015		 -0.36%		0.96%

		May-2015		 -0.24%		1.29%

		Jun-2015		 -1.09%		 -1.94%

		Jul-2015		0.70%		2.10%

		Aug-2015		 -0.14%		 -6.03%

		Sep-2015		0.68%		 -2.47%

		Oct-2015		0.02%		8.44%

		Nov-2015		 -0.26%		0.30%

		Dec-2015		 -0.32%		 -1.58%

		Jan-2016		1.38%		 -4.96%

		Feb-2016		0.71%		 -0.13%

		Mar-2016		0.92%		6.78%

		Apr-2016		0.38%		0.39%

		May-2016		0.03%		1.80%

		Jun-2016		1.80%		0.26%

		Jul-2016		0.63%		3.69%

		Aug-2016		 -0.11%		0.14%

		Sep-2016		 -0.06%		0.02%

		Oct-2016		 -0.76%		 -1.82%

		Nov-2016		 -2.37%		3.70%

		Dec-2016		0.14%		1.98%

		Jan-2017		0.20%		1.90%

		Feb-2017		0.67%		3.97%

		Mar-2017		 -0.05%		0.12%

		Apr-2017		0.77%		1.03%

		May-2017		0.77%		1.41%

		Jun-2017		 -0.10%		0.62%

		Jul-2017		0.43%		2.06%

		Aug-2017		0.90%		0.31%

		Sep-2017		 -0.48%		2.06%

		Oct-2017		0.06%		2.33%

		Nov-2017		 -0.13%		3.07%

		Dec-2017		0.46%		1.11%

		Jan-2018		 -1.15%		5.73%

		Feb-2018		 -0.95%		 -3.69%

		Mar-2018		0.64%		 -2.54%

		Apr-2018		 -0.74%		0.38%

		May-2018		0.71%		2.41%

		Jun-2018		 -0.12%		0.62%

		Jul-2018		0.02%		3.72%

		Aug-2018		0.64%		3.26%

		Sep-2018		 -0.64%		0.57%

		Oct-2018		 -0.79%		 -6.84%

		Nov-2018		0.60%		2.04%

		Dec-2018		1.84%		 -9.03%

		Jan-2019		1.06%		8.01%

		Feb-2019		 -0.06%		3.21%

		Mar-2019		1.92%		1.94%

		Apr-2019		0.03%		4.05%

		May-2019		1.78%		 -6.35%

		Jun-2019		1.26%		7.05%

		Jul-2019		0.22%		1.44%

		Aug-2019		2.59%		 -1.58%

		Sep-2019		 -0.53%		1.87%

		Oct-2019		0.30%		2.17%

		Nov-2019		 -0.05%		3.63%

		Dec-2019		 -0.07%		3.02%

		Jan-2020		1.92%		 -0.04%

		Feb-2020		1.80%		 -8.23%

		Mar-2020		 -0.59%		 -12.35%

		Apr-2020		1.78%		12.82%

		May-2020		0.47%		4.76%

		Jun-2020		0.63%		1.99%

		Jul-2020		1.49%		5.64%

		Aug-2020		 -0.81%		7.19%

		Sep-2020		 -0.05%		 -3.80%

		Oct-2020		 -0.45%		 -2.66%

		Nov-2020		0.98%		10.95%

		Dec-2020		0.14%		3.84%

		Jan-2021		 -0.72%		 -1.01%

		Feb-2021		 -1.44%		2.76%

		Mar-2021		 -1.25%		4.38%

		Apr-2021		0.79%		5.34%

		May-2021		0.33%		0.70%

		Jun-2021		0.70%		2.33%

		Jul-2021		1.12%		2.38%

		Aug-2021		 -0.19%		3.04%

		Sep-2021		 -0.87%		 -4.65%
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US Agg Monthly Returns During Negative S&P500 Months

12/31/1985 - 9/30/2021
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Instructions: 

Add next 3 months of returns for Blbg Barc US Agg and SP 500 respectively in columns B and C.

Update DMC and Correl Formula to include added 3 months of data 

IF one of the 3 added SP500 months is negative, add that month of US Agg and SP 500 Returns to columns F&G. If not SP500 months, NO DATA POINTS ARE ADDED.

Update the bars to include new data points added to columns F&G. If none, nothing to update there.

Manually update text box on chart with DMC and Correl figures (yellow) in column B.

Update end date on chart


THIS CHART HAS BEEN AUTOMATED




Building Top 20 Composite

		Firm Name		Product Name		Product: Total AUM -  12/2020		Product: Product Inception Date						eVest Top 20 AUM 
US Core Plus Composite 
(12/31/2020 AUM)

		PIMCO		Core Plus - Total Return Full Authority		$145,628.76		03/08/1971						PIMCO				USE STRATEGIES HIGHLIGHTED YELLOW

		The TCW Group, Inc.		TCW Core Plus Fixed Income		$123,470.27		08/01/1996						The TCW Group

		Western Asset Management Company, LLC		WA US Core Plus		$119,094.20		02/01/1993						Western Asset Management Company

		PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		$104,133.23		01/01/1996						PGIM Fixed Income

		PGIM Investments LLC		PGIM Total Return Bond Fund		$64,015.83		01/10/1995						Fidelity Institutional Asset Management

		Fidelity Institutional Asset Management		Core Plus		$60,305.07		11/30/2000						Baird Advisors

		Capital Group		US Core Plus Fixed Income (Capital Group)		$36,739.22		05/31/1974						BlackRock

		Fidelity Investments		Fidelity Total Bond Fund		$33,085.54		10/15/2002						Loomis, Sayles & Company

		Baird Advisors		Core Plus Bond		$31,814.36		09/29/2000						Manulife Investment Management

		BlackRock		Total Return		$31,260.45		12/07/2001						John Hancock Investments

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		$30,835.86		01/01/1986						J.P. Morgan Investment Management

		Guggenheim Investments		Core Plus Fixed Income		$28,950.16		08/01/2006						Voya Investment Management

		Manulife Investment Management		Core Plus Fixed Income		$27,934.08		01/01/1985						Macquarie Investment Management

		DoubleLine		Core Plus Fixed Income		$23,204.66		06/02/2010						Columbia Management Investments

		John Hancock Investments		John Hancock Bond Fund		$21,834.71		11/09/1973						Wellington Management Company LLP

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		$20,468.36		03/01/1993						MFS Investment Management		Replaced Janus; Replaced Goldman Sachs Bond Fund with Goldman Sachs US Core Plus Fixed Income due to track record; replace Capital Group with AB due to availability in eVestment

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		$19,340.65		01/01/1999						Goldman Sachs Asset Management

		Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		$17,865.39		01/02/1989						Federated Hermes

		Macquarie Investment Management		US Core Plus Fixed Income		$16,066.36		01/01/1998						Amundi Asset Management

		Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		$15,545.24		02/28/2005						Alliance Bernstein				Amundi Asset Management

		Goldman Sachs Asset Management		Goldman Sachs Bond Fund		$13,573.56		11/30/2006

		Wellington Management Company LLP		Core Bond Plus		$12,598.00		01/01/1990

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		$12,373.72		03/01/1999

		Goldman Sachs Asset Management		US Core Plus Fixed Income		$12,329.88		09/01/1994

		Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		$11,059.32		10/01/1996

		Federated Hermes, Inc.		Federated Hermes Core Plus (Restricted)		$11,059.32		07/01/2019

		Amundi Asset Management		Amundi Pioneer Opportunistic Core		$10,740.59		10/31/1978

		PIMCO		Total Return ESG		$9,650.18		04/30/1989

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		$8,761.45		06/30/2001

		Barings LLC		Core Plus Fixed Income		$8,227.68		05/03/1999

		Victory Capital Management Inc.		USAA Income		$8,220.85		03/04/1974

		Janus Henderson Investors		Core Plus Fixed Income		$7,488.97		07/07/1987

		Lord, Abbett & Co. LLC		Core Plus Total Return		$7,405.69		01/01/1999

		Invesco, Ltd		Core Plus		$7,015.59		06/30/2000

		Franklin Resources, Inc.		Franklin Core Plus Fixed Income		$6,675.19		09/23/1988

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		$6,540.38		06/01/1981

		Principal Global Fixed Income		Core Plus Bond		$6,051.05		04/01/2000

		MacKay Shields LLC		Core Plus Fixed Income		$5,704.10		01/01/1999

		Capital Group		Strategic Bond (Capital Group / American Funds)		$5,698.72		07/31/2013

		Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		$5,503.33		08/02/2004

		The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		$5,134.97		01/01/1997

		Putnam Investments		Putnam Core Plus Fixed Income		$4,889.09		06/30/1991

		Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		$4,848.35		09/30/1997

		BlackRock		Customized Core Plus Bond		$4,792.84		04/01/1998

		Neuberger Berman		Core Plus		$4,696.76		10/01/1998

		Lazard Asset Management LLC		US Core Plus		$4,195.83		11/01/2011

		PIMCO		PIMCO Active Bond ETF		$4,126.35		02/29/2012

		Stone Harbor Investment Partners LP		Core Plus		$3,988.36		07/01/2000

		Camden Asset Management, L.P.		Camden Bond Strategy		$3,868.00		05/01/1997

		Morgan Stanley Investment Management		Core Plus Fixed Income		$3,798.60		12/31/1977

		Victory Capital Management Inc.		USAA Intermediate-Term Bond		$3,775.16		08/02/1999

		MacKay Shields LLC		Core Plus Opportunities		$3,730.34		07/01/1997

		National Investment Services		Core Plus Fixed Income		$3,696.89		10/01/1997

		American Century Investments		U.S. Core Plus Fixed Income		$3,609.71		01/01/2002

		Payden & Rygel		Core Plus		$3,577.84		04/01/2005

		BNY Mellon Asset Management Canada Ltd.		US Core Plus		$3,186.00		11/01/2008

		Insight Investment		US Core Plus Fixed Income		$3,186.00		11/01/2008

		Aegon Asset Management		Aegon US Core Plus		$3,159.22		10/01/2008

		Calvert Research and Management		Calvert Bond Strategy		$2,898.02		09/24/1987

		Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		$2,431.69		05/02/2002

		Schroder Investment Management Limited		US Core Plus		$2,431.22		12/31/1999

		PIMCO		PIMCO Total Return Collective Trust Class I		$2,363.84		11/30/2009

		PIMCO		PIMCO Total Return Collective Trust Class II		$2,363.84		09/01/2015

		BlackRock		CoreAlpha Bond Fund		$2,260.28		---

		PPM America, Inc.		Core Plus Fixed Income		$2,165.41		01/01/2009

		Harbor Funds		Harbor Bond Fund		$2,071.08		12/29/1987

		Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		$1,914.09		10/01/2007

		Pacific Asset Management		Core Plus Bond Strategy		$1,848.00		01/01/2011

		Aberdeen Standard Investments		Total Return Bond Strategy		$1,829.96		02/01/1995

		MetLife Investment Management		Core Plus Fixed Income (Formerly Logan Circle)		$1,801.30		10/01/2000

		Mellon Investments Corporation		US Core Plus		$1,782.62		08/01/1985

		Wells Fargo Asset Management		U.S. Core Plus Bond		$1,731.35		02/01/2016

		LM Capital Group, LLC		Active Core Plus Fixed Income		$1,700.40		01/01/2009

		Ducenta Squared Asset Management		Core Plus Fixed Income		$1,621.40		04/01/1985

		GW&K Investment Management		Enhanced Core Bond Strategy		$1,614.05		10/01/1999

		Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		$1,600.59		10/01/1999

		PineBridge Investments		PineBridge USD Core Bond Plus Strategy		$1,572.41		12/31/2002

		BNY Mellon Investment Adviser, Inc.		BNY Mellon Core Plus Fund		$1,571.00		12/02/2010

		Smith Capital Investors. LLC		Smith Capital Investors Total Return		$1,511.14		08/01/2018

		Lord, Abbett & Co. LLC		Core Plus Full Discretion		$1,495.86		12/08/2015

		Seix Investment Advisors LLC		Seix Core Plus		$1,458.13		04/01/1996

		Reams Asset Management, a Division of Scout Investments		Core Plus Full Discretion Fixed Income		$1,350.19		01/01/1997

		DWS Group		Total Return Bond		$1,322.53		06/25/2001

		BMO Global Asset Management		BMO Core Plus Fixed Income - Broad		$1,307.37		12/31/2006

		Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		$1,280.20		04/30/2005

		GIA Partners, LLC		Core Plus		$1,239.84		10/01/1999

		Nationwide Fund Advisors		Nationwide Core Plus Bond Fund		$1,196.91		07/17/1992

		Segall Bryant & Hamill		Core Plus Fixed Income		$1,175.77		01/01/1992

		Brandywine Global Investment Management, LLC		US Fixed Income		$1,134.64		10/01/1995

		Longfellow Investment Management Co.		Core Plus		$1,047.07		07/01/2009

		Massachusetts Mutual Life Insurance Company		MassMutual Select Total Return Bond Fund		$934.54		07/06/2010

		Brandes Investment Partners, L.P.		Core Plus Fixed Income		$916.10		12/31/1999

		Victory Capital Management Inc.		INCORE Total Return		$836.34		12/01/1991

		UBS Asset Management		US Core Plus		$836.17		06/30/1995

		Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		$800.45		04/01/2012

		GW&K Investment Management		Total Return Bond Strategy		$786.56		01/01/1988

		Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		$734.56		09/30/2014

		Chartwell Investment Partners		Core Plus Fixed Income		$694.86		07/01/2005

		1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		$660.26		02/01/2008

		Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		$655.52		09/30/2000

		LM Capital Group, LLC		Enhanced Core Plus Fixed Income		$586.40		07/01/2010

		Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		$553.36		02/23/1996

		Conning		Core Plus Fixed Income		$548.08		01/01/1991

		Barrow, Hanley, Mewhinney & Strauss, LLC		Core Plus Fixed Income		$541.23		01/01/1998

		T. Rowe Price		US Total Return Bond Strategy		$538.22		11/15/2016

		T. Rowe Price		US Core Plus Bond Strategy		$535.12		11/30/1996

		AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		$506.71		07/18/2011

		PNC Capital Advisors, LLC		Core Plus Bond		$499.25		01/01/2000

		EARNEST Partners, LLC		Core Plus Fixed Income		$488.00		07/01/2005

		Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		$477.89		07/01/2014

		MFS Investment Management		MFS U.S. Opportunistic Fixed Income		$473.94		01/01/1988

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		$450.25		01/31/2002

		Touchstone Investments		Touchstone Impact Bond Fund		$402.18		11/15/1991

		Touchstone Investments		Touchstone Active Bond Fund		$363.45		10/03/1994

		Income Research & Management		IR+M Core Plus		$346.30		07/31/2017

		Christian Brothers Investment Services, Inc.		CUIT Opportunistic Bond Fund		$342.00		05/01/2013

		Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		$326.87		06/01/2014

		Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		$259.60		06/30/2011

		AQR Capital Management LLC		Core Plus Strategy		$253.72		05/01/2018

		Nuveen Asset Management		Core Plus		$233.88		09/30/2003

		Massachusetts Mutual Life Insurance Company		MassMutual Premier Diversified Bond Fund		$225.07		05/03/1999

		Barings LLC		Core Plus Total Return		$223.88		05/03/1999

		Aegon Asset Management		Aegon US Sustainable Fixed Income		$217.02		04/01/2019

		Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		$175.65		04/30/1997

		Weitz Investment Management, Inc.		Weitz Core Plus Income		$134.50		07/31/2014

		Amalgamated Bank		LongView Core Plus Fixed Income Fund		$132.80		07/31/2013

		Wells Fargo Asset Management		U.S. Enhanced Core Bond		$129.47		07/01/2005

		Oppenheimer Investment Management LLC		Core Plus Fixed Income		$97.70		10/01/1996

		Calamos Investments		Calamos Core Plus Fixed Income Strategy		$86.06		07/01/2007

		Weaver C. Barksdale & Associates, Inc.		Weaver Income		$76.55		01/31/2009

		Eagle Asset Management, Inc.		Core Plus Fixed Institutional		$69.43		06/30/2005

		BlackRock		BlackRock Systematic ESG Bond Fund		$56.12		08/23/2016

		Muzinich & Co., Inc.		Muzinich U.S. Full Market Corporate Investment Grade Plus		$54.35		10/01/2016

		Allianz Global Investors		AllianzGI US Core Plus Fixed Income		$53.29		05/30/2018

		Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		$49.05		09/30/2000

		Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		$43.31		11/30/1996

		National Investment Services		Short Duration High Yield		$43.10		12/01/2013

		Sage Advisory Services, Ltd. Co.		Sage ESG Core Plus		$37.03		11/01/2018

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		$34.90		12/31/2003

		Weaver C. Barksdale & Associates, Inc.		Weaver Core Plus		$20.18		03/01/2020

		DeRoy & Devereaux		Total Return Bond Strategy		$15.10		10/01/1995

		Pacific Income Advisers, Inc.		Core Plus		$1.00		06/30/2008

		Hemispheres Investment Management Inc.		Core-Plus Bonds		$0.95		01/31/2015



Instructions: 

THIS IS ALREADY DONE FOR 2021!!! CHANGE 1Q22

The Top Composite is based of 12/31 AUM data of each year. This is because managers typically take longest to update AUM as opposed to returns, etc. So for 2020, the top 20 AUM managers will be based off of 12/31/2019 AUM figures. The juggernauts control such large pools of assets that this list won't change much anyways. It would require massive flows. 

eVest >> Compare >> select products>>include full core plus universe>> Include 12/31 AUM and Product Inception date  >> process to excel

DELETE any products with "---"; DELETE: FMR - Fidelity Advisor Total Bond Fund; DELETE: Brown Brothers BBH Credit Value Fund ...  THEN Sort by AUM

RED Dup Firms; keep highest AUM product in yellow (dups: FMR - this is fidelity; PIMCO; PGIM; Loomis); NOTE JM: We chose second GS strategy due to inception date.

RED any fims with track records after 2/28/2005 (Doubleline & Guggenheim, Goldman Bond Fund - Capital Group is no longer in eVestment)
 
Remaining 20 form top 20 AUM in yellow that will be used for the composite

in evest, under analytics>>Portfolios>>Brandywine Global eVest Top 20 AUM Core Plus Composite...adjust the constituents if new managers have entered/left top 20 list at year end. Call me when you do this in 2021 and we'll talk it through. 
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												THIS IS NOT THE COMPOSITE, JUST STATS FOR THE COMMON SOLUTION SLIDE

												TOP 20 AUM PRODUCTS R^2 Last 5 Yrs

										avg. r^2		0.91

										% of AUM		80%

















		Firm Name		Product Name		Product: Total AUM -  12/2020		R-Squared - 5 Years using 80% US Agg / 20% US HY (12/2021)

		PIMCO		Core Plus - Total Return Full Authority		$145,628.76		0.88

		The TCW Group, Inc.		TCW Core Plus Fixed Income		$123,470.27		0.87

		Western Asset Management Company, LLC		WA US Core Plus		$119,094.20		0.93

		PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		$104,133.23		0.91

		Fidelity Institutional Asset Management		Core Plus		$60,305.07		0.97

		Fidelity Investments		Fidelity Total Bond Fund		$33,085.54		0.97

		Baird Advisors		Core Plus Bond		$31,814.36		0.97

		BlackRock		Total Return		$31,260.45		0.96

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		$30,835.86		0.94

		Guggenheim Investments		Core Plus Fixed Income		$28,950.16		0.72

		Manulife Investment Management		Core Plus Fixed Income		$27,934.08		0.96

		DoubleLine		Core Plus Fixed Income		$23,204.66		0.82

		John Hancock Investments		John Hancock Bond Fund		$21,834.71		0.95

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		$20,468.36		0.94

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		$19,340.65		0.93

		Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		$17,865.39		0.82

		Macquarie Investment Management		US Core Plus Fixed Income		$16,066.36		0.93

		Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		$15,545.24		0.86

		Goldman Sachs Asset Management		Goldman Sachs Bond Fund		$13,573.56		0.93

		Wellington Management Company LLP		Core Bond Plus		$12,598.00		0.97

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		$12,373.72		0.96

		Goldman Sachs Asset Management		US Core Plus Fixed Income		$12,329.88		0.95

		PIMCO		Total Return ESG		$11,573.29		0.90

		Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		$11,059.32		0.97

		Amundi Asset Management		Amundi Pioneer Opportunistic Core		$10,740.59		0.78

		Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		$9,164.37		0.88

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		$8,761.45		0.93

		Barings LLC		Core Plus Fixed Income		$8,227.68		0.82

		Victory Capital Management Inc.		USAA Income		$8,220.85		0.87

		Janus Henderson Investors		Core Plus Fixed Income		$7,488.97		0.92

		Lord, Abbett & Co. LLC		Core Plus Total Return		$7,405.69		0.95

		Invesco, Ltd		Core Plus		$7,015.59		0.90

		Franklin Resources, Inc.		Franklin Core Plus Fixed Income		$6,675.19		0.87

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		$6,540.38		0.62

		Principal Global Fixed Income		Core Plus Bond		$6,051.05		0.97

		MacKay Shields LLC		Core Plus Fixed Income		$5,704.10		0.97

		Capital Group		Core Plus Total Return		$5,698.72		0.35

		Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		$5,503.33		0.91

		The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		$5,134.97		0.88

		Putnam Investments		Putnam Core Plus Fixed Income		$4,889.09		0.80

		Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		$4,848.35		0.71

		Neuberger Berman Group LLC		Core Plus		$4,696.76		0.94

		Lazard Asset Management LLC		US Core Plus		$4,195.83		0.95

		PIMCO		PIMCO Active Bond ETF		$4,126.35		0.87

		Stone Harbor Investment Partners LP		Core Plus		$3,988.36		0.93

		Camden Asset Management, L.P.		Camden Bond Strategy		$3,868.00		0.70

		Morgan Stanley Investment Management		Core Plus Fixed Income		$3,798.60		0.91

		Victory Capital Management Inc.		USAA Intermediate-Term Bond		$3,775.16		0.83

		MacKay Shields LLC		Core Plus Opportunities		$3,730.34		0.96

		National Investment Services		Core Plus Fixed Income		$3,696.89		0.91

		American Century Investments		U.S. Core Plus Fixed Income		$3,609.71		0.97

		Payden & Rygel		Core Plus		$3,577.84		0.93

		Insight Investment		US Core Plus Fixed Income		$3,186.00		0.94

		Aegon Asset Management		Aegon US Core Plus		$3,159.22		0.79

		BlackRock		Customized Core Plus Bond		$3,048.00		0.92

		Calvert Research and Management		Calvert Bond Strategy		$2,898.02		0.88

		Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		$2,431.69		0.92

		PIMCO		PIMCO Total Return Collective Trust Class II		$2,363.84		0.87

		PIMCO		PIMCO Total Return Collective Trust Class I		$2,363.84		0.86

		BlackRock		CoreAlpha Bond Fund		$2,260.28		0.92

		PPM America, Inc.		Core Plus Fixed Income		$2,165.41		0.97

		Harbor Capital		Harbor Bond Strategy		$2,071.08		0.87

		Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		$1,914.09		0.96

		Pacific Asset Management		Core Plus Bond Strategy		$1,848.00		0.90

		MetLife Investment Management		Core Plus Fixed Income		$1,801.30		0.95

		Allspring Global Investments		U.S. Core Plus Bond		$1,731.35		0.94

		LM Capital Group, LLC		Active Core Plus Fixed Income		$1,700.40		0.92

		Ducenta Squared Asset Management		Core Plus Fixed Income		$1,621.40		0.96

		GW&K Investment Management		Enhanced Core Bond Strategy		$1,614.05		0.98

		Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		$1,600.59		0.96

		PineBridge Investments		PineBridge USD Core Bond Plus Strategy		$1,572.41		0.98

		Lord, Abbett & Co. LLC		Core Plus Full Discretion		$1,495.86		0.83

		Seix Investment Advisors LLC		Seix Core Plus		$1,458.13		0.57

		DWS Group		Total Return Bond		$1,322.53		0.93

		Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		$1,307.37		0.97

		Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		$1,280.20		0.96

		GIA Partners, LLC		Core Plus		$1,239.84		0.88

		Segall Bryant & Hamill		Core Plus Fixed Income		$1,175.77		0.95

		Brandywine Global Investment Management, LLC		US Fixed Income		$1,134.64		0.48

		Longfellow Investment Management Co.		Core Plus		$1,047.07		0.94

		Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		$934.54		0.87

		Brandes Investment Partners, L.P.		Core Plus Fixed Income		$916.10		0.79

		Victory Capital Management Inc.		INCORE Total Return		$836.34		0.92

		UBS Asset Management		US Core Plus		$836.17		0.92

		Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		$800.45		0.83

		Galliard Capital Management, LLC		Galliard Broad Market Core Plus		$791.80		0.95

		GW&K Investment Management		Total Return Bond Strategy		$786.56		0.87

		Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		$734.56		0.93

		Chartwell Investment Partners		Core Plus Fixed Income		$694.86		0.69

		1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		$660.26		0.73

		Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		$596.05		0.91

		LM Capital Group, LLC		Enhanced Core Plus Fixed Income		$586.40		0.94

		Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		$553.36		0.58

		Conning		Core Plus Fixed Income		$548.08		0.94

		T. Rowe Price		US Total Return Bond Strategy		$538.22		0.87

		T. Rowe Price		US Core Plus Bond Strategy		$535.12		0.89

		AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		$506.71		0.72

		PNC Capital Advisors, LLC		Core Plus Bond		$499.25		0.94

		EARNEST Partners, LLC		Core Plus Fixed Income		$488.00		0.84

		Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		$477.89		0.90

		MFS Investment Management		MFS U.S. Opportunistic Fixed Income		$473.94		0.86

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		$450.25		0.86

		Touchstone Investments		Touchstone Impact Bond Fund		$402.18		0.85

		Touchstone Investments		Touchstone Active Bond Fund		$363.45		0.93

		Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		$342.00		0.61

		Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		$259.60		0.93

		Nuveen, a TIAA Company		Core Plus		$233.88		0.90

		Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		$225.07		0.78

		Barings LLC		Core Plus Total Return		$223.88		0.79

		Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		$175.65		0.83

		iM Global Partner		iMGP US Core Plus		$144.67		0.73

		Weitz Investment Management, Inc.		Weitz Core Plus Income		$134.50		0.79

		Allspring Global Investments		U.S. Enhanced Core Bond		$129.47		0.95

		Calamos Investments		Calamos Core Plus Fixed Income Strategy		$86.06		0.95

		Barksdale Investment Management		Barksdale Income		$76.55		0.93

		BlackRock		BlackRock Systematic ESG Bond Fund		$56.12		0.78

		Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		$49.05		0.89

		Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		$43.31		0.97

		National Investment Services		Short Duration High Yield		$43.10		0.43

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		$28.09		0.90

		DeRoy & Devereaux		Total Return Bond Strategy		$15.10		0.64

		Pacific Income Advisers, Inc.		Core Plus		$1.00		0.82

		Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		---		0.62

		Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		---		0.44

		Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		---		0.43

		Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		---		0.93

		Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		---		0.80

		PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		---		0.61

		Prudential Financial		Core Plus Bond / PGIM Fund		---		0.90

		Prudential Financial		Core Plus Bond/Reams Fund		---		0.60
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Instructions: 
eVest >> Compare >> select full core plus universe for products>>include: r^2 last 5 yrs using 80%/20% index for risk index (click orange check mark; type in 80% should be third one down under Brandywine Global; AUM of 12/31

Sort by R^2 >>>DELETE any products with "---"; DELETE FMR - Fidelity Advisor Total Bond Fund (it's duplicate AUM); DELETE BBH Unconstrained Credit - Fixed Income 

Sort by AUM; move --- products to bottom of list for this

For chart @ bottom make sure forumlas in column C captures full list 



index returns



		Date		US Fixed Income		eVest Top 20 AUM US Core Plus Composite		80% US Agg / 20% US HY		Bloomberg US Aggregate		Bloomberg Global Aggregate Hedged (USD)		Bloomberg Global Aggregate		Bloomberg US Corporate High Yield		S&P/LSTA US Leveraged Loan 100		JPM EMBI Global Diversified		JPM GBI-EM Global Diversified		S&P 500		Russell 2000		MSCI ACWI ex-US-ND		MSCI EAFE-ND		MSCI EM-ND

		Oct-1995		1.58%		---		1.16%		1.30%		1.21%		1.20%		0.62%		---		 -0.49%		---		 -0.36%		 -4.47%		---		 -2.69%		---

		Nov-1995		1.67%		---		1.37%		1.50%		1.76%		1.19%		0.88%		---		2.64%		---		4.39%		4.20%		---		2.78%		---

		Dec-1995		1.90%		---		1.44%		1.40%		1.28%		1.44%		1.57%		---		6.59%		---		1.93%		2.64%		---		4.03%		---

		Jan-1996		0.45%		---		0.88%		0.66%		0.92%		 -0.38%		1.76%		---		8.49%		---		3.40%		 -0.11%		---		0.41%		---

		Feb-1996		 -2.48%		---		 -1.37%		 -1.74%		 -1.49%		 -0.91%		0.08%		---		 -5.20%		---		0.93%		3.12%		---		0.34%		---

		Mar-1996		 -1.02%		---		 -0.57%		 -0.70%		 -0.11%		 -0.31%		 -0.07%		---		2.10%		---		0.96%		2.04%		---		2.12%		---

		Apr-1996		0.51%		---		 -0.41%		 -0.56%		0.22%		 -0.46%		0.22%		---		4.88%		---		1.47%		5.35%		---		2.91%		---

		May-1996		 -0.27%		---		 -0.04%		 -0.20%		0.12%		0.09%		0.60%		---		1.79%		---		2.58%		3.94%		---		 -1.84%		---

		Jun-1996		1.63%		---		1.24%		1.34%		1.15%		1.18%		0.83%		---		2.74%		---		0.38%		 -4.11%		---		0.56%		---

		Jul-1996		0.17%		---		0.31%		0.27%		0.47%		1.30%		0.46%		---		1.69%		---		 -4.42%		 -8.73%		---		 -2.92%		---

		Aug-1996		 -0.55%		---		0.08%		 -0.17%		0.37%		0.20%		1.08%		---		3.01%		---		2.11%		5.81%		---		0.22%		---

		Sep-1996		1.98%		---		1.87%		1.74%		1.94%		1.09%		2.41%		---		5.86%		---		5.63%		3.91%		---		2.66%		---

		Oct-1996		2.72%		---		1.93%		2.22%		1.95%		2.19%		0.77%		---		1.71%		---		2.76%		 -1.54%		---		 -1.02%		---

		Nov-1996		2.47%		---		1.76%		1.71%		1.84%		1.56%		1.97%		---		5.02%		---		7.56%		4.12%		---		3.98%		---

		Dec-1996		 -1.57%		---		 -0.60%		 -0.93%		 -0.46%		 -0.69%		0.72%		---		0.98%		---		 -1.98%		2.62%		---		 -1.29%		---

		Jan-1997		 -0.19%		---		0.44%		0.31%		0.65%		 -1.61%		0.98%		---		2.44%		---		6.25%		2.00%		---		 -3.50%		---

		Feb-1997		0.03%		---		0.53%		0.25%		0.40%		 -0.47%		1.65%		---		1.66%		---		0.78%		 -2.43%		---		1.64%		---

		Mar-1997		 -1.61%		---		 -1.18%		 -1.11%		 -0.87%		 -0.94%		 -1.49%		---		 -3.66%		---		 -4.11%		 -4.72%		---		0.36%		---

		Apr-1997		1.81%		---		1.41%		1.50%		1.33%		0.22%		1.05%		---		2.96%		---		5.97%		0.28%		---		0.53%		---

		May-1997		0.96%		---		1.18%		0.95%		0.83%		1.77%		2.14%		---		3.47%		---		6.09%		11.13%		---		6.51%		---

		Jun-1997		1.39%		---		1.23%		1.19%		1.38%		1.08%		1.39%		---		2.39%		---		4.48%		4.29%		---		5.51%		---

		Jul-1997		4.13%		---		2.70%		2.70%		2.17%		0.46%		2.75%		---		4.13%		---		7.96%		4.65%		---		1.62%		---

		Aug-1997		 -1.79%		---		 -0.73%		 -0.85%		 -0.47%		 -0.23%		 -0.23%		---		 -0.47%		---		 -5.60%		2.29%		---		 -7.47%		---

		Sep-1997		2.06%		---		1.58%		1.48%		1.60%		2.03%		1.98%		---		2.83%		---		5.48%		7.32%		---		5.60%		---

		Oct-1997		2.29%		---		1.18%		1.45%		1.07%		1.82%		0.09%		---		 -10.08%		---		 -3.34%		 -4.39%		---		 -7.69%		---

		Nov-1997		0.83%		---		0.56%		0.46%		0.59%		 -0.54%		0.96%		---		3.68%		---		4.63%		 -0.65%		---		 -1.02%		---

		Dec-1997		1.44%		---		0.98%		1.01%		1.08%		0.20%		0.88%		---		1.90%		---		1.72%		1.75%		---		0.87%		---

		Jan-1998		1.55%		---		1.39%		1.28%		1.33%		0.95%		1.80%		---		0.78%		---		1.11%		 -1.58%		---		4.57%		---

		Feb-1998		 -0.35%		---		0.06%		 -0.08%		0.31%		0.55%		0.59%		---		2.48%		---		7.21%		7.39%		---		6.42%		---

		Mar-1998		0.29%		---		0.46%		0.34%		0.56%		 -0.26%		0.94%		---		2.12%		---		5.12%		4.12%		---		3.08%		---

		Apr-1998		0.33%		---		0.50%		0.52%		0.48%		1.24%		0.39%		---		0.22%		---		1.01%		0.55%		---		0.79%		---

		May-1998		1.23%		---		0.83%		0.95%		1.10%		0.70%		0.35%		---		 -2.64%		---		 -1.72%		 -5.39%		---		 -0.49%		---

		Jun-1998		1.73%		---		0.75%		0.85%		0.69%		0.19%		0.36%		---		 -2.43%		---		4.06%		0.21%		---		0.76%		---

		Jul-1998		 -0.11%		---		0.28%		0.21%		0.57%		0.59%		0.57%		---		0.24%		---		 -1.06%		 -8.10%		---		1.01%		---

		Aug-1998		3.25%		---		0.20%		1.63%		1.71%		2.10%		 -5.52%		---		 -25.97%		---		 -14.46%		 -19.42%		---		 -12.39%		---

		Sep-1998		2.56%		---		1.96%		2.34%		2.27%		4.74%		0.45%		---		9.52%		---		6.41%		7.83%		---		 -3.07%		---

		Oct-1998		 -0.87%		---		 -0.83%		 -0.53%		 -0.28%		1.28%		 -2.05%		---		6.53%		---		8.13%		4.08%		---		10.42%		---

		Nov-1998		0.55%		---		1.28%		0.57%		0.83%		 -0.60%		4.15%		---		6.69%		---		6.06%		5.24%		---		5.12%		---

		Dec-1998		0.46%		---		0.26%		0.30%		 -0.19%		1.55%		0.11%		---		 -0.94%		---		5.76%		6.19%		---		3.95%		---

		Jan-1999		0.54%		---		0.87%		0.71%		1.23%		 -0.40%		1.48%		---		 -1.16%		---		4.18%		1.33%		 -0.20%		 -0.30%		 -1.51%

		Feb-1999		 -2.27%		---		 -1.51%		 -1.75%		 -1.25%		 -2.97%		 -0.59%		---		0.62%		---		 -3.11%		 -8.10%		 -2.31%		 -2.38%		0.96%

		Mar-1999		0.42%		---		0.63%		0.55%		0.79%		0.13%		0.95%		---		5.35%		---		4.00%		1.56%		4.95%		4.17%		13.21%

		Apr-1999		0.31%		---		0.64%		0.32%		0.76%		 -0.10%		1.94%		---		5.41%		---		3.87%		8.96%		4.99%		4.05%		12.37%

		May-1999		 -1.28%		---		 -0.97%		 -0.88%		 -0.58%		 -1.46%		 -1.35%		---		 -4.81%		---		 -2.36%		1.46%		 -4.61%		 -5.15%		 -0.58%

		Jun-1999		 -0.56%		---		 -0.30%		 -0.32%		 -0.92%		 -1.45%		 -0.21%		---		2.90%		---		5.55%		4.52%		4.64%		3.90%		11.32%

		Jul-1999		 -0.34%		---		 -0.26%		 -0.42%		 -0.42%		1.54%		0.40%		---		 -1.41%		---		 -3.12%		 -2.74%		2.28%		2.97%		 -2.78%

		Aug-1999		0.07%		---		 -0.26%		 -0.05%		0.07%		 -0.16%		 -1.11%		---		 -0.32%		---		 -0.49%		 -3.70%		0.36%		0.37%		0.94%

		Sep-1999		0.90%		---		0.78%		1.16%		0.60%		1.23%		 -0.72%		---		2.92%		---		 -2.74%		0.02%		0.65%		1.01%		 -3.42%

		Oct-1999		0.30%		---		0.16%		0.37%		0.26%		 -0.15%		 -0.66%		---		3.21%		---		6.33%		0.41%		3.63%		3.75%		2.11%

		Nov-1999		 -0.02%		---		0.23%		 -0.01%		0.36%		 -1.09%		1.18%		---		2.39%		---		2.03%		5.97%		3.95%		3.47%		8.97%

		Dec-1999		 -0.49%		---		 -0.16%		 -0.48%		 -0.11%		 -0.34%		1.12%		---		3.39%		---		5.89%		11.32%		9.47%		8.98%		12.75%

		Jan-2000		 -0.14%		---		 -0.35%		 -0.33%		 -0.18%		 -1.71%		 -0.43%		---		 -1.15%		---		 -5.02%		 -1.61%		 -5.51%		 -6.35%		0.56%

		Feb-2000		1.15%		---		1.01%		1.21%		0.95%		 -0.19%		0.19%		---		4.36%		---		 -1.89%		16.51%		2.67%		2.69%		1.35%

		Mar-2000		1.35%		---		0.63%		1.32%		1.33%		2.00%		 -2.10%		---		1.93%		---		9.78%		 -6.59%		3.84%		3.88%		0.54%

		Apr-2000		 -0.10%		---		 -0.20%		 -0.29%		0.09%		 -2.44%		0.16%		---		 -1.92%		---		 -3.01%		 -6.02%		 -5.57%		 -5.26%		 -9.47%

		May-2000		 -0.12%		---		 -0.24%		 -0.05%		0.26%		0.46%		 -1.03%		---		 -2.21%		---		 -2.05%		 -5.83%		 -2.49%		 -2.44%		 -4.20%

		Jun-2000		1.73%		---		2.07%		2.08%		1.24%		2.54%		2.04%		---		4.45%		---		2.47%		8.72%		4.24%		3.91%		3.36%

		Jul-2000		0.64%		---		0.88%		0.91%		0.78%		 -1.00%		0.76%		---		2.92%		---		 -1.56%		 -3.22%		 -4.01%		 -4.19%		 -5.17%

		Aug-2000		1.27%		---		1.30%		1.45%		0.73%		 -0.44%		0.68%		---		3.16%		---		6.21%		7.63%		1.24%		0.87%		0.42%

		Sep-2000		0.60%		---		0.33%		0.63%		0.81%		0.28%		 -0.87%		---		 -1.09%		---		 -5.28%		 -2.94%		 -5.57%		 -4.87%		 -8.74%

		Oct-2000		 -0.22%		---		 -0.11%		0.66%		0.75%		 -0.81%		 -3.20%		---		 -1.79%		---		 -0.42%		 -4.46%		 -3.24%		 -2.36%		 -7.26%

		Nov-2000		0.90%		---		0.52%		1.64%		1.68%		1.72%		 -3.96%		---		 -0.32%		---		 -7.88%		 -10.27%		 -4.55%		 -3.75%		 -8.76%

		Dec-2000		2.48%		---		1.87%		1.86%		1.44%		2.88%		1.93%		---		4.06%		---		0.49%		8.59%		3.35%		3.55%		2.40%

		Jan-2001		2.22%		---		2.80%		1.63%		1.37%		0.48%		7.49%		---		4.48%		---		3.55%		5.21%		1.49%		 -0.05%		13.76%

		Feb-2001		1.16%		---		0.96%		0.87%		0.88%		0.16%		1.33%		---		 -0.76%		---		 -9.12%		 -6.56%		 -7.92%		 -7.50%		 -7.84%

		Mar-2001		0.24%		---		 -0.07%		0.50%		0.66%		 -2.05%		 -2.36%		---		 -0.37%		---		 -6.34%		 -4.89%		 -7.11%		 -6.67%		 -9.87%

		Apr-2001		 -0.82%		---		 -0.58%		 -0.42%		 -0.48%		 -0.12%		 -1.24%		---		 -0.18%		---		7.77%		7.82%		6.74%		6.95%		4.93%

		May-2001		1.02%		---		0.84%		0.60%		0.60%		0.19%		1.80%		---		2.67%		---		0.67%		2.46%		 -2.84%		 -3.53%		1.16%

		Jun-2001		0.30%		---		 -0.26%		0.38%		0.50%		 -0.70%		 -2.80%		---		1.88%		---		 -2.43%		3.45%		 -3.87%		 -4.09%		 -2.09%

		Jul-2001		3.69%		---		2.08%		2.24%		1.48%		2.29%		1.47%		---		 -2.80%		---		 -0.98%		 -5.41%		 -2.24%		 -1.82%		 -6.36%

		Aug-2001		1.68%		---		1.15%		1.15%		0.93%		3.01%		1.18%		---		3.83%		---		 -6.26%		 -3.23%		 -2.51%		 -2.53%		 -1.00%

		Sep-2001		 -0.47%		---		 -0.41%		1.16%		0.80%		0.78%		 -6.72%		---		 -2.51%		---		 -8.08%		 -13.46%		 -10.63%		 -10.13%		 -15.49%

		Oct-2001		3.03%		---		2.17%		2.09%		1.82%		0.90%		2.47%		---		1.66%		---		1.91%		5.85%		2.80%		2.56%		6.20%

		Nov-2001		0.08%		---		 -0.37%		 -1.38%		 -0.84%		 -1.16%		3.65%		---		0.70%		---		7.67%		7.74%		4.57%		3.69%		10.43%

		Dec-2001		 -0.13%		---		 -0.59%		 -0.64%		 -0.67%		 -2.09%		 -0.41%		---		0.99%		---		0.88%		6.17%		1.28%		0.59%		7.93%

		Jan-2002		1.09%		---		0.79%		0.81%		0.47%		 -0.90%		0.70%		0.31%		1.70%		---		 -1.46%		 -1.04%		 -4.29%		 -5.31%		3.37%

		Feb-2002		0.98%		---		0.50%		0.97%		0.53%		0.67%		 -1.40%		 -0.79%		3.13%		---		 -1.93%		 -2.74%		0.71%		0.70%		1.62%

		Mar-2002		 -2.45%		---		 -0.85%		 -1.66%		 -1.06%		 -0.59%		2.41%		1.10%		0.12%		---		3.76%		8.04%		5.38%		5.41%		5.98%

		Apr-2002		2.59%		---		1.86%		1.94%		1.35%		2.96%		1.56%		0.98%		1.31%		---		 -6.06%		0.91%		0.59%		0.66%		0.64%

		May-2002		0.51%		---		0.58%		0.85%		0.47%		2.24%		 -0.52%		 -0.20%		 -0.21%		---		 -0.74%		 -4.44%		1.01%		1.27%		 -1.62%

		Jun-2002		1.17%		---		 -0.78%		0.87%		1.04%		3.48%		 -7.37%		 -1.92%		 -3.58%		---		 -7.12%		 -4.96%		 -4.36%		 -3.98%		 -7.53%

		Jul-2002		1.52%		---		0.09%		1.21%		1.05%		0.90%		 -4.37%		 -1.48%		 -3.18%		---		 -7.79%		 -15.10%		 -9.76%		 -9.87%		 -7.64%

		Aug-2002		1.55%		---		1.92%		1.69%		1.43%		1.63%		2.85%		 -0.36%		5.58%		---		0.66%		 -0.26%		 -0.02%		 -0.23%		1.53%

		Sep-2002		1.60%		---		1.03%		1.62%		1.34%		1.11%		 -1.31%		0.19%		 -1.31%		---		 -10.87%		 -7.18%		 -10.62%		 -10.74%		 -10.79%

		Oct-2002		 -1.39%		---		 -0.54%		 -0.46%		 -0.26%		 -0.28%		 -0.87%		 -1.16%		4.56%		---		8.80%		3.21%		5.36%		5.37%		6.50%

		Nov-2002		1.50%		---		1.22%		 -0.03%		0.12%		0.26%		6.19%		1.84%		2.70%		---		5.89%		8.92%		4.80%		4.54%		6.88%

		Dec-2002		2.84%		---		1.93%		2.07%		1.69%		4.05%		1.40%		1.49%		2.49%		---		 -5.87%		 -5.57%		 -3.24%		 -3.36%		 -3.33%

		Jan-2003		 -0.04%		---		0.73%		0.09%		0.46%		1.12%		3.33%		1.13%		1.31%		---		 -2.62%		 -2.77%		 -3.52%		 -4.17%		 -0.44%

		Feb-2003		0.96%		---		1.35%		1.38%		1.00%		1.29%		1.23%		0.36%		2.50%		0.88%		 -1.50%		 -3.02%		 -2.05%		 -2.30%		 -2.81%

		Mar-2003		 -0.00%		---		0.51%		 -0.08%		 -0.09%		0.25%		2.88%		0.61%		0.87%		1.07%		0.97%		1.29%		 -2.01%		 -1.96%		 -2.86%

		Apr-2003		1.27%		---		1.85%		0.83%		0.54%		1.28%		5.93%		1.37%		5.30%		5.19%		8.24%		9.48%		9.54%		9.80%		8.89%

		May-2003		1.96%		---		1.70%		1.86%		1.73%		3.55%		1.03%		1.42%		3.99%		2.84%		5.27%		10.73%		6.28%		6.06%		7.15%

		Jun-2003		0.35%		---		0.42%		 -0.20%		 -0.32%		 -1.08%		2.88%		1.19%		0.07%		 -0.34%		1.28%		1.81%		2.71%		2.42%		5.67%

		Jul-2003		 -1.54%		---		 -2.91%		 -3.36%		 -2.06%		 -2.91%		 -1.10%		0.55%		 -3.14%		 -1.73%		1.76%		6.26%		2.65%		2.42%		6.22%

		Aug-2003		0.29%		---		0.76%		0.66%		 -0.05%		 -0.23%		1.15%		0.09%		2.10%		 -0.51%		1.95%		4.58%		2.96%		2.42%		6.69%

		Sep-2003		2.30%		---		2.66%		2.65%		1.76%		4.81%		2.73%		0.95%		3.41%		3.97%		 -1.06%		 -1.85%		2.78%		3.08%		0.73%

		Oct-2003		 -0.28%		---		 -0.34%		 -0.93%		 -0.94%		 -0.56%		2.02%		0.87%		0.28%		 -0.83%		5.66%		8.40%		6.47%		6.23%		8.51%

		Nov-2003		0.20%		---		0.49%		0.24%		0.14%		1.30%		1.52%		0.40%		1.01%		1.00%		0.88%		3.55%		2.17%		2.22%		1.22%

		Dec-2003		0.62%		---		1.27%		1.02%		0.96%		3.27%		2.26%		0.51%		2.79%		3.18%		5.24%		2.03%		7.63%		7.81%		7.24%

		Jan-2004		0.73%		---		1.03%		0.80%		0.58%		0.37%		1.91%		1.00%		0.58%		 -0.28%		1.84%		4.34%		1.59%		1.41%		3.49%

		Feb-2004		0.55%		---		0.82%		1.08%		1.01%		0.52%		 -0.25%		0.15%		0.57%		2.16%		1.39%		0.90%		2.52%		2.31%		4.59%

		Mar-2004		0.30%		---		0.74%		0.75%		0.50%		1.11%		0.68%		0.30%		2.58%		1.92%		 -1.51%		0.93%		0.58%		0.56%		1.25%

		Apr-2004		 -0.71%		---		 -2.22%		 -2.60%		 -1.53%		 -3.66%		 -0.68%		0.65%		 -4.96%		 -3.42%		 -1.57%		 -5.10%		 -3.18%		 -2.26%		 -8.19%

		May-2004		 -0.10%		---		 -0.66%		 -0.40%		 -0.27%		0.49%		 -1.69%		0.00%		 -2.06%		0.07%		1.37%		1.59%		0.23%		0.34%		 -2.00%

		Jun-2004		0.40%		---		0.74%		0.57%		0.18%		0.29%		1.43%		0.61%		1.76%		0.98%		1.94%		4.21%		2.13%		2.19%		0.43%

		Jul-2004		0.54%		---		1.06%		0.99%		0.69%		 -0.02%		1.36%		0.33%		2.95%		1.39%		 -3.31%		 -6.73%		 -2.93%		 -3.25%		 -1.83%

		Aug-2004		0.68%		---		1.92%		1.91%		1.60%		2.19%		1.96%		0.16%		3.81%		1.04%		0.40%		 -0.51%		0.78%		0.44%		4.15%

		Sep-2004		0.09%		---		0.51%		0.27%		0.43%		1.18%		1.45%		0.30%		1.57%		2.86%		1.08%		4.69%		3.20%		2.61%		5.77%

		Oct-2004		0.35%		---		1.03%		0.84%		0.74%		2.40%		1.81%		0.60%		1.54%		3.44%		1.53%		1.97%		3.47%		3.41%		2.39%

		Nov-2004		 -0.22%		---		 -0.40%		 -0.80%		0.21%		2.65%		1.21%		0.39%		0.69%		5.73%		4.05%		8.67%		6.91%		6.83%		9.26%

		Dec-2004		0.39%		---		1.03%		0.92%		0.71%		1.53%		1.49%		0.40%		2.33%		5.28%		3.40%		2.96%		4.29%		4.39%		4.80%

		Jan-2005		0.21%		---		0.48%		0.63%		0.76%		 -1.05%		 -0.13%		0.35%		0.65%		 -0.32%		 -2.44%		 -4.17%		 -1.74%		 -1.83%		0.25%

		Feb-2005		 -1.62%		---		 -0.18%		 -0.59%		 -0.42%		0.19%		1.47%		0.62%		0.66%		3.98%		2.10%		1.69%		4.91%		4.32%		8.72%

		Mar-2005		 -1.58%		 -0.63%		 -0.99%		 -0.51%		0.16%		 -1.21%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%

		Apr-2005		0.99%		1.10%		0.89%		1.35%		1.24%		1.31%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%

		May-2005		0.90%		1.03%		1.22%		1.08%		0.97%		 -1.34%		1.78%		0.01%		2.69%		 -0.01%		3.18%		6.55%		0.53%		0.05%		3.48%

		Jun-2005		0.35%		0.70%		0.83%		0.55%		0.85%		 -0.45%		1.96%		0.64%		1.90%		2.37%		0.14%		3.86%		1.84%		1.33%		3.40%

		Jul-2005		 -0.46%		 -0.52%		 -0.38%		 -0.91%		 -0.55%		 -0.80%		1.75%		0.83%		 -0.08%		0.60%		3.72%		6.34%		3.67%		3.07%		6.99%

		Aug-2005		0.89%		1.17%		1.06%		1.28%		1.00%		1.65%		0.19%		0.44%		1.86%		1.44%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%

		Sep-2005		 -0.49%		 -0.92%		 -1.02%		 -1.03%		 -0.48%		 -1.59%		 -1.00%		0.44%		1.75%		0.71%		0.81%		0.31%		5.14%		4.45%		9.31%

		Oct-2005		 -0.29%		 -0.74%		 -0.77%		 -0.79%		 -0.63%		 -1.49%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%

		Nov-2005		0.44%		0.46%		0.46%		0.44%		0.48%		 -0.71%		0.52%		0.33%		1.65%		1.96%		3.78%		4.85%		3.34%		2.45%		8.27%

		Dec-2005		0.62%		0.95%		0.93%		0.95%		0.85%		0.99%		0.86%		0.60%		1.63%		1.28%		0.03%		 -0.46%		4.80%		4.65%		5.91%

		Jan-2006		0.18%		0.25%		0.32%		0.01%		 -0.08%		1.26%		1.60%		0.56%		1.30%		4.54%		2.65%		8.97%		6.96%		6.14%		11.17%

		Feb-2006		0.28%		0.42%		0.40%		0.33%		0.29%		 -0.35%		0.67%		0.61%		2.08%		1.38%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%

		Mar-2006		 -0.14%		 -0.83%		 -0.67%		 -0.98%		 -0.87%		 -0.99%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		4.85%		2.86%		3.30%		0.88%

		Apr-2006		0.07%		 -0.06%		 -0.02%		 -0.18%		 -0.35%		1.89%		0.62%		0.37%		 -0.04%		2.74%		1.34%		 -0.02%		5.09%		4.78%		7.12%

		May-2006		 -0.27%		 -0.10%		 -0.09%		 -0.11%		0.32%		1.29%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%

		Jun-2006		0.43%		0.18%		0.10%		0.21%		 -0.01%		 -0.79%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%

		Jul-2006		1.66%		1.38%		1.28%		1.35%		1.18%		1.00%		0.98%		0.53%		3.12%		4.22%		0.62%		 -3.25%		1.00%		0.99%		1.41%

		Aug-2006		2.68%		1.52%		1.55%		1.53%		1.50%		1.16%		1.62%		0.62%		2.57%		1.16%		2.38%		2.96%		2.80%		2.75%		2.55%

		Sep-2006		1.39%		0.90%		0.99%		0.88%		0.72%		 -0.01%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.83%		0.04%		0.15%		0.83%

		Oct-2006		0.69%		0.78%		0.80%		0.66%		0.54%		0.97%		1.36%		0.74%		1.96%		4.67%		3.26%		5.76%		4.06%		3.89%		4.75%

		Nov-2006		1.93%		1.24%		1.26%		1.16%		0.87%		2.44%		1.68%		0.49%		1.19%		3.22%		1.90%		2.63%		3.60%		2.99%		7.43%

		Dec-2006		 -1.78%		 -0.30%		 -0.25%		 -0.58%		 -0.48%		 -1.33%		1.10%		0.72%		0.62%		2.24%		1.40%		0.33%		3.11%		3.14%		4.50%

		Jan-2007		 -0.58%		0.07%		0.19%		 -0.04%		 -0.04%		 -0.98%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		1.67%		0.36%		0.68%		 -1.06%

		Feb-2007		2.54%		1.60%		1.51%		1.54%		1.26%		2.06%		1.40%		0.72%		1.66%		1.38%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%

		Mar-2007		 -0.70%		0.05%		0.02%		0.00%		 -0.04%		0.24%		0.11%		0.34%		0.92%		3.08%		1.12%		1.07%		2.77%		2.55%		3.97%

		Apr-2007		0.70%		0.61%		0.69%		0.54%		0.31%		1.13%		1.30%		0.60%		0.76%		3.01%		4.43%		1.80%		4.56%		4.44%		4.74%

		May-2007		 -1.26%		 -0.66%		 -0.46%		 -0.76%		 -0.67%		 -1.56%		0.75%		0.61%		 -0.39%		2.00%		3.49%		4.10%		2.63%		1.75%		4.85%

		Jun-2007		 -0.75%		 -0.40%		 -0.60%		 -0.30%		 -0.37%		 -0.44%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%

		Jul-2007		1.16%		0.55%		 -0.04%		0.83%		1.01%		2.03%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%

		Aug-2007		1.69%		0.97%		1.25%		1.23%		1.14%		1.23%		1.36%		0.92%		1.07%		 -1.67%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%

		Sep-2007		1.07%		1.07%		1.13%		0.76%		0.44%		2.24%		2.62%		2.33%		2.38%		6.08%		3.74%		1.72%		6.60%		5.35%		11.04%

		Oct-2007		0.99%		0.73%		0.84%		0.90%		0.84%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		2.87%		5.57%		3.93%		11.15%

		Nov-2007		2.55%		1.32%		1.00%		1.80%		1.12%		1.91%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%

		Dec-2007		0.71%		0.18%		0.28%		0.28%		0.22%		 -0.30%		0.29%		0.41%		0.61%		0.22%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%

		Jan-2008		1.26%		1.46%		1.08%		1.68%		1.65%		2.78%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%

		Feb-2008		 -0.12%		 -0.32%		 -0.16%		0.14%		0.29%		1.67%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%

		Mar-2008		0.49%		 -0.46%		0.20%		0.34%		 -0.06%		2.04%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%

		Apr-2008		0.19%		0.43%		0.69%		 -0.21%		 -0.54%		 -1.91%		4.31%		4.81%		0.95%		1.39%		4.87%		4.19%		6.05%		5.43%		8.12%

		May-2008		 -1.51%		 -0.54%		 -0.51%		 -0.73%		 -0.92%		 -1.11%		0.36%		0.20%		0.12%		0.61%		1.30%		4.59%		1.58%		0.97%		1.86%

		Jun-2008		0.02%		 -0.56%		 -0.62%		 -0.08%		 -0.32%		0.09%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%

		Jul-2008		0.01%		 -0.77%		 -0.33%		 -0.08%		0.74%		0.14%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%

		Aug-2008		0.79%		0.52%		0.83%		0.95%		0.99%		 -1.65%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%

		Sep-2008		 -2.19%		 -2.89%		 -2.67%		 -1.34%		 -0.90%		 -2.35%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%

		Oct-2008		 -4.32%		 -4.71%		 -5.07%		 -2.36%		 -0.66%		 -3.69%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%

		Nov-2008		6.75%		0.06%		0.74%		3.26%		2.71%		2.89%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%

		Dec-2008		8.36%		3.43%		4.52%		3.73%		2.55%		6.21%		7.68%		 -0.56%		7.46%		9.84%		1.06%		5.80%		5.70%		6.01%		7.80%

		Jan-2009		 -2.35%		0.62%		0.49%		 -0.88%		 -0.86%		 -3.27%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%

		Feb-2009		 -1.20%		 -1.13%		 -0.92%		 -0.38%		 -0.01%		 -2.23%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%

		Mar-2009		0.89%		1.55%		1.75%		1.39%		0.88%		2.30%		3.19%		2.95%		3.63%		5.71%		8.76%		8.93%		8.03%		6.34%		14.37%

		Apr-2009		0.67%		2.47%		2.80%		0.48%		0.42%		0.90%		12.10%		10.04%		5.55%		8.43%		9.57%		15.46%		13.63%		12.80%		16.64%

		May-2009		1.46%		2.91%		1.93%		0.73%		0.16%		3.57%		6.73%		5.34%		4.07%		5.65%		5.59%		3.01%		13.54%		11.83%		17.09%

		Jun-2009		2.00%		1.62%		1.03%		0.57%		0.92%		0.41%		2.86%		3.38%		1.44%		1.24%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%

		Jul-2009		3.78%		3.60%		2.51%		1.61%		1.33%		2.21%		6.09%		5.41%		3.19%		4.61%		7.56%		9.63%		9.78%		9.13%		11.24%

		Aug-2009		1.39%		1.73%		1.20%		1.04%		1.03%		1.76%		1.86%		1.24%		2.01%		0.52%		3.61%		2.87%		3.70%		5.44%		 -0.36%

		Sep-2009		2.01%		2.25%		1.98%		1.05%		0.85%		2.14%		5.69%		3.24%		4.90%		3.32%		3.73%		5.77%		5.14%		3.83%		9.08%

		Oct-2009		 -0.67%		1.35%		0.75%		0.49%		0.21%		0.47%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%

		Nov-2009		1.07%		1.11%		1.24%		1.29%		1.01%		2.55%		1.01%		0.15%		1.09%		2.22%		6.00%		3.14%		2.87%		2.00%		4.30%

		Dec-2009		 -2.00%		 -0.27%		 -0.59%		 -1.56%		 -0.92%		 -3.76%		3.28%		4.24%		0.37%		 -0.36%		1.93%		8.05%		2.11%		1.44%		3.95%

		Jan-2010		1.91%		1.98%		1.48%		1.53%		1.02%		0.41%		1.27%		1.46%		0.38%		0.25%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%

		Feb-2010		0.55%		0.54%		0.33%		0.37%		0.47%		0.07%		0.17%		 -0.17%		1.36%		1.12%		3.10%		4.50%		0.00%		 -0.69%		0.35%

		Mar-2010		 -0.61%		0.73%		0.53%		 -0.12%		0.19%		 -0.76%		3.14%		2.91%		2.48%		4.01%		6.03%		8.14%		6.80%		6.24%		8.07%

		Apr-2010		2.04%		1.66%		1.30%		1.04%		0.56%		0.02%		2.34%		1.48%		0.83%		1.57%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%

		May-2010		0.49%		 -0.31%		 -0.05%		0.84%		0.77%		 -1.56%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%

		Jun-2010		2.46%		1.56%		1.50%		1.57%		0.91%		1.53%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%

		Jul-2010		1.47%		1.58%		1.56%		1.07%		0.82%		3.40%		3.56%		2.23%		4.06%		5.52%		7.01%		6.87%		9.03%		9.48%		8.33%

		Aug-2010		3.10%		1.47%		1.04%		1.29%		1.66%		1.39%		0.04%		0.06%		2.39%		0.68%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%

		Sep-2010		 -0.00%		0.79%		0.69%		0.11%		 -0.22%		2.35%		3.01%		1.78%		1.57%		5.76%		8.92%		12.46%		9.95%		9.80%		11.11%

		Oct-2010		 -0.24%		0.78%		0.80%		0.36%		 -0.09%		1.26%		2.58%		1.87%		1.85%		1.28%		3.80%		4.09%		3.41%		3.61%		2.90%

		Nov-2010		 -0.97%		 -0.57%		 -0.69%		 -0.57%		 -1.08%		 -3.81%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%

		Dec-2010		 -1.04%		 -0.44%		 -0.50%		 -1.08%		 -0.47%		1.31%		1.81%		1.80%		 -0.45%		3.14%		6.68%		7.94%		7.83%		8.10%		7.14%

		Jan-2011		 -0.92%		0.60%		0.53%		0.12%		 -0.31%		0.18%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%

		Feb-2011		0.92%		0.70%		0.46%		0.25%		0.18%		0.59%		1.31%		0.10%		0.29%		1.49%		3.43%		5.48%		2.63%		3.30%		 -0.93%

		Mar-2011		 -0.20%		0.15%		0.11%		0.06%		 -0.08%		0.47%		0.32%		 -0.07%		1.19%		2.95%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%

		Apr-2011		1.44%		1.53%		1.33%		1.27%		0.91%		3.10%		1.55%		0.54%		1.36%		4.73%		2.96%		2.64%		4.89%		5.98%		3.10%

		May-2011		1.35%		1.07%		1.14%		1.31%		0.97%		 -0.08%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%

		Jun-2011		 -0.78%		 -0.57%		 -0.43%		 -0.29%		 -0.20%		0.08%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%

		Jul-2011		2.25%		1.50%		1.50%		1.59%		1.12%		2.06%		1.16%		0.11%		1.85%		1.37%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%

		Aug-2011		2.90%		0.19%		0.37%		1.46%		1.22%		1.27%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%

		Sep-2011		2.64%		 -0.10%		 -0.07%		0.73%		0.60%		 -2.31%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%

		Oct-2011		0.68%		0.96%		1.28%		0.11%		 -0.10%		1.33%		5.99%		4.35%		4.40%		5.58%		10.93%		15.14%		10.53%		9.64%		13.25%

		Nov-2011		 -1.55%		 -0.56%		 -0.50%		 -0.09%		 -0.54%		 -1.75%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%

		Dec-2011		2.04%		1.32%		1.41%		1.10%		1.52%		0.67%		2.66%		0.71%		1.13%		 -1.47%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%

		Jan-2012		2.30%		1.69%		1.31%		0.88%		0.99%		1.67%		3.04%		2.89%		1.58%		7.42%		4.48%		7.07%		6.78%		5.33%		11.34%

		Feb-2012		0.56%		0.67%		0.46%		 -0.02%		0.36%		 -0.07%		2.38%		0.73%		2.40%		2.86%		4.32%		2.39%		5.62%		5.74%		5.99%

		Mar-2012		 -0.68%		 -0.16%		 -0.47%		 -0.55%		 -0.15%		 -0.72%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%

		Apr-2012		1.00%		1.12%		1.10%		1.11%		0.62%		1.18%		1.05%		0.69%		1.63%		0.96%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%

		May-2012		0.51%		0.58%		0.46%		0.90%		1.04%		 -1.03%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%

		Jun-2012		0.09%		0.54%		0.45%		0.04%		 -0.16%		0.48%		2.11%		1.04%		3.51%		5.58%		4.12%		4.99%		5.90%		7.01%		3.86%

		Jul-2012		2.11%		1.84%		1.48%		1.38%		1.36%		1.16%		1.90%		1.59%		3.71%		2.24%		1.39%		 -1.38%		1.41%		1.13%		1.95%

		Aug-2012		 -0.19%		0.55%		0.29%		0.07%		0.24%		0.86%		1.17%		1.28%		1.18%		 -0.11%		2.25%		3.33%		2.09%		2.69%		 -0.33%

		Sep-2012		0.39%		0.81%		0.39%		0.14%		0.40%		1.22%		1.39%		1.17%		1.63%		2.62%		2.58%		3.28%		3.74%		2.96%		6.03%

		Oct-2012		0.65%		0.62%		0.33%		0.20%		0.28%		 -0.14%		0.88%		0.11%		0.89%		0.52%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%

		Nov-2012		 -0.09%		0.35%		0.29%		0.16%		0.50%		 -0.01%		0.80%		0.02%		1.18%		1.41%		0.58%		0.53%		1.91%		2.42%		1.27%

		Dec-2012		0.22%		0.29%		0.20%		 -0.14%		0.10%		 -0.33%		1.58%		1.08%		0.71%		2.16%		0.91%		3.56%		3.47%		3.20%		4.89%

		Jan-2013		0.05%		 -0.16%		 -0.29%		 -0.70%		 -0.55%		 -0.91%		1.34%		1.21%		 -1.34%		0.72%		5.18%		6.26%		4.07%		5.27%		1.38%

		Feb-2013		0.31%		0.55%		0.50%		0.50%		0.61%		 -0.95%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%

		Mar-2013		0.09%		0.24%		0.27%		0.08%		0.52%		 -0.25%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		4.62%		0.20%		0.82%		 -1.72%

		Apr-2013		0.25%		1.32%		1.17%		1.01%		1.10%		1.39%		1.81%		0.59%		2.92%		3.43%		1.93%		 -0.37%		3.68%		5.21%		0.75%

		May-2013		 -0.18%		 -1.63%		 -1.54%		 -1.78%		 -1.43%		 -2.97%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%

		Jun-2013		 -0.39%		 -2.23%		 -1.76%		 -1.55%		 -1.39%		 -1.18%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%

		Jul-2013		0.05%		0.41%		0.49%		0.14%		0.40%		1.26%		1.90%		1.25%		1.21%		 -0.56%		5.09%		7.00%		4.38%		5.28%		1.04%

		Aug-2013		 -0.28%		 -0.61%		 -0.53%		 -0.51%		 -0.38%		 -0.53%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%

		Sep-2013		0.21%		1.12%		0.96%		0.95%		0.81%		2.06%		0.99%		0.15%		2.61%		4.40%		3.14%		6.38%		6.95%		7.39%		6.50%

		Oct-2013		0.85%		1.29%		1.15%		0.81%		0.90%		0.98%		2.51%		0.86%		2.77%		2.75%		4.60%		2.51%		3.67%		3.36%		4.86%

		Nov-2013		 -1.77%		 -0.19%		 -0.20%		 -0.37%		 -0.14%		 -0.82%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		4.01%		0.17%		0.77%		 -1.46%

		Dec-2013		 -1.53%		 -0.29%		 -0.34%		 -0.57%		 -0.54%		 -0.60%		0.54%		0.44%		0.51%		 -0.55%		2.53%		1.97%		0.88%		1.50%		 -1.45%

		Jan-2014		4.77%		1.46%		1.32%		1.48%		1.44%		1.06%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%

		Feb-2014		0.48%		0.91%		0.83%		0.53%		0.49%		1.40%		2.02%		0.05%		3.03%		3.92%		4.57%		4.71%		5.02%		5.56%		3.31%

		Mar-2014		0.70%		0.08%		 -0.09%		 -0.17%		0.10%		 -0.07%		0.24%		0.34%		1.37%		2.81%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%

		Apr-2014		1.73%		0.95%		0.80%		0.84%		0.69%		1.13%		0.63%		0.13%		1.24%		0.89%		0.74%		 -3.88%		1.32%		1.45%		0.33%

		May-2014		2.21%		1.27%		1.09%		1.14%		0.96%		0.59%		0.92%		0.76%		3.10%		2.08%		2.35%		0.80%		1.94%		1.62%		3.49%

		Jun-2014		 -0.03%		0.32%		0.21%		0.05%		0.34%		0.73%		0.84%		0.55%		0.36%		1.00%		2.07%		5.32%		1.68%		0.96%		2.66%

		Jul-2014		0.16%		 -0.18%		 -0.47%		 -0.25%		0.22%		 -0.90%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%

		Aug-2014		1.40%		1.11%		1.20%		1.10%		1.22%		0.55%		1.58%		0.24%		0.84%		0.48%		4.00%		4.96%		0.55%		 -0.15%		2.25%

		Sep-2014		 -0.78%		 -0.79%		 -0.96%		 -0.68%		 -0.29%		 -2.79%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%

		Oct-2014		0.16%		0.89%		1.02%		0.98%		0.73%		0.01%		1.19%		0.61%		1.71%		1.56%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%

		Nov-2014		1.51%		0.57%		0.42%		0.71%		0.94%		 -0.36%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.09%		0.72%		1.36%		 -1.06%

		Dec-2014		1.43%		 -0.09%		 -0.21%		0.09%		0.52%		 -0.69%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%

		Jan-2015		6.58%		2.02%		1.81%		2.10%		1.87%		 -0.16%		0.66%		0.20%		0.93%		0.34%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%

		Feb-2015		 -3.05%		 -0.46%		 -0.27%		 -0.94%		 -0.59%		 -0.81%		2.41%		1.45%		0.85%		 -1.34%		5.75%		5.94%		5.35%		5.98%		3.10%

		Mar-2015		0.61%		0.34%		0.26%		0.46%		0.57%		 -0.96%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%

		Apr-2015		 -2.01%		 -0.12%		 -0.05%		 -0.36%		 -0.56%		1.06%		1.21%		0.73%		1.63%		2.92%		0.96%		 -2.55%		5.05%		4.08%		7.69%

		May-2015		 -1.28%		 -0.15%		 -0.13%		 -0.24%		 -0.42%		 -1.79%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%

		Jun-2015		 -2.72%		 -1.16%		 -1.17%		 -1.09%		 -1.24%		 -0.44%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%

		Jul-2015		2.69%		0.63%		0.44%		0.70%		0.99%		0.23%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%

		Aug-2015		 -0.92%		 -0.41%		 -0.46%		 -0.14%		 -0.27%		0.12%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%

		Sep-2015		0.77%		0.16%		0.02%		0.68%		0.59%		0.51%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%

		Oct-2015		0.07%		0.47%		0.56%		0.02%		0.33%		0.21%		2.75%		0.01%		2.74%		4.53%		8.44%		5.63%		7.44%		7.82%		7.13%

		Nov-2015		 -0.74%		 -0.27%		 -0.66%		 -0.26%		0.05%		 -1.66%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%

		Dec-2015		 -0.56%		 -0.61%		 -0.76%		 -0.32%		 -0.27%		0.53%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%

		Jan-2016		4.36%		0.82%		0.78%		1.38%		1.46%		0.87%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%

		Feb-2016		1.86%		0.44%		0.68%		0.71%		0.96%		2.23%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%

		Mar-2016		1.16%		1.57%		1.62%		0.92%		0.82%		2.70%		4.44%		3.15%		3.27%		9.06%		6.78%		7.98%		8.13%		6.51%		13.23%

		Apr-2016		0.64%		0.94%		1.09%		0.38%		0.17%		1.33%		3.92%		2.34%		1.77%		2.57%		0.39%		1.57%		2.63%		2.90%		0.54%

		May-2016		0.10%		0.10%		0.14%		0.03%		0.42%		 -1.34%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%

		Jun-2016		2.48%		1.72%		1.62%		1.80%		1.90%		2.92%		0.92%		 -0.15%		3.37%		5.89%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%

		Jul-2016		1.38%		1.14%		1.05%		0.63%		0.60%		0.75%		2.70%		1.64%		1.80%		0.60%		3.69%		5.97%		4.95%		5.07%		5.03%

		Aug-2016		0.40%		0.23%		0.33%		 -0.11%		 -0.05%		 -0.49%		2.09%		0.70%		1.79%		0.04%		0.14%		1.77%		0.63%		0.07%		2.49%

		Sep-2016		 -0.21%		0.08%		0.09%		 -0.06%		 -0.01%		0.55%		0.67%		0.60%		0.40%		2.02%		0.02%		1.11%		1.23%		1.23%		1.29%

		Oct-2016		 -0.35%		 -0.52%		 -0.53%		 -0.76%		 -0.97%		 -2.78%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%

		Nov-2016		 -1.10%		 -2.17%		 -1.99%		 -2.37%		 -1.65%		 -3.97%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%

		Dec-2016		0.43%		0.43%		0.48%		0.14%		0.27%		 -0.46%		1.85%		1.29%		1.33%		1.87%		1.98%		2.80%		2.56%		3.42%		0.22%

		Jan-2017		0.37%		0.49%		0.45%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.39%		3.54%		2.90%		5.47%

		Feb-2017		0.67%		0.86%		0.83%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		1.93%		1.59%		1.43%		3.06%

		Mar-2017		 -0.34%		0.05%		 -0.09%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.13%		2.54%		2.75%		2.52%

		Apr-2017		0.62%		0.88%		0.85%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		1.10%		2.14%		2.54%		2.19%

		May-2017		0.66%		0.84%		0.79%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		 -2.03%		3.25%		3.67%		2.96%

		Jun-2017		0.44%		0.11%		 -0.05%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		3.46%		0.31%		 -0.18%		1.01%

		Jul-2017		0.21%		0.59%		0.57%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.74%		3.69%		2.88%		5.96%

		Aug-2017		0.12%		0.88%		0.71%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%

		Sep-2017		0.05%		 -0.29%		 -0.20%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		6.24%		1.86%		2.49%		 -0.40%

		Oct-2017		0.18%		0.13%		0.13%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.85%		1.88%		1.52%		3.51%

		Nov-2017		0.04%		 -0.05%		 -0.15%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		2.88%		0.81%		1.05%		0.20%

		Dec-2017		0.29%		0.52%		0.43%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		 -0.40%		2.24%		1.61%		3.59%

		Jan-2018		0.13%		 -0.74%		 -0.80%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		2.61%		5.57%		5.02%		8.33%

		Feb-2018		0.06%		 -0.95%		 -0.93%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%

		Mar-2018		0.35%		0.52%		0.39%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%

		Apr-2018		0.12%		 -0.61%		 -0.47%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		0.86%		1.60%		2.28%		 -0.44%

		May-2018		0.12%		0.47%		0.57%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%

		Jun-2018		0.10%		 -0.10%		 -0.02%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%

		Jul-2018		0.33%		0.28%		0.24%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		1.74%		2.39%		2.46%		2.20%

		Aug-2018		0.23%		0.49%		0.66%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%

		Sep-2018		0.18%		 -0.43%		 -0.40%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%

		Oct-2018		 -0.14%		 -0.89%		 -0.95%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%

		Nov-2018		 -0.02%		0.39%		0.31%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		1.59%		0.95%		 -0.13%		4.12%

		Dec-2018		2.60%		1.38%		1.04%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%

		Jan-2019		1.18%		1.63%		1.75%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		11.25%		7.56%		6.57%		8.77%

		Feb-2019		 -0.38%		0.19%		0.29%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		5.20%		1.95%		2.55%		0.22%

		Mar-2019		3.14%		1.90%		1.72%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		 -2.09%		0.60%		0.63%		0.84%

		Apr-2019		 -0.84%		0.26%		0.30%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		3.40%		2.64%		2.81%		2.11%

		May-2019		4.02%		1.60%		1.18%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%

		Jun-2019		1.51%		1.45%		1.46%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		7.07%		6.02%		5.93%		6.24%

		Jul-2019		0.17%		0.35%		0.29%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%

		Aug-2019		5.15%		2.37%		2.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%

		Sep-2019		 -1.15%		 -0.39%		 -0.35%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		2.08%		2.57%		2.87%		1.91%

		Oct-2019		0.19%		0.39%		0.30%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		2.63%		3.49%		3.59%		4.22%

		Nov-2019		0.31%		0.00%		0.02%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		4.12%		0.88%		1.13%		 -0.14%

		Dec-2019		0.22%		0.14%		0.34%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		2.88%		4.33%		3.25%		7.46%

		Jan-2020		1.32%		2.04%		1.54%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%

		Feb-2020		 -0.02%		1.38%		1.16%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%

		Mar-2020		 -0.03%		 -3.94%		 -2.76%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%

		Apr-2020		3.73%		2.95%		2.32%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		13.74%		7.58%		6.46%		9.16%

		May-2020		1.69%		1.60%		1.25%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		6.51%		3.27%		4.35%		0.77%

		Jun-2020		1.88%		1.44%		0.70%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		3.53%		4.52%		3.41%		7.35%

		Jul-2020		3.59%		2.20%		2.13%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.77%		4.46%		2.33%		8.94%

		Aug-2020		 -1.06%		 -0.30%		 -0.46%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		5.63%		4.28%		5.14%		2.21%

		Sep-2020		 -0.01%		 -0.04%		 -0.25%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -3.34%		 -2.46%		 -2.60%		 -1.60%

		Oct-2020		0.52%		 -0.24%		 -0.26%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		2.09%		 -2.15%		 -3.99%		2.06%

		Nov-2020		3.29%		1.81%		1.58%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		18.43%		13.45%		15.50%		9.25%

		Dec-2020		0.80%		0.61%		0.49%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		8.65%		5.41%		4.65%		7.35%

		Jan-2021		 -0.37%		 -0.52%		 -0.51%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		5.03%		0.22%		 -1.07%		3.07%

		Feb-2021		0.75%		 -1.30%		 -1.08%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		6.23%		1.98%		2.24%		0.76%

		Mar-2021		 -0.39%		 -1.07%		 -0.97%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		1.00%		1.26%		2.30%		 -1.51%

		Apr-2021		0.51%		0.95%		0.85%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		2.10%		2.94%		3.01%		2.49%

		May-2021		0.13%		0.39%		0.32%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.21%		3.13%		3.26%		2.32%

		Jun-2021		0.49%		0.92%		0.83%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		1.94%		 -0.65%		 -1.13%		0.17%

		Jul-2021		0.13%		1.05%		0.97%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		 -3.61%		 -1.65%		0.75%		 -6.73%

		Aug-2021		0.11%		 -0.02%		 -0.05%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		2.24%		1.90%		1.76%		2.62%

		Sep-2021		 -0.00%		 -0.76%		 -0.69%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -2.95%		 -3.20%		 -2.90%		 -3.97%

		Oct-2021		 -0.01%		 -0.06%		 -0.06%		 -0.03%		 -0.26%		 -0.24%		 -0.17%		0.00%		0.02%		 -1.33%		7.01%		4.25%		2.39%		2.46%		0.99%

		Nov-2021		0.12%		0.07%		0.04%		0.30%		0.71%		 -0.29%		 -0.97%		 -0.46%		 -1.84%		 -2.74%		 -0.69%		 -4.17%		 -4.50%		 -4.65%		 -4.08%

		Dec-2021		 -0.16%		0.05%		0.17%		 -0.26%		 -0.41%		 -0.14%		1.87%		0.83%		1.40%		1.56%		4.48%		2.23%		4.13%		5.12%		1.88%

		Date		US Fixed Income		eVest Top 20 AUM US Core Plus Composite		80% US Agg / 20% US HY		Bloomberg US Aggregate		Bloomberg Global Aggregate Hedged (USD)		Bloomberg Global Aggregate		Bloomberg US Corporate High Yield		S&P/LSTA US Leveraged Loan 100		JPM EMBI Global Diversified		JPM GBI-EM Global Diversified		S&P 500		Russell 2000		MSCI ACWI ex-US-ND		MSCI EAFE-ND		MSCI EM-ND



Instructions: 
Everything in eVest...I made a custom universe called US FI PB - Index Returns Tab under firm

This is just a full list of all the track records you'll need for later slides. I wait to fill this out until after I make sure the Top 20 Composite is up to date, which was done a few tabs ago.



Rolling R^2 and Correl

																		Rolling 1 Yr R^2

		2/28/05		eVest Top 20 AUM US Core Plus Composite		S&P 500		US Fixed Income		Bloomberg US Aggregate		Bloomberg US Corporate High Yield		80% US Agg / 20% US HY						eVest Top 20 AUM US Core Plus Composite		BGIM US FI						eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -0.63%		 -1.77%		 -1.58%		 -0.51%		 -2.91%		 -0.99%				3/31/05								3/31/05

		Apr-2005		1.10%		 -1.90%		0.99%		1.35%		 -0.97%		0.89%				4/30/05								4/30/05

		May-2005		1.03%		3.18%		0.90%		1.08%		1.78%		1.22%				5/31/05								5/31/05

		Jun-2005		0.70%		0.14%		0.35%		0.55%		1.96%		0.83%				6/30/05								6/30/05

		Jul-2005		 -0.52%		3.72%		 -0.46%		 -0.91%		1.75%		 -0.38%				7/31/05								7/31/05

		Aug-2005		1.17%		 -0.91%		0.89%		1.28%		0.19%		1.06%				8/31/05								8/31/05

		Sep-2005		 -0.92%		0.81%		 -0.49%		 -1.03%		 -1.00%		 -1.02%				9/30/05								9/30/05

		Oct-2005		 -0.74%		 -1.67%		 -0.29%		 -0.79%		 -0.70%		 -0.77%				10/31/05								10/31/05

		Nov-2005		0.46%		3.78%		0.44%		0.44%		0.52%		0.46%				11/30/05								11/30/05

		Dec-2005		0.95%		0.03%		0.62%		0.95%		0.86%		0.93%				12/31/05								12/31/05

		Jan-2006		0.25%		2.65%		0.18%		0.01%		1.60%		0.32%				1/31/06								1/31/06

		Feb-2006		0.42%		0.27%		0.28%		0.33%		0.67%		0.40%				2/28/06		0.97		0.83				Feb-2006		0.01

		Mar-2006		 -0.83%		1.24%		 -0.14%		 -0.98%		0.60%		 -0.67%				3/31/06		0.98		0.88				Mar-2006		-0.15

		Apr-2006		 -0.06%		1.34%		0.07%		 -0.18%		0.62%		 -0.02%				4/30/06		0.98		0.90				Apr-2006		-0.00

		May-2006		 -0.10%		 -2.88%		 -0.27%		 -0.11%		 -0.01%		 -0.09%				5/31/06		0.98		0.85				May-2006		-0.08

		Jun-2006		0.18%		0.14%		0.43%		0.21%		 -0.35%		0.10%				6/30/06		0.98		0.83				Jun-2006		-0.06

		Jul-2006		1.38%		0.62%		1.66%		1.35%		0.98%		1.28%				7/31/06		0.99		0.82				Jul-2006		0.07

		Aug-2006		1.52%		2.38%		2.68%		1.53%		1.62%		1.55%				8/31/06		0.99		0.79				Aug-2006		0.30

		Sep-2006		0.90%		2.58%		1.39%		0.88%		1.42%		0.99%				9/30/06		0.99		0.80				Sep-2006		0.39

		Oct-2006		0.78%		3.26%		0.69%		0.66%		1.36%		0.80%				10/31/06		0.99		0.79				Oct-2006		0.27

		Nov-2006		1.24%		1.90%		1.93%		1.16%		1.68%		1.26%				11/30/06		0.99		0.81				Nov-2006		0.33

		Dec-2006		 -0.30%		1.40%		 -1.78%		 -0.58%		1.10%		 -0.25%				12/31/06		0.99		0.78				Dec-2006		0.35

		Jan-2007		0.07%		1.51%		 -0.58%		 -0.04%		1.12%		0.19%				1/31/07		0.99		0.77				Jan-2007		0.37

		Feb-2007		1.60%		 -1.96%		2.54%		1.54%		1.40%		1.51%				2/28/07		0.99		0.80				Feb-2007		0.08

		Mar-2007		0.05%		1.12%		 -0.70%		0.00%		0.11%		0.02%				3/31/07		0.99		0.89				Mar-2007		0.12

		Apr-2007		0.61%		4.43%		0.70%		0.54%		1.30%		0.69%				4/30/07		0.99		0.91				Apr-2007		0.11

		May-2007		 -0.66%		3.49%		 -1.26%		 -0.76%		0.75%		 -0.46%				5/31/07		0.99		0.93				May-2007		-0.29

		Jun-2007		 -0.40%		 -1.66%		 -0.75%		 -0.30%		 -1.80%		 -0.60%				6/30/07		0.98		0.92				Jun-2007		-0.09

		Jul-2007		0.55%		 -3.10%		1.16%		0.83%		 -3.54%		 -0.04%				7/31/07		0.93		0.81				Jul-2007		-0.04

		Aug-2007		0.97%		1.50%		1.69%		1.23%		1.36%		1.25%				8/31/07		0.90		0.78				Aug-2007		-0.11

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%		1.13%				9/30/07		0.91		0.77				Sep-2007		-0.05

		Oct-2007		0.73%		1.59%		0.99%		0.90%		0.60%		0.84%				10/31/07		0.91		0.77				Oct-2007		-0.08

		Nov-2007		1.32%		 -4.18%		2.55%		1.80%		 -2.17%		1.00%				11/30/07		0.89		0.74				Nov-2007		-0.30

		Dec-2007		0.18%		 -0.69%		0.71%		0.28%		0.29%		0.28%				12/31/07		0.88		0.72				Dec-2007		-0.27

		Jan-2008		1.46%		 -6.00%		1.26%		1.68%		 -1.33%		1.08%				1/31/08		0.87		0.73				Jan-2008		-0.40

		Feb-2008		 -0.32%		 -3.25%		 -0.12%		0.14%		 -1.36%		 -0.16%				2/29/08		0.85		0.69				Feb-2008		-0.23

		Mar-2008		 -0.46%		 -0.43%		0.49%		0.34%		 -0.34%		0.20%				3/31/08		0.79		0.69				Mar-2008		-0.19

		Apr-2008		0.43%		4.87%		0.19%		 -0.21%		4.31%		0.69%				4/30/08		0.78		0.65				Apr-2008		-0.22

		May-2008		 -0.54%		1.30%		 -1.51%		 -0.73%		0.36%		 -0.51%				5/31/08		0.78		0.65				May-2008		-0.14

		Jun-2008		 -0.56%		 -8.43%		0.02%		 -0.08%		 -2.80%		 -0.62%				6/30/08		0.79		0.57				Jun-2008		0.10

		Jul-2008		 -0.77%		 -0.84%		0.01%		 -0.08%		 -1.33%		 -0.33%				7/31/08		0.88		0.66				Jul-2008		0.10

		Aug-2008		0.52%		1.45%		0.79%		0.95%		0.35%		0.83%				8/31/08		0.87		0.62				Aug-2008		0.07

		Sep-2008		 -2.89%		 -8.91%		 -2.19%		 -1.34%		 -7.98%		 -2.67%				9/30/08		0.94		0.75				Sep-2008		0.36

		Oct-2008		 -4.71%		 -16.79%		 -4.32%		 -2.36%		 -15.91%		 -5.07%				10/31/08		0.97		0.88				Oct-2008		0.69

		Nov-2008		0.06%		 -7.18%		6.75%		3.26%		 -9.31%		0.74%				11/30/08		0.96		0.54				Nov-2008		0.70

		Dec-2008		3.43%		1.06%		8.36%		3.73%		7.68%		4.52%				12/31/08		0.97		0.72				Dec-2008		0.69

		Jan-2009		0.62%		 -8.43%		 -2.35%		 -0.88%		5.99%		0.49%				1/31/09		0.98		0.64				Jan-2009		0.69

		Feb-2009		 -1.13%		 -10.65%		 -1.20%		 -0.38%		 -3.10%		 -0.92%				2/28/09		0.98		0.65				Feb-2009		0.68

		Mar-2009		1.55%		8.76%		0.89%		1.39%		3.19%		1.75%				3/31/09		0.99		0.62				Mar-2009		0.72

		Apr-2009		2.47%		9.57%		0.67%		0.48%		12.10%		2.80%				4/30/09		0.99		0.57				Apr-2009		0.77

		May-2009		2.91%		5.59%		1.46%		0.73%		6.73%		1.93%				5/31/09		0.96		0.56				May-2009		0.82

		Jun-2009		1.62%		0.20%		2.00%		0.57%		2.86%		1.03%				6/30/09		0.95		0.56				Jun-2009		0.82

		Jul-2009		3.60%		7.56%		3.78%		1.61%		6.09%		2.51%				7/31/09		0.94		0.58				Jul-2009		0.86

		Aug-2009		1.73%		3.61%		1.39%		1.04%		1.86%		1.20%				8/31/09		0.94		0.58				Aug-2009		0.86

		Sep-2009		2.25%		3.73%		2.01%		1.05%		5.69%		1.98%				9/30/09		0.92		0.54				Sep-2009		0.87

		Oct-2009		1.35%		 -1.86%		 -0.67%		0.49%		1.79%		0.75%				10/31/09		0.78		0.40				Oct-2009		0.80

		Nov-2009		1.11%		6.00%		1.07%		1.29%		1.01%		1.24%				11/30/09		0.79		0.72				Nov-2009		0.71

		Dec-2009		 -0.27%		1.93%		 -2.00%		 -1.56%		3.28%		 -0.59%				12/31/09		0.88		0.57				Dec-2009		0.73

		Jan-2010		1.98%		 -3.60%		1.91%		1.53%		1.27%		1.48%				1/31/10		0.87		0.60				Jan-2010		0.66

		Feb-2010		0.54%		3.10%		0.55%		0.37%		0.17%		0.33%				2/28/10		0.82		0.51				Feb-2010		0.35

		Mar-2010		0.73%		6.03%		 -0.61%		 -0.12%		3.14%		0.53%				3/31/10		0.86		0.55				Mar-2010		0.33

		Apr-2010		1.66%		1.58%		2.04%		1.04%		2.34%		1.30%				4/30/10		0.92		0.79				Apr-2010		0.24

		May-2010		 -0.31%		 -7.99%		0.49%		0.84%		 -3.59%		 -0.05%				5/31/10		0.93		0.77				May-2010		0.43

		Jun-2010		1.56%		 -5.23%		2.46%		1.57%		1.24%		1.50%				6/30/10		0.92		0.80				Jun-2010		0.37

		Jul-2010		1.58%		7.01%		1.47%		1.07%		3.56%		1.56%				7/31/10		0.90		0.72				Jul-2010		0.20

		Aug-2010		1.47%		 -4.51%		3.10%		1.29%		0.04%		1.04%				8/31/10		0.90		0.61				Aug-2010		0.12

		Sep-2010		0.79%		8.92%		 -0.00%		0.11%		3.01%		0.69%				9/30/10		0.88		0.60				Sep-2010		-0.01

		Oct-2010		0.78%		3.80%		 -0.24%		0.36%		2.58%		0.80%				10/31/10		0.90		0.62				Oct-2010		-0.00

		Nov-2010		 -0.57%		0.01%		 -0.97%		 -0.57%		 -1.17%		 -0.69%				11/30/10		0.94		0.66				Nov-2010		0.01

		Dec-2010		 -0.44%		6.68%		 -1.04%		 -1.08%		1.81%		 -0.50%				12/31/10		0.95		0.62				Dec-2010		-0.10

		Jan-2011		0.60%		2.37%		 -0.92%		0.12%		2.21%		0.53%				1/31/11		0.95		0.55				Jan-2011		0.02

		Feb-2011		0.70%		3.43%		0.92%		0.25%		1.31%		0.46%				2/28/11		0.95		0.54				Feb-2011		0.02

		Mar-2011		0.15%		0.04%		 -0.20%		0.06%		0.32%		0.11%				3/31/11		0.96		0.58				Mar-2011		0.03

		Apr-2011		1.53%		2.96%		1.44%		1.27%		1.55%		1.33%				4/30/11		0.96		0.56				Apr-2011		0.06

		May-2011		1.07%		 -1.13%		1.35%		1.31%		0.49%		1.14%				5/31/11		0.97		0.61				May-2011		-0.23

		Jun-2011		 -0.57%		 -1.67%		 -0.78%		 -0.29%		 -0.97%		 -0.43%				6/30/11		0.97		0.58				Jun-2011		0.09

		Jul-2011		1.50%		 -2.03%		2.25%		1.59%		1.16%		1.50%				7/31/11		0.96		0.63				Jul-2011		-0.16

		Aug-2011		0.19%		 -5.43%		2.90%		1.46%		 -4.00%		0.37%				8/31/11		0.97		0.44				Aug-2011		0.08

		Sep-2011		 -0.10%		 -7.03%		2.64%		0.73%		 -3.27%		 -0.07%				9/30/11		0.97		0.27				Sep-2011		0.12

		Oct-2011		0.96%		10.93%		0.68%		0.11%		5.99%		1.28%				10/31/11		0.96		0.29				Oct-2011		0.20

		Nov-2011		 -0.56%		 -0.22%		 -1.55%		 -0.09%		 -2.16%		 -0.50%				11/30/11		0.96		0.30				Nov-2011		0.21

		Dec-2011		1.32%		1.02%		2.04%		1.10%		2.66%		1.41%				12/31/11		0.96		0.27				Dec-2011		0.39

		Jan-2012		1.69%		4.48%		2.30%		0.88%		3.04%		1.31%				1/31/12		0.94		0.33				Jan-2012		0.46

		Feb-2012		0.67%		4.32%		0.56%		 -0.02%		2.38%		0.46%				2/29/12		0.95		0.34				Feb-2012		0.45

		Mar-2012		 -0.16%		3.29%		 -0.68%		 -0.55%		 -0.14%		 -0.47%				3/31/12		0.93		0.39				Mar-2012		0.38

		Apr-2012		1.12%		 -0.63%		1.00%		1.11%		1.05%		1.10%				4/30/12		0.93		0.38				Apr-2012		0.33

		May-2012		0.58%		 -6.01%		0.51%		0.90%		 -1.31%		0.46%				5/31/12		0.93		0.38				May-2012		0.33

		Jun-2012		0.54%		4.12%		0.09%		0.04%		2.11%		0.45%				6/30/12		0.92		0.30				Jun-2012		0.30

		Jul-2012		1.84%		1.39%		2.11%		1.38%		1.90%		1.48%				7/31/12		0.91		0.29				Jul-2012		0.36

		Aug-2012		0.55%		2.25%		 -0.19%		0.07%		1.17%		0.29%				8/31/12		0.92		0.43				Aug-2012		0.30

		Sep-2012		0.81%		2.58%		0.39%		0.14%		1.39%		0.39%				9/30/12		0.90		0.86				Sep-2012		0.14

		Oct-2012		0.62%		 -1.85%		0.65%		0.20%		0.88%		0.33%				10/31/12		0.94		0.92				Oct-2012		0.13

		Nov-2012		0.35%		0.58%		 -0.09%		0.16%		0.80%		0.29%				11/30/12		0.92		0.89				Nov-2012		0.07

		Dec-2012		0.29%		0.91%		0.22%		 -0.14%		1.58%		0.20%				12/31/12		0.94		0.87				Dec-2012		0.09

		Jan-2013		 -0.16%		5.18%		0.05%		 -0.70%		1.34%		 -0.29%				1/31/13		0.94		0.81				Jan-2013		-0.26

		Feb-2013		0.55%		1.36%		0.31%		0.50%		0.51%		0.50%				2/28/13		0.94		0.80				Feb-2013		-0.28

		Mar-2013		0.24%		3.75%		0.09%		0.08%		1.02%		0.27%				3/31/13		0.92		0.75				Mar-2013		-0.26

		Apr-2013		1.32%		1.93%		0.25%		1.01%		1.81%		1.17%				4/30/13		0.94		0.52				Apr-2013		-0.17

		May-2013		 -1.63%		2.34%		 -0.18%		 -1.78%		 -0.58%		 -1.54%				5/31/13		0.98		0.39				May-2013		-0.23

		Jun-2013		 -2.23%		 -1.34%		 -0.39%		 -1.55%		 -2.62%		 -1.76%				6/30/13		0.98		0.45				Jun-2013		0.15

		Jul-2013		0.41%		5.09%		0.05%		0.14%		1.90%		0.49%				7/31/13		0.97		0.42				Jul-2013		0.21

		Aug-2013		 -0.61%		 -2.90%		 -0.28%		 -0.51%		 -0.61%		 -0.53%				8/31/13		0.98		0.52				Aug-2013		0.27

		Sep-2013		1.12%		3.14%		0.21%		0.95%		0.99%		0.96%				9/30/13		0.99		0.52				Sep-2013		0.29

		Oct-2013		1.29%		4.60%		0.85%		0.81%		2.51%		1.15%				10/31/13		0.99		0.63				Oct-2013		0.47

		Nov-2013		 -0.19%		3.05%		 -1.77%		 -0.37%		0.51%		 -0.20%				11/30/13		0.99		0.23				Nov-2013		0.49

		Dec-2013		 -0.29%		2.53%		 -1.53%		 -0.57%		0.54%		 -0.34%				12/31/13		0.99		0.21				Dec-2013		0.50

		Jan-2014		1.46%		 -3.46%		4.77%		1.48%		0.70%		1.32%				1/31/14		0.99		0.28				Jan-2014		0.22

		Feb-2014		0.91%		4.57%		0.48%		0.53%		2.02%		0.83%				2/28/14		0.99		0.28				Feb-2014		0.27

		Mar-2014		0.08%		0.84%		0.70%		 -0.17%		0.24%		 -0.09%				3/31/14		0.99		0.27				Mar-2014		0.27

		Apr-2014		0.95%		0.74%		1.73%		0.84%		0.63%		0.80%				4/30/14		0.99		0.33				Apr-2014		0.24

		May-2014		1.27%		2.35%		2.21%		1.14%		0.92%		1.09%				5/31/14		0.99		0.41				May-2014		0.33

		Jun-2014		0.32%		2.07%		 -0.03%		0.05%		0.84%		0.21%				6/30/14		0.99		0.56				Jun-2014		0.14

		Jul-2014		 -0.18%		 -1.38%		0.16%		 -0.25%		 -1.33%		 -0.47%				7/31/14		0.99		0.52				Jul-2014		0.25

		Aug-2014		1.11%		4.00%		1.40%		1.10%		1.58%		1.20%				8/31/14		0.98		0.53				Aug-2014		0.07

		Sep-2014		 -0.79%		 -1.40%		 -0.78%		 -0.68%		 -2.09%		 -0.96%				9/30/14		0.99		0.58				Sep-2014		0.22

		Oct-2014		0.89%		2.44%		0.16%		0.98%		1.19%		1.02%				10/31/14		0.98		0.54				Oct-2014		0.14

		Nov-2014		0.57%		2.69%		1.51%		0.71%		 -0.73%		0.42%				11/30/14		0.98		0.52				Nov-2014		0.21

		Dec-2014		 -0.09%		 -0.25%		1.43%		0.09%		 -1.45%		 -0.21%				12/31/14		0.98		0.40				Dec-2014		0.33

		Jan-2015		2.02%		 -3.00%		6.58%		2.10%		0.66%		1.81%				1/31/15		0.98		0.49				Jan-2015		0.21

		Feb-2015		 -0.46%		5.75%		 -3.05%		 -0.94%		2.41%		 -0.27%				2/28/15		0.97		0.53				Feb-2015		-0.08

		Mar-2015		0.34%		 -1.58%		0.61%		0.46%		 -0.55%		0.26%				3/31/15		0.97		0.54				Mar-2015		-0.07

		Apr-2015		 -0.12%		0.96%		 -2.01%		 -0.36%		1.21%		 -0.05%				4/30/15		0.96		0.53				Apr-2015		-0.06

		May-2015		 -0.15%		1.29%		 -1.28%		 -0.24%		0.30%		 -0.13%				5/31/15		0.96		0.52				May-2015		-0.12

		Jun-2015		 -1.16%		 -1.94%		 -2.72%		 -1.09%		 -1.49%		 -1.17%				6/30/15		0.97		0.58				Jun-2015		0.04

		Jul-2015		0.63%		2.10%		2.69%		0.70%		 -0.58%		0.44%				7/31/15		0.98		0.60				Jul-2015		0.03

		Aug-2015		 -0.41%		 -6.03%		 -0.92%		 -0.14%		 -1.74%		 -0.46%				8/31/15		0.98		0.63				Aug-2015		0.04

		Sep-2015		0.16%		 -2.47%		0.77%		0.68%		 -2.60%		0.02%				9/30/15		0.98		0.66				Sep-2015		-0.01

		Oct-2015		0.47%		8.44%		0.07%		0.02%		2.75%		0.56%				10/31/15		0.98		0.73				Oct-2015		0.02

		Nov-2015		 -0.27%		0.30%		 -0.74%		 -0.26%		 -2.22%		 -0.66%				11/30/15		0.96		0.71				Nov-2015		-0.01

		Dec-2015		 -0.61%		 -1.58%		 -0.56%		 -0.32%		 -2.52%		 -0.76%				12/31/15		0.96		0.72				Dec-2015		0.02

		Jan-2016		0.82%		 -4.96%		4.36%		1.38%		 -1.61%		0.78%				1/31/16		0.93		0.54				Jan-2016		0.11

		Feb-2016		0.44%		 -0.13%		1.86%		0.71%		0.57%		0.68%				2/29/16		0.94		0.62				Feb-2016		0.24

		Mar-2016		1.57%		6.78%		1.16%		0.92%		4.44%		1.62%				3/31/16		0.96		0.49				Mar-2016		0.48

		Apr-2016		0.94%		0.39%		0.64%		0.38%		3.92%		1.09%				4/30/16		0.97		0.49				Apr-2016		0.47

		May-2016		0.10%		1.80%		0.10%		0.03%		0.62%		0.14%				5/31/16		0.96		0.49				May-2016		0.48

		Jun-2016		1.72%		0.26%		2.48%		1.80%		0.92%		1.62%				6/30/16		0.96		0.39				Jun-2016		0.40

		Jul-2016		1.14%		3.69%		1.38%		0.63%		2.70%		1.05%				7/31/16		0.96		0.44				Jul-2016		0.43

		Aug-2016		0.23%		0.14%		0.40%		 -0.11%		2.09%		0.33%				8/31/16		0.96		0.38				Aug-2016		0.31

		Sep-2016		0.08%		0.02%		 -0.21%		 -0.06%		0.67%		0.09%				9/30/16		0.96		0.40				Sep-2016		0.29

		Oct-2016		 -0.52%		 -1.82%		 -0.35%		 -0.76%		0.39%		 -0.53%				10/31/16		0.96		0.46				Oct-2016		0.46

		Nov-2016		 -2.17%		3.70%		 -1.10%		 -2.37%		 -0.47%		 -1.99%				11/30/16		0.99		0.48				Nov-2016		0.09

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%		0.48%				12/31/16		0.99		0.43				Dec-2016		0.02

		Jan-2017		0.49%		1.90%		0.37%		0.20%		1.45%		0.45%				1/31/17		0.99		0.73				Jan-2017		0.14

		Feb-2017		0.86%		3.97%		0.67%		0.67%		1.46%		0.83%				2/28/17		0.99		0.80				Feb-2017		0.18

		Mar-2017		0.05%		0.12%		 -0.34%		 -0.05%		 -0.22%		 -0.09%				3/31/17		0.99		0.80				Mar-2017		-0.06

		Apr-2017		0.88%		1.03%		0.62%		0.77%		1.15%		0.85%				4/30/17		1.00		0.81				Apr-2017		-0.04

		May-2017		0.84%		1.41%		0.66%		0.77%		0.87%		0.79%				5/31/17		1.00		0.81				May-2017		-0.03

		Jun-2017		0.11%		0.62%		0.44%		 -0.10%		0.14%		 -0.05%				6/30/17		0.99		0.83				Jun-2017		0.07

		Jul-2017		0.59%		2.06%		0.21%		0.43%		1.11%		0.57%				7/31/17		0.99		0.85				Jul-2017		-0.06

		Aug-2017		0.88%		0.31%		0.12%		0.90%		 -0.04%		0.71%				8/31/17		0.99		0.81				Aug-2017		-0.09

		Sep-2017		 -0.29%		2.06%		0.05%		 -0.48%		0.90%		 -0.20%				9/30/17		0.99		0.83				Sep-2017		-0.13

		Oct-2017		0.13%		2.33%		0.18%		0.06%		0.42%		0.13%				10/31/17		0.99		0.82				Oct-2017		-0.40

		Nov-2017		 -0.05%		3.07%		0.04%		 -0.13%		 -0.26%		 -0.15%				11/30/17		0.96		0.49				Nov-2017		-0.03

		Dec-2017		0.52%		1.11%		0.29%		0.46%		0.30%		0.43%				12/31/17		0.97		0.49				Dec-2017		-0.04

		Jan-2018		 -0.74%		5.73%		0.13%		 -1.15%		0.60%		 -0.80%				1/31/18		0.98		0.38				Jan-2018		-0.48

		Feb-2018		 -0.95%		 -3.69%		0.06%		 -0.95%		 -0.85%		 -0.93%				2/28/18		0.98		0.30				Feb-2018		0.03

		Mar-2018		0.52%		 -2.54%		0.35%		0.64%		 -0.60%		0.39%				3/31/18		0.99		0.40				Mar-2018		-0.06

		Apr-2018		 -0.61%		0.38%		0.12%		 -0.74%		0.65%		 -0.47%				4/30/18		0.98		0.32				Apr-2018		-0.03

		May-2018		0.47%		2.41%		0.12%		0.71%		 -0.03%		0.57%				5/31/18		0.97		0.12				May-2018		-0.01

		Jun-2018		 -0.10%		0.62%		0.10%		 -0.12%		0.40%		 -0.02%				6/30/18		0.97		0.25				Jun-2018		-0.00

		Jul-2018		0.28%		3.72%		0.33%		0.02%		1.09%		0.24%				7/31/18		0.97		0.22				Jul-2018		0.01

		Aug-2018		0.49%		3.26%		0.23%		0.64%		0.74%		0.66%				8/31/18		0.96		0.35				Aug-2018		0.14

		Sep-2018		 -0.43%		0.57%		0.18%		 -0.64%		0.56%		 -0.40%				9/30/18		0.97		0.33				Sep-2018		0.17

		Oct-2018		 -0.89%		 -6.84%		 -0.14%		 -0.79%		 -1.60%		 -0.95%				10/31/18		0.97		0.47				Oct-2018		0.38

		Nov-2018		0.39%		2.04%		 -0.02%		0.60%		 -0.86%		0.31%				11/30/18		0.97		0.32				Nov-2018		0.40

		Dec-2018		1.38%		 -9.03%		2.60%		1.84%		 -2.14%		1.04%				12/31/18		0.97		0.34				Dec-2018		-0.13

		Jan-2019		1.63%		8.01%		1.18%		1.06%		4.52%		1.75%				1/31/19		0.97		0.40				Jan-2019		0.30

		Feb-2019		0.19%		3.21%		 -0.38%		 -0.06%		1.66%		0.29%				2/28/19		0.96		0.37				Feb-2019		0.22

		Mar-2019		1.90%		1.94%		3.14%		1.92%		0.94%		1.72%				3/31/19		0.97		0.53				Mar-2019		0.25

		Apr-2019		0.26%		4.05%		 -0.84%		0.03%		1.42%		0.30%				4/30/19		0.97		0.49				Apr-2019		0.23

		May-2019		1.60%		 -6.35%		4.02%		1.78%		 -1.19%		1.18%				5/31/19		0.96		0.48				May-2019		0.04

		Jun-2019		1.45%		7.05%		1.51%		1.26%		2.28%		1.46%				6/30/19		0.96		0.46				Jun-2019		0.13

		Jul-2019		0.35%		1.44%		0.17%		0.22%		0.56%		0.29%				7/31/19		0.96		0.46				Jul-2019		0.15

		Aug-2019		2.37%		 -1.58%		5.15%		2.59%		0.40%		2.15%				8/31/19		0.97		0.59				Aug-2019		0.09

		Sep-2019		 -0.39%		1.87%		 -1.15%		 -0.53%		0.36%		 -0.35%				9/30/19		0.97		0.64				Sep-2019		0.06

		Oct-2019		0.39%		2.17%		0.19%		0.30%		0.28%		0.30%				10/31/19		0.96		0.72				Oct-2019		-0.23

		Nov-2019		0.00%		3.63%		0.31%		 -0.05%		0.33%		0.02%				11/30/19		0.97		0.70				Nov-2019		-0.26

		Dec-2019		0.14%		3.02%		0.22%		 -0.07%		2.00%		0.34%				12/31/19		0.97		0.72				Dec-2019		-0.21

		Jan-2020		2.04%		 -0.04%		1.32%		1.92%		0.03%		1.54%				1/31/20		0.97		0.76				Jan-2020		-0.43

		Feb-2020		1.38%		 -8.23%		 -0.02%		1.80%		 -1.41%		1.16%				2/29/20		0.97		0.67				Feb-2020		-0.41

		Mar-2020		 -3.94%		 -12.35%		 -0.03%		 -0.59%		 -11.46%		 -2.76%				3/31/20		0.99		0.35				Mar-2020		0.37

		Apr-2020		2.95%		12.82%		3.73%		1.78%		4.51%		2.32%				4/30/20		0.99		0.44				Apr-2020		0.52

		May-2020		1.60%		4.76%		1.69%		0.47%		4.41%		1.25%				5/31/20		0.99		0.47				May-2020		0.62

		Jun-2020		1.44%		1.99%		1.88%		0.63%		0.98%		0.70%				6/30/20		0.98		0.47				Jun-2020		0.61

		Jul-2020		2.20%		5.64%		3.59%		1.49%		4.69%		2.13%				7/31/20		0.98		0.52				Jul-2020		0.64

		Aug-2020		 -0.30%		7.19%		 -1.06%		 -0.81%		0.95%		 -0.46%				8/31/20		0.97		0.52				Aug-2020		0.63

		Sep-2020		 -0.04%		 -3.80%		 -0.01%		 -0.05%		 -1.03%		 -0.25%				9/30/20		0.97		0.52				Sep-2020		0.64

		Oct-2020		 -0.24%		 -2.66%		0.52%		 -0.45%		0.51%		 -0.26%				10/31/20		0.97		0.53				Oct-2020		0.66

		Nov-2020		1.81%		10.95%		3.29%		0.98%		3.96%		1.58%				11/30/20		0.97		0.54				Nov-2020		0.68

		Dec-2020		0.61%		3.84%		0.80%		0.14%		1.88%		0.49%				12/31/20		0.97		0.55				Dec-2020		0.69

		Jan-2021		 -0.52%		 -1.01%		 -0.37%		 -0.72%		0.33%		 -0.51%				1/31/21		0.97		0.59				Jan-2021		0.73

		Feb-2021		 -1.30%		2.76%		0.75%		 -1.44%		0.37%		 -1.08%				2/28/21		0.97		0.68				Feb-2021		0.83

		Mar-2021		 -1.07%		4.38%		 -0.39%		 -1.25%		0.15%		 -0.97%				3/31/21		0.97		0.83				Mar-2021		0.60

		Apr-2021		0.95%		5.34%		0.51%		0.79%		1.09%		0.85%				4/30/21		0.97		0.73				Apr-2021		0.45

		May-2021		0.39%		0.70%		0.13%		0.33%		0.30%		0.32%				5/31/21		0.96		0.70				May-2021		0.43

		Jun-2021		0.92%		2.33%		0.49%		0.70%		1.34%		0.83%				6/30/21		0.99		0.66				Jun-2021		0.46

		Jul-2021		1.05%		2.38%		0.13%		1.12%		0.38%		0.97%				7/31/21		0.99		0.39				Jul-2021		0.40

		Aug-2021		 -0.02%		3.04%		0.11%		 -0.19%		0.51%		 -0.05%				8/31/21		0.99		0.37				Aug-2021		0.49

		Sep-2021		 -0.76%		 -4.65%		 -0.00%		 -0.87%		 -0.01%		 -0.69%				9/30/21		1.00		0.37				Sep-2021		0.57

		Oct-2021		 -0.06%		7.01%		 -0.01%		 -0.03%		 -0.17%		 -0.06%				10/31/21		1.00		0.38				Oct-2021		0.52

		Nov-2021		0.07%		 -0.69%		0.12%		0.30%		 -0.97%		0.04%				11/30/21		1.00		0.14				Nov-2021		0.25

		Dec-2021		0.05%		4.48%		 -0.16%		 -0.26%		1.87%		0.17%				12/31/21		1.00		0.08				Dec-2021		0.22



Rolling 1 Yr R^2 vs. 80% US Agg / 20% US HY
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Rolling 1 Yr Correlation to S&P 500

2/28/2005 - 12/31/2021
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Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Roll down formulas 3 months in columns J, K, and N with dates in I and M. 

update lines in each chart to include added 3 months of data

make sure dates are through current date on each chart. One chart doesn't have a title on purpose. 



Neopolitan



										

api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		Results displayed in USD

		Created On: 2020-04-30

		2/28/05		BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -1.58%		 -0.51%		0.16%		 -1.21%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		 -0.63%

		Apr-2005		0.99%		1.35%		1.24%		1.31%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		1.10%

		May-2005		0.90%		1.08%		0.97%		 -1.34%		1.78%		0.01%		2.69%		 -0.01%		3.18%		1.03%

		Jun-2005		0.35%		0.55%		0.85%		 -0.45%		1.96%		0.64%		1.90%		2.37%		0.14%		0.70%

		Jul-2005		 -0.46%		 -0.91%		 -0.55%		 -0.80%		1.75%		0.83%		 -0.08%		0.60%		3.72%		 -0.52%

		Aug-2005		0.89%		1.28%		1.00%		1.65%		0.19%		0.44%		1.86%		1.44%		 -0.91%		1.17%

		Sep-2005		 -0.49%		 -1.03%		 -0.48%		 -1.59%		 -1.00%		0.44%		1.75%		0.71%		0.81%		 -0.92%

		Oct-2005		 -0.29%		 -0.79%		 -0.63%		 -1.49%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		 -0.74%

		Nov-2005		0.44%		0.44%		0.48%		 -0.71%		0.52%		0.33%		1.65%		1.96%		3.78%		0.46%

		Dec-2005		0.62%		0.95%		0.85%		0.99%		0.86%		0.60%		1.63%		1.28%		0.03%		0.95%

		Jan-2006		0.18%		0.01%		 -0.08%		1.26%		1.60%		0.56%		1.30%		4.54%		2.65%		0.25%

		Feb-2006		0.28%		0.33%		0.29%		 -0.35%		0.67%		0.61%		2.08%		1.38%		0.27%		0.42%

		Mar-2006		 -0.14%		 -0.98%		 -0.87%		 -0.99%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		 -0.83%

		Apr-2006		0.07%		 -0.18%		 -0.35%		1.89%		0.62%		0.37%		 -0.04%		2.74%		1.34%		 -0.06%

		May-2006		 -0.27%		 -0.11%		0.32%		1.29%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		 -0.10%

		Jun-2006		0.43%		0.21%		 -0.01%		 -0.79%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.18%

		Jul-2006		1.66%		1.35%		1.18%		1.00%		0.98%		0.53%		3.12%		4.22%		0.62%		1.38%

		Aug-2006		2.68%		1.53%		1.50%		1.16%		1.62%		0.62%		2.57%		1.16%		2.38%		1.52%

		Sep-2006		1.39%		0.88%		0.72%		 -0.01%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.90%

		Oct-2006		0.69%		0.66%		0.54%		0.97%		1.36%		0.74%		1.96%		4.67%		3.26%		0.78%

		Nov-2006		1.93%		1.16%		0.87%		2.44%		1.68%		0.49%		1.19%		3.22%		1.90%		1.24%

		Dec-2006		 -1.78%		 -0.58%		 -0.48%		 -1.33%		1.10%		0.72%		0.62%		2.24%		1.40%		 -0.30%

		Jan-2007		 -0.58%		 -0.04%		 -0.04%		 -0.98%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		0.07%

		Feb-2007		2.54%		1.54%		1.26%		2.06%		1.40%		0.72%		1.66%		1.38%		 -1.96%		1.60%

		Mar-2007		 -0.70%		0.00%		 -0.04%		0.24%		0.11%		0.34%		0.92%		3.08%		1.12%		0.05%

		Apr-2007		0.70%		0.54%		0.31%		1.13%		1.30%		0.60%		0.76%		3.01%		4.43%		0.61%

		May-2007		 -1.26%		 -0.76%		 -0.67%		 -1.56%		0.75%		0.61%		 -0.39%		2.00%		3.49%		 -0.66%

		Jun-2007		 -0.75%		 -0.30%		 -0.37%		 -0.44%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		 -0.40%

		Jul-2007		1.16%		0.83%		1.01%		2.03%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		0.55%

		Aug-2007		1.69%		1.23%		1.14%		1.23%		1.36%		0.92%		1.07%		 -1.67%		1.50%		0.97%

		Sep-2007		1.07%		0.76%		0.44%		2.24%		2.62%		2.33%		2.38%		6.08%		3.74%		1.07%

		Oct-2007		0.99%		0.90%		0.84%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		0.73%

		Nov-2007		2.55%		1.80%		1.12%		1.91%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		1.32%

		Dec-2007		0.71%		0.28%		0.22%		 -0.30%		0.29%		0.41%		0.61%		0.22%		 -0.69%		0.18%

		Jan-2008		1.26%		1.68%		1.65%		2.78%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		1.46%

		Feb-2008		 -0.12%		0.14%		0.29%		1.67%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		 -0.32%

		Mar-2008		0.49%		0.34%		 -0.06%		2.04%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		 -0.46%

		Apr-2008		0.19%		 -0.21%		 -0.54%		 -1.91%		4.31%		4.81%		0.95%		1.39%		4.87%		0.43%

		May-2008		 -1.51%		 -0.73%		 -0.92%		 -1.11%		0.36%		0.20%		0.12%		0.61%		1.30%		 -0.54%

		Jun-2008		0.02%		 -0.08%		 -0.32%		0.09%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		 -0.56%

		Jul-2008		0.01%		 -0.08%		0.74%		0.14%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		 -0.77%

		Aug-2008		0.79%		0.95%		0.99%		 -1.65%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		0.52%

		Sep-2008		 -2.19%		 -1.34%		 -0.90%		 -2.35%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		 -2.89%

		Oct-2008		 -4.32%		 -2.36%		 -0.66%		 -3.69%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		 -4.71%

		Nov-2008		6.75%		3.26%		2.71%		2.89%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		0.06%

		Dec-2008		8.36%		3.73%		2.55%		6.21%		7.68%		 -0.56%		7.46%		9.84%		1.06%		3.43%

		Jan-2009		 -2.35%		 -0.88%		 -0.86%		 -3.27%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		0.62%

		Feb-2009		 -1.20%		 -0.38%		 -0.01%		 -2.23%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		 -1.13%

		Mar-2009		0.89%		1.39%		0.88%		2.30%		3.19%		2.95%		3.63%		5.71%		8.76%		1.55%

		Apr-2009		0.67%		0.48%		0.42%		0.90%		12.10%		10.04%		5.55%		8.43%		9.57%		2.47%

		May-2009		1.46%		0.73%		0.16%		3.57%		6.73%		5.34%		4.07%		5.65%		5.59%		2.91%

		Jun-2009		2.00%		0.57%		0.92%		0.41%		2.86%		3.38%		1.44%		1.24%		0.20%		1.62%

		Jul-2009		3.78%		1.61%		1.33%		2.21%		6.09%		5.41%		3.19%		4.61%		7.56%		3.60%

		Aug-2009		1.39%		1.04%		1.03%		1.76%		1.86%		1.24%		2.01%		0.52%		3.61%		1.73%

		Sep-2009		2.01%		1.05%		0.85%		2.14%		5.69%		3.24%		4.90%		3.32%		3.73%		2.25%

		Oct-2009		 -0.67%		0.49%		0.21%		0.47%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		1.35%

		Nov-2009		1.07%		1.29%		1.01%		2.55%		1.01%		0.15%		1.09%		2.22%		6.00%		1.11%

		Dec-2009		 -2.00%		 -1.56%		 -0.92%		 -3.76%		3.28%		4.24%		0.37%		 -0.36%		1.93%		 -0.27%

		Jan-2010		1.91%		1.53%		1.02%		0.41%		1.27%		1.46%		0.38%		0.25%		 -3.60%		1.98%

		Feb-2010		0.55%		0.37%		0.47%		0.07%		0.17%		 -0.17%		1.36%		1.12%		3.10%		0.54%

		Mar-2010		 -0.61%		 -0.12%		0.19%		 -0.76%		3.14%		2.91%		2.48%		4.01%		6.03%		0.73%

		Apr-2010		2.04%		1.04%		0.56%		0.02%		2.34%		1.48%		0.83%		1.57%		1.58%		1.66%

		May-2010		0.49%		0.84%		0.77%		 -1.56%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		 -0.31%

		Jun-2010		2.46%		1.57%		0.91%		1.53%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		1.56%

		Jul-2010		1.47%		1.07%		0.82%		3.40%		3.56%		2.23%		4.06%		5.52%		7.01%		1.58%

		Aug-2010		3.10%		1.29%		1.66%		1.39%		0.04%		0.06%		2.39%		0.68%		 -4.51%		1.47%

		Sep-2010		 -0.00%		0.11%		 -0.22%		2.35%		3.01%		1.78%		1.57%		5.76%		8.92%		0.79%

		Oct-2010		 -0.24%		0.36%		 -0.09%		1.26%		2.58%		1.87%		1.85%		1.28%		3.80%		0.78%

		Nov-2010		 -0.97%		 -0.57%		 -1.08%		 -3.81%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		 -0.57%

		Dec-2010		 -1.04%		 -1.08%		 -0.47%		1.31%		1.81%		1.80%		 -0.45%		3.14%		6.68%		 -0.44%

		Jan-2011		 -0.92%		0.12%		 -0.31%		0.18%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		0.60%

		Feb-2011		0.92%		0.25%		0.18%		0.59%		1.31%		0.10%		0.29%		1.49%		3.43%		0.70%

		Mar-2011		 -0.20%		0.06%		 -0.08%		0.47%		0.32%		 -0.07%		1.19%		2.95%		0.04%		0.15%

		Apr-2011		1.44%		1.27%		0.91%		3.10%		1.55%		0.54%		1.36%		4.73%		2.96%		1.53%

		May-2011		1.35%		1.31%		0.97%		 -0.08%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		1.07%

		Jun-2011		 -0.78%		 -0.29%		 -0.20%		0.08%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		 -0.57%

		Jul-2011		2.25%		1.59%		1.12%		2.06%		1.16%		0.11%		1.85%		1.37%		 -2.03%		1.50%

		Aug-2011		2.90%		1.46%		1.22%		1.27%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		0.19%

		Sep-2011		2.64%		0.73%		0.60%		 -2.31%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		 -0.10%

		Oct-2011		0.68%		0.11%		 -0.10%		1.33%		5.99%		4.35%		4.40%		5.58%		10.93%		0.96%

		Nov-2011		 -1.55%		 -0.09%		 -0.54%		 -1.75%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		 -0.56%

		Dec-2011		2.04%		1.10%		1.52%		0.67%		2.66%		0.71%		1.13%		 -1.47%		1.02%		1.32%

		Jan-2012		2.30%		0.88%		0.99%		1.67%		3.04%		2.89%		1.58%		7.42%		4.48%		1.69%

		Feb-2012		0.56%		 -0.02%		0.36%		 -0.07%		2.38%		0.73%		2.40%		2.86%		4.32%		0.67%

		Mar-2012		 -0.68%		 -0.55%		 -0.15%		 -0.72%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		 -0.16%

		Apr-2012		1.00%		1.11%		0.62%		1.18%		1.05%		0.69%		1.63%		0.96%		 -0.63%		1.12%

		May-2012		0.51%		0.90%		1.04%		 -1.03%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		0.58%

		Jun-2012		0.09%		0.04%		 -0.16%		0.48%		2.11%		1.04%		3.51%		5.58%		4.12%		0.54%

		Jul-2012		2.11%		1.38%		1.36%		1.16%		1.90%		1.59%		3.71%		2.24%		1.39%		1.84%

		Aug-2012		 -0.19%		0.07%		0.24%		0.86%		1.17%		1.28%		1.18%		 -0.11%		2.25%		0.55%

		Sep-2012		0.39%		0.14%		0.40%		1.22%		1.39%		1.17%		1.63%		2.62%		2.58%		0.81%

		Oct-2012		0.65%		0.20%		0.28%		 -0.14%		0.88%		0.11%		0.89%		0.52%		 -1.85%		0.62%

		Nov-2012		 -0.09%		0.16%		0.50%		 -0.01%		0.80%		0.02%		1.18%		1.41%		0.58%		0.35%

		Dec-2012		0.22%		 -0.14%		0.10%		 -0.33%		1.58%		1.08%		0.71%		2.16%		0.91%		0.29%

		Jan-2013		0.05%		 -0.70%		 -0.55%		 -0.91%		1.34%		1.21%		 -1.34%		0.72%		5.18%		 -0.16%

		Feb-2013		0.31%		0.50%		0.61%		 -0.95%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		0.55%

		Mar-2013		0.09%		0.08%		0.52%		 -0.25%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		0.24%

		Apr-2013		0.25%		1.01%		1.10%		1.39%		1.81%		0.59%		2.92%		3.43%		1.93%		1.32%

		May-2013		 -0.18%		 -1.78%		 -1.43%		 -2.97%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		 -1.63%

		Jun-2013		 -0.39%		 -1.55%		 -1.39%		 -1.18%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		 -2.23%

		Jul-2013		0.05%		0.14%		0.40%		1.26%		1.90%		1.25%		1.21%		 -0.56%		5.09%		0.41%

		Aug-2013		 -0.28%		 -0.51%		 -0.38%		 -0.53%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		 -0.61%

		Sep-2013		0.21%		0.95%		0.81%		2.06%		0.99%		0.15%		2.61%		4.40%		3.14%		1.12%

		Oct-2013		0.85%		0.81%		0.90%		0.98%		2.51%		0.86%		2.77%		2.75%		4.60%		1.29%

		Nov-2013		 -1.77%		 -0.37%		 -0.14%		 -0.82%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		 -0.19%

		Dec-2013		 -1.53%		 -0.57%		 -0.54%		 -0.60%		0.54%		0.44%		0.51%		 -0.55%		2.53%		 -0.29%

		Jan-2014		4.77%		1.48%		1.44%		1.06%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		1.46%

		Feb-2014		0.48%		0.53%		0.49%		1.40%		2.02%		0.05%		3.03%		3.92%		4.57%		0.91%

		Mar-2014		0.70%		 -0.17%		0.10%		 -0.07%		0.24%		0.34%		1.37%		2.81%		0.84%		0.08%

		Apr-2014		1.73%		0.84%		0.69%		1.13%		0.63%		0.13%		1.24%		0.89%		0.74%		0.95%

		May-2014		2.21%		1.14%		0.96%		0.59%		0.92%		0.76%		3.10%		2.08%		2.35%		1.27%

		Jun-2014		 -0.03%		0.05%		0.34%		0.73%		0.84%		0.55%		0.36%		1.00%		2.07%		0.32%

		Jul-2014		0.16%		 -0.25%		0.22%		 -0.90%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		 -0.18%

		Aug-2014		1.40%		1.10%		1.22%		0.55%		1.58%		0.24%		0.84%		0.48%		4.00%		1.11%

		Sep-2014		 -0.78%		 -0.68%		 -0.29%		 -2.79%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		 -0.79%

		Oct-2014		0.16%		0.98%		0.73%		0.01%		1.19%		0.61%		1.71%		1.56%		2.44%		0.89%

		Nov-2014		1.51%		0.71%		0.94%		 -0.36%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.57%

		Dec-2014		1.43%		0.09%		0.52%		 -0.69%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		 -0.09%

		Jan-2015		6.58%		2.10%		1.87%		 -0.16%		0.66%		0.20%		0.93%		0.34%		 -3.00%		2.02%

		Feb-2015		 -3.05%		 -0.94%		 -0.59%		 -0.81%		2.41%		1.45%		0.85%		 -1.34%		5.75%		 -0.46%

		Mar-2015		0.61%		0.46%		0.57%		 -0.96%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		0.34%

		Apr-2015		 -2.01%		 -0.36%		 -0.56%		1.06%		1.21%		0.73%		1.63%		2.92%		0.96%		 -0.12%

		May-2015		 -1.28%		 -0.24%		 -0.42%		 -1.79%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		 -0.15%

		Jun-2015		 -2.72%		 -1.09%		 -1.24%		 -0.44%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		 -1.16%

		Jul-2015		2.69%		0.70%		0.99%		0.23%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		0.63%

		Aug-2015		 -0.92%		 -0.14%		 -0.27%		0.12%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		 -0.41%

		Sep-2015		0.77%		0.68%		0.59%		0.51%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		0.16%

		Oct-2015		0.07%		0.02%		0.33%		0.21%		2.75%		0.01%		2.74%		4.53%		8.44%		0.47%

		Nov-2015		 -0.74%		 -0.26%		0.05%		 -1.66%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		 -0.27%

		Dec-2015		 -0.56%		 -0.32%		 -0.27%		0.53%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		 -0.61%

		Jan-2016		4.36%		1.38%		1.46%		0.87%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		0.82%

		Feb-2016		1.86%		0.71%		0.96%		2.23%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		0.44%

		Mar-2016		1.16%		0.92%		0.82%		2.70%		4.44%		3.15%		3.27%		9.06%		6.78%		1.57%

		Apr-2016		0.64%		0.38%		0.17%		1.33%		3.92%		2.34%		1.77%		2.57%		0.39%		0.94%

		May-2016		0.10%		0.03%		0.42%		 -1.34%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		0.10%

		Jun-2016		2.48%		1.80%		1.90%		2.92%		0.92%		 -0.15%		3.37%		5.89%		0.26%		1.72%

		Jul-2016		1.38%		0.63%		0.60%		0.75%		2.70%		1.64%		1.80%		0.60%		3.69%		1.14%

		Aug-2016		0.40%		 -0.11%		 -0.05%		 -0.49%		2.09%		0.70%		1.79%		0.04%		0.14%		0.23%

		Sep-2016		 -0.21%		 -0.06%		 -0.01%		0.55%		0.67%		0.60%		0.40%		2.02%		0.02%		0.08%

		Oct-2016		 -0.35%		 -0.76%		 -0.97%		 -2.78%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		 -0.52%

		Nov-2016		 -1.10%		 -2.37%		 -1.65%		 -3.97%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		 -2.17%

		Dec-2016		0.43%		0.14%		0.27%		 -0.46%		1.85%		1.29%		1.33%		1.87%		1.98%		0.43%

		Jan-2017		0.37%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.49%

		Feb-2017		0.67%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		0.86%

		Mar-2017		 -0.34%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.05%

		Apr-2017		0.62%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		0.88%

		May-2017		0.66%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		0.84%

		Jun-2017		0.44%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		0.11%

		Jul-2017		0.21%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.59%

		Aug-2017		0.12%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		0.88%

		Sep-2017		0.05%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		 -0.29%

		Oct-2017		0.18%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.13%

		Nov-2017		0.04%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		 -0.05%

		Dec-2017		0.29%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		0.52%

		Jan-2018		0.13%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		 -0.74%

		Feb-2018		0.06%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -0.95%

		Mar-2018		0.35%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		0.52%

		Apr-2018		0.12%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		 -0.61%

		May-2018		0.12%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		0.47%

		Jun-2018		0.10%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		 -0.10%

		Jul-2018		0.33%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		0.28%

		Aug-2018		0.23%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		0.49%

		Sep-2018		0.18%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -0.43%

		Oct-2018		 -0.14%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -0.89%

		Nov-2018		 -0.02%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		0.39%

		Dec-2018		2.60%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		1.38%

		Jan-2019		1.18%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		1.63%

		Feb-2019		 -0.38%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		0.19%

		Mar-2019		3.14%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		1.90%

		Apr-2019		 -0.84%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		0.26%

		May-2019		4.02%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		1.60%

		Jun-2019		1.51%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		1.45%

		Jul-2019		0.17%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.35%

		Aug-2019		5.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		2.37%

		Sep-2019		 -1.15%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		 -0.39%

		Oct-2019		0.19%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		0.39%

		Nov-2019		0.31%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		0.00%

		Dec-2019		0.22%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		0.14%

		Jan-2020		1.32%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		2.04%

		Feb-2020		 -0.02%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		1.38%

		Mar-2020		 -0.03%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -3.94%

		Apr-2020		3.73%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		2.95%

		May-2020		1.69%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		1.60%

		Jun-2020		1.88%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		1.44%

		Jul-2020		3.59%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.20%

		Aug-2020		 -1.06%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		 -0.30%

		Sep-2020		 -0.01%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -0.04%

		Oct-2020		0.52%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		 -0.24%

		Nov-2020		3.29%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		1.81%

		Dec-2020		0.80%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		0.61%

		Jan-2021		 -0.37%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		 -0.52%

		Feb-2021		0.75%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		 -1.30%

		Mar-2021		 -0.39%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		 -1.07%

		Apr-2021		0.51%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		0.95%

		May-2021		0.13%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.39%

		Jun-2021		0.49%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		0.92%

		Jul-2021		0.13%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		1.05%

		Aug-2021		0.11%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		 -0.02%

		Sep-2021		 -0.00%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -0.76%

		Oct-2021		 -0.01%		 -0.03%		 -0.26%		 -0.24%		 -0.17%		0.00%		0.02%		 -1.33%		7.01%		 -0.06%

		Nov-2021		0.12%		0.30%		0.71%		 -0.29%		 -0.97%		 -0.46%		 -1.84%		 -2.74%		 -0.69%		0.07%

		Dec-2021		 -0.16%		 -0.26%		 -0.41%		 -0.14%		1.87%		0.83%		1.40%		1.56%		4.48%		0.05%

				BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Return		7.20%		4.04%		4.06%		3.11%		7.06%		4.44%		6.57%		4.12%		10.73%		5.30%

		Std. Dev.		5.49%		3.18%		2.68%		5.24%		9.26%		7.43%		8.56%		12.01%		14.60%		3.72%

		Correl to SP 500		0.03		0.02		-0.01		0.27		0.72		0.64		0.58		0.59		1.00		0.39



Return vs. Correlation to S&P 500

Since 2/28/2005



BGIM US FI	Brandywine US FI







3.1793998893738691E-2	7.1998877561574748E-2	Blbg Barc US Agg	Blbg Barc Glb Agg (Hedged)	[CELLRANGE]



[CELLRANGE]

2.0970394215217122E-2	-1.0372410213544391E-2	4.0362530856887791E-2	4.0602054702360446E-2	Blbg Barc US Agg	Blbg Barc Glb Agg (Hedged)	Blbg Barc Glb Agg	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	[CELLRANGE]
Blbg Barc US HY

[CELLRANGE]
[CELLRANGE]
[CELLRANGE]

0.27008133825579922	0.72315435509363823	0.63873895254064461	0.57683772080999063	0.5907825352473185	3.108995930852898E-2	7.0617880437055414E-2	4.4409099152002307E-2	6.5666331491786467E-2	4.1194001962268967E-2	Blbg Barc Glb Agg	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	eVest Top 20 AUM US Core Plus Composite	

0.38915444292143581	5.3005488881136431E-2	Correlation to S&P 500


Annualized Return



Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Update formulas for return, std. dev. and correl to include additional 3 months of data

chart will update automatically



Avg Correlation Across Universe

				3 Yr								5 Yr								10 Yr

				Firm Name		Product Name		Brandywine Global Investment Management, LLC				Firm Name		Product Name		Brandywine Global Investment Management, LLC				Firm Name		Product Name		Brandywine Global Investment Management, LLC

								US Fixed Income								US Fixed Income								US Fixed Income				SI

								US Fixed Income Composite (SA-GF)								US Fixed Income Composite (SA-GF)								US Fixed Income Composite (SA-GF)				Firm Name		Product Name		Brandywine Global Investment Management, LLC

				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.49				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.45				Seix Investment Advisors LLC		Seix Core Plus		0.21								US Fixed Income

				Sage Advisory Services, Ltd. Co.		Sage ESG Core Plus		0.46				Prudential Financial		Core Plus Bond/Reams Fund		0.41				Barksdale Investment Management		Barksdale Income		0.18								US Fixed Income Composite (SA-GF)

				Prudential Financial		Core Plus Bond/Reams Fund		0.45				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.39				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.17				GW&K Investment Management		Total Return Bond Strategy		0.13

				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.37				Janus Henderson Investors		Core Plus Fixed Income		0.33				Prudential Financial		Core Plus Bond/Reams Fund		0.16				Prudential Financial		Core Plus Bond / PGIM Fund		0.10

				Janus Henderson Investors		Core Plus Fixed Income		0.33				Allspring Global Investments		U.S. Core Plus Bond		0.33				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.15				Janus Henderson Investors		Core Plus Fixed Income		0.09

				Smith Capital Investors. LLC		Smith Capital Investors Total Return		0.32				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.30				BlackRock		Total Return		0.15				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.09

				BlackRock		BlackRock Systematic ESG Bond Fund		0.32				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.30				BlackRock		CoreAlpha Bond Fund		0.15				Victory Capital Management Inc.		INCORE Total Return		0.08

				Allspring Global Investments		U.S. Core Plus Bond		0.30				Principal Global Fixed Income		Core Plus Bond		0.29				Calvert Research and Management		Calvert Bond Strategy		0.15				Payden & Rygel		Core Plus		0.07

				BlackRock		CoreAlpha Bond Fund		0.29				PPM America, Inc.		Core Plus Fixed Income		0.29				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.12				Western Asset Management Company, LLC		WA US Core Plus		0.07

				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.28				Barksdale Investment Management		Barksdale Income		0.28				Janus Henderson Investors		Core Plus Fixed Income		0.11				Segall Bryant & Hamill		Core Plus Fixed Income		0.05

				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.28				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.28				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.11				Calvert Research and Management		Calvert Bond Strategy		0.05

				BNY Mellon Investment Adviser, Inc.		BNY Mellon Core Plus Fund		0.27				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.28				American Century Investments		U.S. Core Plus Fixed Income		0.09				UBS Asset Management		US Core Plus		0.03

				Principal Global Fixed Income		Core Plus Bond		0.27				BlackRock		CoreAlpha Bond Fund		0.28				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.09				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.02

				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.26				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		0.27				Allspring Global Investments		U.S. Enhanced Core Bond		0.08				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.02

				Seix Investment Advisors LLC		Seix Core Plus		0.26				Insight Investment		US Core Plus Fixed Income		0.27				Western Asset Management Company, LLC		WA US Core Plus		0.08				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.01

				MacKay Shields LLC		Core Plus Fixed Income		0.26				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		0.27				Invesco, Ltd		Core Plus		0.07				Victory Capital Management Inc.		USAA Income		-0.01

				Insight Investment		US Core Plus Fixed Income		0.25				MacKay Shields LLC		Core Plus Fixed Income		0.27				Camden Asset Management, L.P.		Camden Bond Strategy		0.07				Morgan Stanley Investment Management		Core Plus Fixed Income		-0.01

				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		0.25				BlackRock		BlackRock Systematic ESG Bond Fund		0.27				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.07				Wellington Management Company LLP		Core Bond Plus		-0.02

				Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		0.25				Macquarie Investment Management		US Core Plus Fixed Income		0.27				Insight Investment		US Core Plus Fixed Income		0.07				DeRoy & Devereaux		Total Return Bond Strategy		-0.02

				Allianz Global Investors		AllianzGI US Core Plus Fixed Income		0.25				Allspring Global Investments		U.S. Enhanced Core Bond		0.26				Barings LLC		Core Plus Total Return		0.07				John Hancock Investments		John Hancock Bond Fund		-0.02

				PPM America, Inc.		Core Plus Fixed Income		0.25				Neuberger Berman Group LLC		Core Plus		0.26				Chartwell Investment Partners		Core Plus Fixed Income		0.07				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		-0.02

				GW&K Investment Management		Enhanced Core Bond Strategy		0.25				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.26				PIMCO		Total Return ESG		0.06				PIMCO		Total Return ESG		-0.03

				Barksdale Investment Management		Barksdale Income		0.24				Pacific Asset Management		Core Plus Bond Strategy		0.26				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.06				Manulife Investment Management		Core Plus Fixed Income		-0.03

				Allspring Global Investments		U.S. Enhanced Core Bond		0.24				Ducenta Squared Asset Management		Core Plus Fixed Income		0.25				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.06				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		-0.03

				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		0.24				Seix Investment Advisors LLC		Seix Core Plus		0.25				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.06				Touchstone Investments		Touchstone Active Bond Fund		-0.04

				Guggenheim Investments		Core Plus Fixed Income		0.24				American Century Investments		U.S. Core Plus Fixed Income		0.25				Barings LLC		Core Plus Fixed Income		0.06				PIMCO		Core Plus - Total Return Full Authority		-0.04

				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.24				Guggenheim Investments		Core Plus Fixed Income		0.25				Segall Bryant & Hamill		Core Plus Fixed Income		0.05				Ducenta Squared Asset Management		Core Plus Fixed Income		-0.04

				MacKay Shields LLC		Core Plus Opportunities		0.24				MacKay Shields LLC		Core Plus Opportunities		0.24				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.05				PIMCO		PIMCO Total Return Collective Trust Class I		-0.05

				Macquarie Investment Management		US Core Plus Fixed Income		0.23				Weitz Investment Management, Inc.		Weitz Core Plus Income		0.24				Prudential Financial		Core Plus Bond / PGIM Fund		0.05				Harbor Capital		Harbor Bond Strategy		-0.08

				Pacific Asset Management		Core Plus Bond Strategy		0.23				GW&K Investment Management		Enhanced Core Bond Strategy		0.24				Longfellow Investment Management Co.		Core Plus		0.05				Putnam Investments		Putnam Core Plus Fixed Income		-0.08

				Weitz Investment Management, Inc.		Weitz Core Plus Income		0.23				Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		0.24				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.05				Conning		Core Plus Fixed Income		-0.09

				Victory Capital Management Inc.		INCORE Total Return		0.23				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		0.24				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.04				Touchstone Investments		Touchstone Impact Bond Fund		-0.09

				BlackRock		Total Return		0.22				BlackRock		Total Return		0.23				Macquarie Investment Management		US Core Plus Fixed Income		0.04

				Neuberger Berman Group LLC		Core Plus		0.22				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.23				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.04

				Ducenta Squared Asset Management		Core Plus Fixed Income		0.22				Putnam Investments		Putnam Core Plus Fixed Income		0.23				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.04

				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		0.22				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.22				T. Rowe Price		US Core Plus Bond Strategy		0.04

				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.22				T. Rowe Price		US Core Plus Bond Strategy		0.22				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.03

				Putnam Investments		Putnam Core Plus Fixed Income		0.22				Longfellow Investment Management Co.		Core Plus		0.22				Baird Advisors		Core Plus Bond		0.03

				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.21				Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		0.22				Principal Global Fixed Income		Core Plus Bond		0.03

				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.21				DWS Group		Total Return Bond		0.22				GW&K Investment Management		Enhanced Core Bond Strategy		0.03

				T. Rowe Price		US Core Plus Bond Strategy		0.21				GW&K Investment Management		Total Return Bond Strategy		0.21				National Investment Services		Core Plus Fixed Income		0.03

				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.21				Invesco, Ltd		Core Plus		0.21				UBS Asset Management		US Core Plus		0.02

				GW&K Investment Management		Total Return Bond Strategy		0.21				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		0.21				Victory Capital Management Inc.		USAA Income		0.02

				Touchstone Investments		Touchstone Active Bond Fund		0.20				T. Rowe Price		US Total Return Bond Strategy		0.21				Stone Harbor Investment Partners LP		Core Plus		0.02

				American Century Investments		U.S. Core Plus Fixed Income		0.20				Manulife Investment Management		Core Plus Fixed Income		0.21				Touchstone Investments		Touchstone Impact Bond Fund		0.02

				Longfellow Investment Management Co.		Core Plus		0.20				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.21				John Hancock Investments		John Hancock Bond Fund		0.02

				Invesco, Ltd		Core Plus		0.20				Touchstone Investments		Touchstone Active Bond Fund		0.21				Neuberger Berman Group LLC		Core Plus		0.02

				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		0.20				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.20				MacKay Shields LLC		Core Plus Opportunities		0.01

				DWS Group		Total Return Bond		0.20				John Hancock Investments		John Hancock Bond Fund		0.20				iM Global Partner		iMGP US Core Plus		0.01

				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		0.19				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.20				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.01

				PIMCO		Total Return ESG		0.19				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.20				Conning		Core Plus Fixed Income		0.01

				Western Asset Management Company, LLC		WA US Core Plus		0.19				Fidelity Investments		Fidelity Total Bond Fund		0.20				Ducenta Squared Asset Management		Core Plus Fixed Income		0.01

				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.19				Victory Capital Management Inc.		INCORE Total Return		0.20				GW&K Investment Management		Total Return Bond Strategy		0.01

				Nationwide Fund Advisors		Nationwide Core Plus Bond Fund		0.19				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.20				Wellington Management Company LLP		Core Bond Plus		0.01

				T. Rowe Price		US Total Return Bond Strategy		0.19				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		0.19				DWS Group		Total Return Bond		0.01

				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.18				Fidelity Institutional Asset Management		Core Plus		0.19				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.01

				John Hancock Investments		John Hancock Bond Fund		0.18				PNC Capital Advisors, LLC		Core Plus Bond		0.19				Pacific Asset Management		Core Plus Bond Strategy		0.01

				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.18				PIMCO		Total Return ESG		0.19				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.01

				Manulife Investment Management		Core Plus Fixed Income		0.18				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.18				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.01

				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.17				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.18				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.01

				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.17				Western Asset Management Company, LLC		WA US Core Plus		0.18				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.00

				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.17				Chartwell Investment Partners		Core Plus Fixed Income		0.18				Fidelity Investments		Fidelity Total Bond Fund		0.00

				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.17				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.18				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.00

				Segall Bryant & Hamill		Core Plus Fixed Income		0.17				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.17				Fidelity Institutional Asset Management		Core Plus		0.00

				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.16				Segall Bryant & Hamill		Core Plus Fixed Income		0.17				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.00

				Harbor Capital		Harbor Bond Strategy		0.16				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.17				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.00

				Fidelity Investments		Fidelity Total Bond Fund		0.16				Wellington Management Company LLP		Core Bond Plus		0.17				Manulife Investment Management		Core Plus Fixed Income		0.00

				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.16				Calvert Research and Management		Calvert Bond Strategy		0.17				MacKay Shields LLC		Core Plus Fixed Income		-0.00

				PNC Capital Advisors, LLC		Core Plus Bond		0.16				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.17				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		-0.00

				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.16				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.17				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		-0.00

				Chartwell Investment Partners		Core Plus Fixed Income		0.16				Nuveen, a TIAA Company		Core Plus		0.17				Payden & Rygel		Core Plus		-0.01

				Fidelity Institutional Asset Management		Core Plus		0.16				Harbor Capital		Harbor Bond Strategy		0.17				PIMCO		Core Plus - Total Return Full Authority		-0.01

				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.16				Baird Advisors		Core Plus Bond		0.16				BlackRock		Customized Core Plus Bond		-0.01

				Income Research & Management		IR+M Core Plus		0.15				National Investment Services		Short Duration High Yield		0.16				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		-0.01

				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.15				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.16				Touchstone Investments		Touchstone Active Bond Fund		-0.02

				Wellington Management Company LLP		Core Bond Plus		0.15				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		0.16				Victory Capital Management Inc.		USAA Intermediate-Term Bond		-0.02

				Barings LLC		Core Plus Total Return		0.15				Barings LLC		Core Plus Total Return		0.16				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		-0.02

				Baird Advisors		Core Plus Bond		0.15				Stone Harbor Investment Partners LP		Core Plus		0.16				Harbor Capital		Harbor Bond Strategy		-0.02

				Calvert Research and Management		Calvert Bond Strategy		0.15				iM Global Partner		iMGP US Core Plus		0.16				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		-0.02

				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.15				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.16				Morgan Stanley Investment Management		Core Plus Fixed Income		-0.03

				BlackRock		Customized Core Plus Bond		0.15				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		0.16				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		-0.03

				Nuveen, a TIAA Company		Core Plus		0.14				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.15				Victory Capital Management Inc.		INCORE Total Return		-0.03

				iM Global Partner		iMGP US Core Plus		0.14				DeRoy & Devereaux		Total Return Bond Strategy		0.15				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		-0.03

				Barings LLC		Core Plus Fixed Income		0.14				Barings LLC		Core Plus Fixed Income		0.15				EARNEST Partners, LLC		Core Plus Fixed Income		-0.03

				PIMCO		PIMCO Active Bond ETF		0.14				BlackRock		Customized Core Plus Bond		0.15				DoubleLine		Core Plus Fixed Income		-0.04

				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.14				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.15				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		-0.04

				Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		0.14				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		0.15				Guggenheim Investments		Core Plus Fixed Income		-0.04

				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		0.14				MetLife Investment Management		Core Plus Fixed Income		0.15				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		-0.04

				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		0.13				PIMCO		PIMCO Active Bond ETF		0.15				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		-0.04

				Prudential Financial		Core Plus Bond / PGIM Fund		0.13				Aegon Asset Management		Aegon US Core Plus		0.14				MetLife Investment Management		Core Plus Fixed Income		-0.04

				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.13				Morgan Stanley Investment Management		Core Plus Fixed Income		0.14				Lord, Abbett & Co. LLC		Core Plus Total Return		-0.05

				Morgan Stanley Investment Management		Core Plus Fixed Income		0.13				Lord, Abbett & Co. LLC		Core Plus Full Discretion		0.14				PIMCO		PIMCO Total Return Collective Trust Class I		-0.05

				Victory Capital Management Inc.		USAA Income		0.13				Payden & Rygel		Core Plus		0.13				GIA Partners, LLC		Core Plus		-0.05

				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		0.13				LM Capital Group, LLC		Active Core Plus Fixed Income		0.13				DeRoy & Devereaux		Total Return Bond Strategy		-0.05

				National Investment Services		Short Duration High Yield		0.12				Lord, Abbett & Co. LLC		Core Plus Total Return		0.13				PPM America, Inc.		Core Plus Fixed Income		-0.05

				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		0.12				Lazard Asset Management LLC		US Core Plus		0.13				Nuveen, a TIAA Company		Core Plus		-0.06

				Stone Harbor Investment Partners LP		Core Plus		0.12				GIA Partners, LLC		Core Plus		0.13				PNC Capital Advisors, LLC		Core Plus Bond		-0.06

				MetLife Investment Management		Core Plus Fixed Income		0.12				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		0.13				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		-0.07

				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.12				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		0.13				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		-0.07

				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.12				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		0.13				LM Capital Group, LLC		Active Core Plus Fixed Income		-0.07

				Payden & Rygel		Core Plus		0.11				Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		0.12				Aegon Asset Management		Aegon US Core Plus		-0.07

				Lazard Asset Management LLC		US Core Plus		0.11				Victory Capital Management Inc.		USAA Income		0.12				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.07

				National Investment Services		Core Plus Fixed Income		0.11				PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		0.11				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		-0.08

				Lord, Abbett & Co. LLC		Core Plus Full Discretion		0.10				Prudential Financial		Core Plus Bond / PGIM Fund		0.11				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		-0.08

				Aegon Asset Management		Aegon US Core Plus		0.10				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.11				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		-0.08

				DeRoy & Devereaux		Total Return Bond Strategy		0.10				Victory Capital Management Inc.		USAA Intermediate-Term Bond		0.11				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		-0.09

				Lord, Abbett & Co. LLC		Core Plus Total Return		0.10				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		0.10				Calamos Investments		Calamos Core Plus Fixed Income Strategy		-0.11

				Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		0.10				National Investment Services		Core Plus Fixed Income		0.10				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		-0.12

				GIA Partners, LLC		Core Plus		0.09				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.10				Lazard Asset Management LLC		US Core Plus		-0.13

				Victory Capital Management Inc.		USAA Intermediate-Term Bond		0.09				PIMCO		Core Plus - Total Return Full Authority		0.09				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		-0.14

				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		0.08				UBS Asset Management		US Core Plus		0.09				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.14

				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		0.08				Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		0.08				Putnam Investments		Putnam Core Plus Fixed Income		-0.14

				PIMCO		Core Plus - Total Return Full Authority		0.08				PIMCO		PIMCO Total Return Collective Trust Class II		0.08				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.15

				Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		0.07				Camden Asset Management, L.P.		Camden Bond Strategy		0.07				Pacific Income Advisers, Inc.		Core Plus		-0.21

				Conning		Core Plus Fixed Income		0.07				Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		0.07

				UBS Asset Management		US Core Plus		0.07				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.07

				LM Capital Group, LLC		Active Core Plus Fixed Income		0.07				Conning		Core Plus Fixed Income		0.06

				PIMCO		PIMCO Total Return Collective Trust Class II		0.06				DoubleLine		Core Plus Fixed Income		0.06

				Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		0.05				PIMCO		PIMCO Total Return Collective Trust Class I		0.05

				PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		0.05				Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		0.05

				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.04				Calamos Investments		Calamos Core Plus Fixed Income Strategy		0.05

				DoubleLine		Core Plus Fixed Income		0.04				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		0.05

				PIMCO		PIMCO Total Return Collective Trust Class I		0.03				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		0.03

				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		0.03				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.01

				Camden Asset Management, L.P.		Camden Bond Strategy		0.02				Touchstone Investments		Touchstone Impact Bond Fund		-0.01

				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		0.02				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.02

				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		0.02				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.02

				Calamos Investments		Calamos Core Plus Fixed Income Strategy		0.01				Pacific Income Advisers, Inc.		Core Plus		-0.02

				Touchstone Investments		Touchstone Impact Bond Fund		-0.03				Capital Group		Core Plus Total Return		-0.05

				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.04				EARNEST Partners, LLC		Core Plus Fixed Income		-0.07

				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.05

				Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		-0.07

				EARNEST Partners, LLC		Core Plus Fixed Income		-0.10

				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.12

				Capital Group		Core Plus Total Return		-0.13

				Pacific Income Advisers, Inc.		Core Plus		-0.14









						3 Yr		5 Yr		10 Yr		SI

				Total eVest Core Plus Universe
Avg Excess Correlation vs. U.S. Agg		0.16		0.17		0.01		0.00



												Performance Data Frequency: Monthly



Instructions: 
eVest ->> Compare>>select full core plus universe for products >>Performance>>Risk & Regression >> correlation matrix: excess returns >> risk index=US AGG; select 3, 5, 10, SI of BGIM US FI

In excel file, DELETE Column C/D that say VT and RM, and DELETE all columns to the right of BGIM US FI. 

In each section (there's a section for 3, 5, 10, SI) delete top row which says BGIM US FI

Next highlight all data (so all 4 sections), filter, select --- only, then delete all those rows, unfilter. Now add each section the tables above. 

Make sure all correlation formulas include all data




Quarterly Return Series

		Date		US Fixed Income		US Core Fixed Income		US Core Plus Fixed Income		Bloomberg Barclays US Aggregate		S&P 500				BGIM US FI Composite		Excess vs. Blbg Barc US Agg		Excess vs. eVest US Core Median Manager		Excess vs. eVest US Core Plus Median Manager		S&P 500

		Dec-2008		10.67%		3.59%		0.37%		4.58%		 -21.94%		Q4 2008		10.67%		6.09%		7.08%		10.30%		-21.94%

		Mar-2020		1.27%		1.74%		 -0.30%		3.15%		 -19.60%		Q1 2020		1.27%		-1.87%		-0.46%		1.57%		-19.60%

		Sep-2002		4.74%		4.64%		3.65%		4.58%		 -17.28%		Q3 2002		4.74%		0.16%		0.10%		1.09%		-17.28%

		Sep-2001		4.93%		4.74%		3.96%		4.61%		 -14.68%		Q3 2001		4.93%		0.32%		0.20%		0.97%		-14.68%

		Sep-2011		7.98%		3.14%		1.97%		3.82%		 -13.87%		Q3 2011		7.98%		4.16%		4.84%		6.01%		-13.87%

		Dec-2018		2.44%		1.35%		0.76%		1.64%		 -13.52%		Q4 2018		2.44%		0.81%		1.10%		1.68%		-13.52%

		Jun-2002		4.31%		3.58%		2.77%		3.69%		 -13.40%		Q2 2002		4.31%		0.62%		0.73%		1.54%		-13.40%

		Mar-2001		3.66%		3.13%		3.19%		3.03%		 -11.86%		Q1 2001		3.66%		0.62%		0.53%		0.46%		-11.86%

		Jun-2010		5.06%		3.36%		2.96%		3.49%		 -11.43%		Q2 2010		5.06%		1.57%		1.70%		2.11%		-11.43%

		Mar-2009		 -2.67%		0.46%		0.90%		0.12%		 -11.01%		Q1 2009		 -2.67%		-2.78%		-3.13%		-3.56%		-11.01%



















































































































































































BGIM US FI Composite	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.106711	1.2737999999999999E-2	4.7389000000000001E-2	4.9331E-2	7.9823000000000005E-2	2.4441999999999998E-2	4.3122000000000001E-2	3.6561999999999997E-2	5.0624000000000002E-2	-2.6675000000000001E-2	Excess vs. Blbg Barc US Agg	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	6.0919000000000001E-2	-1.8744999999999998E-2	1.5700000000000019E-3	3.2159999999999966E-3	4.1615000000000006E-2	8.088999999999999E-3	6.1749999999999999E-3	6.2159999999999958E-3	1.5734000000000005E-2	-2.7837000000000001E-2	Excess vs. eVest US Core Plus Median Manager	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.10301100000000001	1.5705999999999998E-2	1.0865E-2	9.7070000000000004E-3	6.0116000000000003E-2	1.6840999999999998E-2	1.5432000000000001E-2	4.612999999999999E-3	2.1063000000000002E-2	-3.5645999999999997E-2	Excess vs. eVest US Core Median Manager	7.0813000000000001E-2	-4.6250000000000006E-3	9.8900000000000376E-4	1.9749999999999976E-3	4.8418000000000003E-2	1.0970999999999998E-2	7.3020000000000029E-3	5.2619999999999958E-3	1.7009000000000003E-2	-3.1252000000000002E-2	S	&	P 500	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	-0.21943299999999999	-0.19597999999999999	-0.17275799999999999	-0.146782	-0.13868	-0.13519800000000001	-0.13397500000000001	-0.11855400000000001	-0.11425200000000001	-0.11011799999999999	







Instructions: 
This chart is rather stale until we have another -10% quarter in SP 500. 






Duration Contrib
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		US Gov't		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.33		3.31		3.37		3.46		3.11		3.12		2.94		2.95		4.49		4.44		4.28		4.49		2.83		2.83		3.23		3.14		5.47		4.58		4.76		2.98		2.92		3.02		2.23		0.88		0.84		0.80		0.75		0.71		0.65		0.67		0.66		0.72		0.65		0.69		0.64		0.59		0.54		0.69		0.60		0.55		1.46		1.47		2.35		12.24		11.90		11.64		11.85		12.15		12.13		12.20		12.35		10.35		5.68		4.31		3.50		6.39		8.34		11.43		12.18		10.64		10.71		10.21		10.96		10.66		12.66		13.58		14.25		14.07		13.95		14.21		13.96		14.10		7.14		2.86		2.87		3.06		0.00		0.01		0.01		0.00		0.01		1.66		1.66		3.35		3.23		3.26		2.58		1.21		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		Corp IG		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84		7.36		7.17		6.23		5.41		5.41		5.05		4.38		3.00		2.27		1.82		1.50		1.31		1.37		1.27		1.26		1.10		1.16		0.97		0.96

		Corp HY		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.17		0.17		0.16		0.16		0.16		0.15		0.13		0.13		0.12		0.12		0.13		0.13		0.11		0.10		0.06		0.08		0.06		0.05		0.05		0.02		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.01		0.01		0.00		0.00		0.00		0.00		0.13		0.14		0.16		0.17		0.16		0.15		0.18		0.16		0.15		0.14		0.13		0.14		0.14		0.14		0.15		0.00		0.00		0.00		0.00		0.00

		Muni		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.32		0.29		0.27		0.36		0.40		0.43		0.40		0.38		0.50		0.50		0.52		0.48		0.48		0.38		0.37		0.38		0.40		0.45		0.41		0.41		0.43		0.52		0.36		0.34		0.34		0.32		0.32		0.33		0.32		0.33		0.37		0.38		0.42		0.42		0.16		0.15		0.16		0.14		0.13		0.12		0.11		0.11		0.45		0.48		0.47		0.46		0.46		0.46		0.49		0.50		0.52		0.52		0.53		0.51		0.53		0.53		0.54		0.55		0.53		0.51		0.49		0.48		0.44		0.43		0.42		0.44		0.44		0.46		0.48		0.49		0.49		0.51		0.51		0.53		0.56		0.56		0.54		0.53		0.50		0.47		0.43		0.43		0.41		0.35		0.37		0.39		0.43		0.48		0.49		0.48		0.47		0.48		0.10		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00

		MBS		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16		0.15		0.14		0.13		0.12		0.11		0.11		0.09		0.08		0.07		0.07		0.14		0.16		0.16		0.16		0.15		0.15		0.11		0.10		0.10

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34		7.86		7.70		4.08		2.21		2.33		2.26		1.71		1.03		2.16		1.72		1.47		1.31		1.38		1.16		1.08		1.00		2.12		3.51		3.45

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20		6/30/20		7/31/20		8/31/20		9/30/20		10/31/20		11/30/20		12/31/20		1/31/21		2/28/21		3/31/21		4/30/21		5/31/21		6/30/21		7/31/21		8/31/21		9/30/21		10/31/21		11/30/21		12/31/21

		US Treasury & Gov't Related		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.58		3.63		3.66		3.73		3.46		3.52		3.37		3.36		4.88		4.94		4.78		5.01		3.31		3.31		3.62		3.51		5.86		4.98		5.21		3.40		3.34		3.45		2.75		1.23		1.18		1.14		1.06		1.02		0.98		0.99		0.99		1.09		1.03		1.11		1.06		0.75		0.70		0.85		0.74		0.68		1.58		1.58		2.45		12.69		12.38		12.11		12.31		12.62		12.60		12.69		12.86		10.87		6.20		4.84		4.01		6.92		8.87		11.97		12.73		11.17		11.22		10.69		11.44		11.11		13.09		14.00		14.69		14.51		14.41		14.69		14.45		14.60		7.64		3.37		3.40		3.62		0.57		0.55		0.54		0.51		0.48		2.09		2.08		3.77		3.58		3.63		2.98		1.64		0.48		0.51		0.49		0.48		0.49		0.11		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		Corporates		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.35		0.34		0.32		0.33		0.32		0.30		0.28		0.28		0.27		0.27		0.28		0.28		0.25		0.24		0.98		1.06		1.04		1.06		1.27		2.29		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.94		2.97		2.44		2.86		5.90		7.30		7.97		7.50		7.34		6.40		5.57		5.56		5.24		4.54		3.14		2.41		1.96		1.64		1.45		1.52		1.42		1.26		1.10		1.16		0.97		0.96

		Securitized		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16		0.15		0.14		0.13		0.12		0.11		0.11		0.09		0.08		0.07		0.07		0.14		0.16		0.16		0.16		0.15		0.15		0.11		0.10		0.10

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34		7.86		7.70		4.08		2.21		2.33		2.26		1.71		1.03		2.16		1.72		1.47		1.31		1.38		1.16		1.08		1.00		2.12		3.51		3.45

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20		6/30/20		7/31/20		8/31/20		9/30/20		10/31/20		11/30/20		12/31/20		1/31/21		2/28/21		3/31/21		4/30/21		5/31/21		6/30/21		7/31/21		8/31/21		9/30/21		10/31/21		11/30/21		12/31/21

		US Gov't Duration Contrib (LHS)		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.33		3.31		3.37		3.46		3.11		3.12		2.94		2.95		4.49		4.44		4.28		4.49		2.83		2.83		3.23		3.14		5.47		4.58		4.76		2.98		2.92		3.02		2.23		0.88		0.84		0.80		0.75		0.71		0.65		0.67		0.66		0.72		0.65		0.69		0.64		0.59		0.54		0.69		0.60		0.55		1.46		1.47		2.35		12.24		11.90		11.64		11.85		12.15		12.13		12.20		12.35		10.35		5.68		4.31		3.50		6.39		8.34		11.43		12.18		10.64		10.71		10.21		10.96		10.66		12.66		13.58		14.25		14.07		13.95		14.21		13.96		14.10		7.14		2.86		2.87		3.06		0.00		0.01		0.01		0.00		0.01		1.66		1.66		3.35		3.23		3.26		2.58		1.21		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		UST 10 Yr Yield (RHS)		4.22%		4.13%		4.38%		4.48%		4.20%		3.98%		3.92%		4.28%		4.02%		4.33%		4.55%		4.49%		4.39%		4.52%		4.55%		4.85%		5.05%		5.12%		5.14%		4.98%		4.73%		4.63%		4.60%		4.46%		4.70%		4.81%		4.57%		4.65%		4.62%		4.89%		5.03%		4.74%		4.53%		4.59%		4.47%		3.94%		4.03%		3.60%		3.51%		3.41%		3.73%		4.06%		3.97%		3.95%		3.81%		3.83%		3.96%		2.92%		2.21%		2.84%		3.02%		2.67%		3.12%		3.46%		3.54%		3.48%		3.40%		3.31%		3.39%		3.20%		3.84%		3.59%		3.61%		3.83%		3.66%		3.29%		2.93%		2.91%		2.47%		2.51%		2.60%		2.80%		3.30%		3.37%		3.43%		3.47%		3.29%		3.06%		3.16%		2.80%		2.22%		1.92%		2.11%		2.07%		1.88%		1.80%		1.97%		2.21%		1.92%		1.56%		1.65%		1.47%		1.55%		1.63%		1.69%		1.62%		1.76%		1.99%		1.88%		1.85%		1.67%		2.13%		2.49%		2.58%		2.79%		2.61%		2.56%		2.75%		3.03%		2.65%		2.65%		2.72%		2.65%		2.48%		2.53%		2.56%		2.34%		2.49%		2.34%		2.17%		2.17%		1.64%		1.99%		1.92%		2.03%		2.12%		2.35%		2.18%		2.22%		2.04%		2.14%		2.21%		2.27%		1.92%		1.74%		1.77%		1.83%		1.85%		1.47%		1.45%		1.58%		1.60%		1.83%		2.38%		2.45%		2.45%		2.39%		2.39%		2.28%		2.20%		2.31%		2.30%		2.12%		2.33%		2.38%		2.41%		2.41%		2.71%		2.86%		2.74%		2.95%		2.86%		2.86%		2.96%		2.86%		3.06%		3.14%		2.99%		2.69%		2.63%		2.72%		2.41%		2.50%		2.13%		2.01%		2.02%		1.50%		1.67%		1.69%		1.78%		1.92%		1.51%		1.15%		0.67%		0.64%		0.65%		0.66%		0.55%		0.72%		0.69%		0.88%		0.84%		0.93%		1.11%		1.44%		1.74%		1.65%		1.58%		1.45%		1.24%		1.30%		1.52%		101.52%		201.52%		301.52%

		Corp IG Duration Contrib (LHS)		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84		7.36		7.17		6.23		5.41		5.41		5.05		4.38		3.00		2.27		1.82		1.50		1.31		1.37		1.27		1.26		1.10		1.16		0.97		0.96

		Blbg Barc Corp Index OAS (bps) (RHS)		80.81		81.69		77.01		92.75		104.23		86.98		92.99		85.21		86.88		87.82		92.87		95.28		90.39		87.75		84.63		87.72		85.46		89.64		94.39		95.35		94.30		94.06		92.01		88.71		87.69		85.70		84.84		91.64		91.63		90.49		96.92		125.91		145.26		145.05		142.50		192.97		198.50		225.65		247.40		288.76		244.37		235.15		264.81		288.46		303.84		440.84		574.96		606.74		554.82		480.96		504.63		542.51		439.44		351.69		305.93		246.97		231.45		218.48		205.70		206.50		171.76		169.47		172.90		149.59		142.65		186.81		193.23		175.22		186.13		174.67		168.17		170.82		155.73		150.20		139.48		142.13		137.87		146.18		152.96		152.61		207.68		238.43		201.75		243.36		234.14		206.27		181.25		176.25		185.38		208.93		199.17		178.05		171.85		155.62		137.31		147.34		141.39		137.51		136.65		139.11		134.76		132.34		151.86		137.76		139.95		141.35		131.08		125.01		113.60		116.25		109.08		105.96		101.47		101.20		99.40		98.68		101.62		111.68		117.73		123.89		130.72		136.47		123.00		129.23		128.16		133.19		144.93		153.77		163.46		169.16		158.83		154.78		165.39		193.39		196.81		163.07		145.80		148.69		155.77		144.74		135.36		138.29		132.38		128.77		122.69		121.11		115.07		117.78		115.96		113.04		108.81		102.45		110.32		101.12		94.83		97.18		93.23		85.75		95.67		109.12		107.62		114.77		123.07		108.92		113.63		105.94		117.89		137.49		153.13		128.38		120.71		119.45		110.56		128.24		114.51		107.97		120.32		115.04		110.35		104.52		93.09		102.00		122.41		271.78		202.28		174.25		149.9		132.5		129.3		135.7		125.3		104.4		96		97		90		91		88		84		80		86		87		84		87		99		92



		Blbg Barc U.S. Agg Total Dur		4.34		4.22		4.42		4.50		4.33		4.20		4.16		4.39		4.26		4.44		4.58		4.63		4.57		4.55		4.59		4.68		4.72		4.79		4.80		4.72		4.67		4.61		4.52		4.37		4.46		4.58		4.60		4.50		4.49		4.67		4.70		4.63		4.62		4.62		4.55		4.37		4.41		4.23		4.39		4.38		4.46		4.65		4.68		4.78		4.71		4.47		4.71		4.05		3.71		3.76		4.13		3.73		3.96		4.14		4.30		4.31		4.35		4.43		4.41		4.21		4.57		4.48		4.53		4.68		4.72		4.54		4.30		4.13		4.12		4.67		4.59		4.82		4.98		5.04		5.10		5.12		5.08		5.19		5.19		5.18		5.05		4.96		5.08		5.02		4.95		4.86		4.94		5.01		5.07		5.09		5.07		4.96		5.02		4.85		5.02		5.00		5.06		5.20		5.22		5.26		5.22		5.45		5.49		5.51		5.55		5.52		5.49		5.56		5.55		5.52		5.59		5.65		5.63		5.61		5.60		5.62		5.61		5.62		5.57		5.55		5.55		5.37		5.47		5.45		5.47		5.52		5.63		5.61		5.62		5.60		5.64		5.67		5.68		5.44		5.40		5.47		5.51		5.53		5.47		5.47		5.51		5.51		5.59		5.85		5.89		5.95		5.95		6.00		5.96		5.95		6.01		5.99		5.93		5.96		5.96		6.00		5.98		6.07		6.10		6.08		6.05		6.04		6.01		6.02		6.00		6.03		5.99		5.97		5.87		5.86		5.91		5.82		5.89		5.73		5.73		5.71		5.75		5.78		5.81		5.88		5.87		5.85		5.88		5.69		5.72		6.01		6.04		6.09		6.09		6.12		6.12		6.23		6.22		6.09		6.31		6.40		6.39		6.49		6.58		6.57		6.65		6.71		6.74		6.78		6.78



























































































































































































































































































































































































US Gov't Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.328398	3.3124280000000002	3.3690610000000003	3.4622600000000001	3.1050700000000004	3.1201669999999999	2.9433729999999998	2.954952	4.4935330000000002	4.4411589999999999	4.2806379999999997	4.4922029999999999	2.826727	2.8319540000000001	3.232958	3.144698	5.473465	4.5801929999999995	4.7605009999999996	2.9826359999999998	2.9230590000000003	3.0175159999999996	2.2322120000000001	0.87637999999999994	0.84226000000000001	0.79759700000000011	0.74527600000000005	0.70669799999999994	0.65241600000000011	0.66782299999999994	0.65873399999999993	0.71532099999999998	0.651972	0.69095399999999996	0.63991299999999995	0.59211000000000003	0.54186800000000002	0.68868200000000002	0.59997400000000001	0.55133900000000002	1.4617939999999998	1.4683120000000001	2.3453150000000003	12.243200999999999	11.902903999999999	11.642873000000002	11.850512999999999	12.152505	12.131027	12.201909000000001	12.354760000000001	10.352392	5.6844040000000007	4.3149139999999999	3.502364	6.3931019999999998	8.3449540000000013	11.430944999999999	12.181910999999999	10.643229	10.706239	10.205285	10.958161	10.66201	12.658242	13.580461	14.249389000000001	14.072376	13.949827000000001	14.210143	13.962035	14.103441999999999	7.1356760000000001	2.8595820000000001	2.8696739999999998	3.0596800000000002	3.8639999999999998E-3	1.1962E-2	7.3460000000000001E-3	2.0100000000000001E-3	1.0473E-2	1.6639090000000001	1.6550689999999999	3.3532980000000001	3.2285249999999999	3.2569059999999999	2.5847989999999998	1.20922	2.2260000000000001E-3	1.2328E-2	7.8549999999999991E-3	2.1029999999999998E-3	9.8259999999999997E-3	1.047E-2	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	0.21019000000000002	0.22209699999999999	-2.4445329999999998	-3.4764870000000001	-3.3489969999999998	-3.0827339999999999	-2.920509	-2.189314	-0.31743500000000002	-0.30509900000000001	-0.30193499999999995	-0.297184	-0.29542499999999999	-0.41453000000000007	-0.33655600000000002	-0.25279300000000005	0.85188799999999998	2.4442589999999997	2.390876	

Modified Duration Contribution (Yrs)







Corp IG Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.17546500000000001	0.17027100000000001	0.16040199999999999	0.163664	0.16485	0.154025	0.15013000000000001	0.15251000000000001	0.149503	0.15109900000000001	0.152499	0.14943999999999999	0.143924	0.14374400000000001	0.92094100000000001	0.98092000000000001	0.97951100000000002	1.011695	1.2174799999999999	2.269784	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.9290050000000001	2.9620250000000001	2.4378959999999998	2.8543379999999998	5.9007550000000002	7.3010270000000004	7.8356940000000002	7.3606800000000003	7.1726419999999997	6.229552	5.4119149999999996	5.4111690000000001	5.0549249999999999	4.3807470000000004	2.9972590000000001	2.2685010000000001	1.824935	1.4954810000000001	1.310289	1.3740600000000001	1.2674650000000001	1.259131	1.103745	1.158094	0.96533599999999997	0.95685500000000001	Blbg Barc Corp Index OAS (bps) (RHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	80.80810000000001	81.691400000000002	77.014800000000008	92.745999999999995	104.23070000000001	86.983800000000002	92.990200000000002	85.206499999999991	86.879499999999993	87.8185	92.870099999999994	95.280799999999999	90.387	87.747299999999996	84.633099999999999	87.719700000000003	85.456500000000005	89.636400000000009	94.392899999999997	95.352400000000003	94.301900000000003	94.058700000000002	92.005700000000004	88.711799999999997	87.692599999999999	85.695800000000006	84.843100000000007	91.637199999999993	91.630299999999991	90.488599999999991	96.919200000000004	125.9091	145.26089999999999	145.053	142.5042	192.97379999999998	198.49860000000001	225.65390000000002	247.3972	288.75700000000001	244.36539999999999	235.14499999999998	264.81139999999999	288.46220000000005	303.84280000000001	440.84359999999998	574.96159999999998	606.7373	554.82120000000009	480.96089999999998	504.62559999999996	542.50819999999999	439.44460000000004	351.68620000000004	305.92869999999999	246.97480000000002	231.45429999999999	218.47699999999998	205.6995	206.49579999999997	171.75569999999999	169.47200000000001	172.90019999999998	149.59379999999999	142.65300000000002	186.8115	193.23090000000002	175.2244	186.12989999999999	174.66970000000001	168.16919999999999	170.81710000000001	155.72659999999999	150.1952	139.48220000000001	142.1327	137.8717	146.18350000000001	152.96279999999999	152.60590000000002	207.67769999999999	238.42660000000001	201.75200000000001	243.36320000000003	234.1438	206.26989999999998	181.25239999999999	176.2543	185.38149999999999	208.92749999999998	199.16559999999998	178.04670000000002	171.85359999999997	155.6216	137.30840000000001	147.3409	141.38990000000001	137.5085	136.64849999999998	139.11199999999999	134.7628	132.3449	151.8571	137.76329999999999	139.95409999999998	141.35059999999999	131.07589999999999	125.0097	113.60459999999999	116.24950000000001	109.0787	105.958	101.46520000000001	101.20050000000001	99.401399999999995	98.67519999999999	101.62050000000001	111.68249999999999	117.73469999999999	123.89110000000001	130.71600000000001	136.46889999999999	123.0016	129.2319	128.1592	133.19030000000001	144.9316	153.76660000000001	163.46180000000001	169.16409999999999	158.82980000000001	154.779	165.392	193.39170000000001	196.81120000000001	163.06530000000001	145.80199999999999	148.69370000000001	155.76729999999998	144.7406	135.3562	138.2894	132.38050000000001	128.77070000000001	122.68589999999999	121.1092	115.07419999999999	117.78450000000001	115.96249999999999	113.04050000000001	108.8061	102.4496	110.3159	101.121	94.829099999999997	97.181600000000003	93.2333	85.748100000000008	95.665400000000005	109.1224	107.62039999999999	114.7723	123.06889999999999	108.9226	113.63019999999999	105.93980000000001	117.8852	137.4923	153.13129999999998	128.3768	120.7058	119.45010000000001	110.55679999999998	128.23609999999999	114.5134	107.96619999999999	120.32210000000001	115.036	110.3523	104.52170000000001	93.088099999999997	102.00309999999999	122.4113	271.78339999999997	202.2808	174.24799999999999	149.88499999999999	132.52610000000001	129.3407	135.6628	125.30159999999999	104.44420000000001	95.937700000000007	96.6	89.8	90.5	88	83.5	80.3	86	87	84	87	99	92	

Mod. Dur Contrib (Yrs)





OAS (bps)









Securitized	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0.25	0.27	0.38	0.22	0.16	0.19	0.87	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	9.7189999999999999E-2	8.8317999999999994E-2	0.16014100000000001	0.15204799999999999	0.13636599999999999	0.127891	0.119022	0.114539	0.109301	8.7036000000000002E-2	7.7577999999999994E-2	6.7731E-2	6.5095E-2	0.13741500000000001	0.161768	0.15692300000000001	0.15878300000000001	0.15341399999999999	0.14666599999999999	0.1096	0.10439	9.8770999999999998E-2	Corporates	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.34940300000000002	0.33964	0.32358299999999995	0.32718599999999998	0.32206699999999999	0.300402	0.27783400000000003	0.28132299999999999	0.26793400000000001	0.27337400000000001	0.28184399999999998	0.27965799999999996	0.25300099999999998	0.24065700000000001	0.97793200000000002	1.0567880000000001	1.041191	1.0647629999999999	1.2670319999999999	2.2899620000000001	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.935168	2.9680360000000001	2.4419329999999997	2.8580579999999998	5.9046080000000005	7.304074	7.9700660000000001	7.4975880000000004	7.337574	6.3978099999999998	5.5670019999999996	5.5645340000000001	5.235271	4.5407820000000001	3.1429879999999999	2.4088000000000003	1.958256	1.6352800000000001	1.4493390000000002	1.518481	1.417719	1.259131	1.103745	1.158094	0.96533599999999997	0.95685500000000001	US Treasury 	&	 Gov't Related	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.5820650000000001	3.6306060000000002	3.6627340000000004	3.7347480000000002	3.4624330000000003	3.5220029999999998	3.3745349999999998	3.355413	4.877256	4.9415290000000001	4.7841049999999994	5.0086180000000002	3.3064239999999998	3.3148599999999999	3.6160380000000001	3.511282	5.8551099999999998	4.9806249999999999	5.2112169999999995	3.3971089999999999	3.3377170000000005	3.4494099999999994	2.7480530000000001	1.232558	1.1776599999999999	1.1402400000000001	1.0630660000000001	1.021811	0.98033400000000004	0.98680099999999993	0.99188699999999996	1.089466	1.0280860000000001	1.1134869999999999	1.0582319999999998	0.75059500000000001	0.69518400000000002	0.84560500000000005	0.73624800000000001	0.67673800000000006	1.5846879999999999	1.579353	2.4522270000000002	12.691198	12.382484999999999	12.108619000000001	12.307677999999999	12.615974	12.595735999999999	12.690564	12.859646000000001	10.874787	6.2043780000000011	4.8432750000000002	4.0114479999999997	6.9195000000000002	8.8736240000000013	11.969863	12.728873999999999	11.170325	11.218491	10.690367	11.441762000000001	11.106073	13.088666999999999	13.995887999999999	14.687998	14.508401000000001	14.409567000000001	14.691320000000001	14.454344000000001	14.597545	7.6423579999999998	3.3687800000000001	3.4005570000000001	3.6246490000000002	0.56754700000000002	0.547817	0.53960199999999992	0.50641399999999992	0.477769	2.0925020000000001	2.082554	3.766632	3.578722	3.6274819999999997	2.9775109999999998	1.6383000000000001	0.48026800000000003	0.50696200000000002	0.48919600000000002	0.47563	0.488701	0.11107300000000001	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	0.21019000000000002	0.22209699999999999	-2.4445329999999998	-3.4764870000000001	-3.3489969999999998	-3.0827339999999999	-2.920509	-2.189314	-0.31743500000000002	-0.30509900000000001	-0.30193499999999995	-0.297184	-0.29542499999999999	-0.41453000000000007	-0.33655600000000002	-0.25279300000000005	0.85188799999999998	2.4442589999999997	2.390876	BGIM US FI Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	1.1200000000000001	1.27	7.3699999999999992	2.8600000000000003	2.83	2.57	2.4900000000000002	2.38	2.4	2.23	2.16	2.21	2.13	1.9700000000000002	1.8900000000000001	2.38	2.25	7.8	8.3800000000000008	8.4	8.33	8.36	8.64	8.65	8.51	8.0000000000000018	8.08	7.16	7.0299999999999994	6.77	4.66	6.57	6.83	6.92	6.919999999999999	4.74	5.15	5.08	5.49	5.4	5.6499999999999995	5.87	5.73	5.77	5.99	6.2099999999999991	7.12	6.71	7.8000000000000007	7.5700000000000012	8.9099999999999984	8.48	8.629999999999999	8.66	8.4400000000000013	8.91	9.08	9	8.5400000000000009	8.24	8.1900000000000013	8.8378340000000009	8.7560469999999988	8.5999619999999997	8.695843	8.5823390000000011	8.8557869999999994	8.7821700000000007	8.8594590000000011	8.0836009999999998	7.8464200000000002	9.2170319999999997	9.0721030000000003	8.853311999999999	8.6983409999999992	6.0421990000000001	6.1133360000000003	6.2312969999999996	6.0589469999999999	8.4664979999999996	7.5155060000000002	8.1450879999999994	6.8506489999999998	6.7990020000000007	7.355086	6.9754909999999999	5.5913110000000001	5.3889200000000006	5.4329110000000007	4.9400430000000002	4.8584320000000005	4.8531300000000002	4.5571279999999996	4.6900240000000002	4.2307170000000003	3.2554410000000003	3.5576350000000003	3.3256209999999999	1.92889	1.792643	1.9072360000000002	1.6754980000000002	1.3772190000000002	2.284599	2.1791549999999997	3.049728	13.342112	12.979642999999999	12.342403000000001	12.531127	12.83653	12.979147999999999	13.058115000000001	13.215759000000002	11.237159	6.5537810000000007	5.1829150000000004	4.3350309999999999	7.2466860000000004	9.1956910000000018	12.270265	13.006708	11.451648	11.486425000000001	10.963741000000001	11.723606	11.385731	13.341667999999999	14.236545	15.665929999999999	15.565189	15.450758	15.756083	15.721376000000001	16.887506999999999	11.014768999999999	6.8745880000000001	7.0733549999999994	7.3865189999999998	4.1650559999999999	4.1791780000000003	3.6742979999999998	3.4175580000000001	3.278432	4.4827069999999996	4.4861710000000006	5.0535920000000001	4.8133319999999999	4.8772979999999997	4.29765	3.0031340000000002	1.388317	1.431298	1.322994	1.298664	1.2702629999999999	0.91034899999999996	0.67017199999999999	0.53287099999999998	1.2160849999999999	0.50278899999999993	0.51266400000000001	0.488367	0.51472000000000007	0.52546399999999993	0.52015800000000001	2.5059610000000001	6.5198099999999997	10.852511999999999	10.996290999999999	9.1739339999999991	12.104395	9.2616180000000004	12.562132999999999	10.242277	6.8843189999999996	10.063162999999999	4.9297779999999998	3.9224370000000004	4.0200019999999999	4.0396020000000004	4.2150210000000001	3.6296839999999997	6.7043450000000009	7.515555	8.3409839999999988	7.859826	7.6960369999999996	4.0811679999999999	2.2095369999999996	2.3300760000000005	2.261838	1.707309	1.0312519999999998	2.1590960000000003	1.7182519999999999	1.4707600000000001	1.313923	1.3799789999999998	1.161972	1.0759889999999999	0.99761799999999989	2.1195819999999999	3.5139849999999995	3.4465020000000002	Blbg Barc U.S. Agg Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	4.3390247142109297	4.22209692014171	4.4209741839881902	4.5022847286843497	4.3291847104532701	4.19589146565019	4.1603329378317104	4.39343606649087	4.2615504876189503	4.4430290643255397	4.5823137070951301	4.6314728616407397	4.5693727866368903	4.5465385976783503	4.5855357231077196	4.6791236221594597	4.7238577006659304	4.7888749507822501	4.7961008989783904	4.7215573522508496	4.66503884721722	4.6107565781258204	4.5249220869288704	4.3688906415193598	4.4630619306315999	4.5822061124398203	4.59876394064203	4.5000938831141299	4.4910245742271799	4.6730433023422	4.7042624779690598	4.6302660241637099	4.6180161599689296	4.6179917114081199	4.5495130528122001	4.3705411198304196	4.4062457877316303	4.2271353164920002	4.3912912387673497	4.37728381191077	4.4620162199001197	4.6496508642072198	4.6825760260965996	4.78477418411053	4.7082705391525996	4.4668248259767598	4.7081947175171104	4.0505607523688596	3.7064203718262201	3.76375788960521	4.1291813936169603	3.7335583366358098	3.9622681775086099	4.14067971879168	4.2984253848301996	4.3088169730114103	4.3513057316948602	4.4333344704892896	4.4115289365919699	4.2135233826290204	4.57128819402182	4.4753753165986199	4.5272462389969998	4.6812993098580096	4.7156595786452904	4.5428255205794601	4.2992148594599104	4.1300534015204704	4.1156309934395399	4.6698224708340001	4.5857446860542703	4.8239126082580004	4.9792434004192296	5.0443682033085002	5.1006117914490101	5.1186523556394299	5.07985503139854	5.1894030822540103	5.1923836848005402	5.1762241527425399	5.0536833324523203	4.9553202158013603	5.0801969191224501	5.0165749016502001	4.9539039325868304	4.8564332829372701	4.9429675363598298	5.0084314088383	5.07121273668937	5.0917588054245098	5.0678446659688898	4.9646828750443204	5.0227671498406599	4.8454769643025397	5.0197046849457596	5.0011289253210904	5.0602309738811702	5.1998489878154697	5.2232281023898599	5.2608131296572598	5.2217224833432896	5.4454753788714196	5.4910872003503597	5.5130046454140302	5.5512983563243399	5.5172042276450401	5.4937659729342601	5.5584879624244303	5.5470873145152897	5.5249443942537804	5.5944543559637498	5.6528734579733202	5.6343038347960404	5.6080124189274096	5.6037308621493498	5.6249637433060702	5.6060217005611896	5.6169611320230501	5.5744709441196303	5.5537695523180997	5.5525708519632904	5.37026440684037	5.4655933786330104	5.4451447814242098	5.4690339616830199	5.52469405423789	5.6268308392837696	5.60625712870503	5.6155301970577298	5.5961752215586102	5.6391978357238797	5.6705887698400703	5.67573964270278	5.4358162905779102	5.3996145924932	5.46968809796941	5.5050448549680198	5.5267799956342101	5.4739938661628802	5.4693326093739101	5.5103135285088003	5.5083496365684699	5.5884378196415696	5.8460309003415603	5.8922523568415199	5.9504200000000003	5.9494819999999997	5.9965190000000002	5.9639620000000004	5.9522060000000003	6.0133289999999997	5.994262	5.9342810000000004	5.9649900000000002	5.9587190000000003	5.9999169999999999	5.9807980000000001	6.0740239999999996	6.0990339999999996	6.0812609999999996	6.0531980000000001	6.0356719999999999	6.0117000000000003	6.0214249999999998	5.9977739999999997	6.028168	5.9923979999999997	5.9685249999999996	5.8690850000000001	5.86327	5.9148540000000001	5.8208869999999999	5.8875190000000002	5.7263400000000004	5.7300250000000004	5.7143280000000001	5.7469239999999999	5.7756850000000002	5.8078409999999998	5.8759709999999998	5.8684649999999996	5.8474110000000001	5.8830280000000004	5.6874140000000004	5.7212839999999998	6.0092340000000002	6.0389280000000003	6.0900699999999999	6.0876609999999998	6.1203390000000004	6.1234789999999997	6.2281050000000002	6.2174370000000003	6.09	6.31	6.4	6.39	6.49	6.58	6.57	6.65	6.71	6.74	6.78	6.78	

Modified Duration Contribution (Yrs)









Instructions: 
Update rows 3-7 with 3 months more of data from historical rep acct spread sheet (duration by sector) --> 8806 is rep. 

Everything else is formulas except for row 18 (which we have from tab 1), row 20 which i would ask IPA for; and row 22 which I'd ask IPA for as well since Barclays LIVE is going away

Update each chart through most recent data point





Top 20 Correlation Matrix



				BGIM 
US FI		Alliance Bernstein		Amundi Pioneer		Baird		BlackRock		Columbia		Federated Hermes		Fidelity		Goldman Sachs		JPM		John Hancock		Loomis Sayles		Macquarie		Manulife		MFS		PGIM		PIMCO		TCW		Voya		Wellington		WAMCO

		Alliance Bernstein		0.07		1.00		0.95		0.91		0.90		0.90		0.78		0.89		0.81		0.88		0.90		0.72		0.84		0.90		0.92		0.89		0.72		0.80		0.95		0.90		0.77

		Amundi Pioneer		0.17		0.95		1.00		0.96		0.96		0.95		0.87		0.95		0.88		0.91		0.96		0.79		0.91		0.96		0.97		0.93		0.70		0.87		0.97		0.94		0.85

		Baird Advisors		0.16		0.91		0.96		1.00		0.96		0.93		0.89		0.95		0.91		0.87		0.96		0.82		0.93		0.96		0.97		0.91		0.69		0.85		0.96		0.95		0.87

		Blackrock		0.23		0.90		0.96		0.96		1.00		0.95		0.89		0.94		0.89		0.88		0.95		0.81		0.93		0.95		0.96		0.90		0.66		0.85		0.95		0.92		0.86

		Columbia Mgmt		0.28		0.90		0.95		0.93		0.95		1.00		0.86		0.92		0.87		0.88		0.92		0.79		0.90		0.92		0.94		0.87		0.65		0.89		0.93		0.91		0.82

		Federated Hermes		0.23		0.78		0.87		0.89		0.89		0.86		1.00		0.95		0.80		0.81		0.91		0.88		0.92		0.91		0.87		0.76		0.67		0.80		0.83		0.91		0.82

		Fidelity		0.19		0.89		0.95		0.95		0.94		0.92		0.95		1.00		0.89		0.88		0.97		0.88		0.96		0.97		0.95		0.89		0.73		0.85		0.93		0.96		0.88

		Goldman Sachs		0.21		0.81		0.88		0.91		0.89		0.87		0.80		0.89		1.00		0.74		0.89		0.81		0.91		0.89		0.91		0.89		0.64		0.84		0.88		0.91		0.90

		JPM		0.17		0.88		0.91		0.87		0.88		0.88		0.81		0.88		0.74		1.00		0.91		0.75		0.85		0.91		0.91		0.87		0.76		0.76		0.92		0.84		0.74

		John Hancock		0.20		0.90		0.96		0.96		0.95		0.92		0.91		0.97		0.89		0.91		1.00		0.87		0.96		1.00		0.97		0.92		0.74		0.84		0.95		0.95		0.88

		Loomis, Sayles		0.30		0.72		0.79		0.82		0.81		0.79		0.88		0.88		0.81		0.75		0.87		1.00		0.91		0.87		0.81		0.74		0.68		0.78		0.79		0.87		0.81

		Macquarie		0.27		0.84		0.91		0.93		0.93		0.90		0.92		0.96		0.91		0.85		0.96		0.91		1.00		0.96		0.94		0.88		0.73		0.85		0.92		0.93		0.90

		Manulife		0.21		0.90		0.96		0.96		0.95		0.92		0.91		0.97		0.89		0.91		1.00		0.87		0.96		1.00		0.97		0.92		0.74		0.84		0.95		0.96		0.88

		MFS		0.18		0.92		0.97		0.97		0.96		0.94		0.87		0.95		0.91		0.91		0.97		0.81		0.94		0.97		1.00		0.95		0.67		0.83		0.97		0.95		0.89

		PGIM		0.10		0.89		0.93		0.91		0.90		0.87		0.76		0.89		0.89		0.87		0.92		0.74		0.88		0.92		0.95		1.00		0.66		0.74		0.95		0.88		0.90

		PIMCO		0.09		0.72		0.70		0.69		0.66		0.65		0.67		0.73		0.64		0.76		0.74		0.68		0.73		0.74		0.67		0.66		1.00		0.68		0.74		0.70		0.59

		TCW		0.39		0.80		0.87		0.85		0.85		0.89		0.80		0.85		0.84		0.76		0.84		0.78		0.85		0.84		0.83		0.74		0.68		1.00		0.83		0.84		0.74

		Voya		0.18		0.95		0.97		0.96		0.95		0.93		0.83		0.93		0.88		0.92		0.95		0.79		0.92		0.95		0.97		0.95		0.74		0.83		1.00		0.92		0.87

		Wellington		0.17		0.90		0.94		0.95		0.92		0.91		0.91		0.96		0.91		0.84		0.95		0.87		0.93		0.96		0.95		0.88		0.70		0.84		0.92		1.00		0.89

		WAMCO		0.18		0.77		0.85		0.87		0.86		0.82		0.82		0.88		0.90		0.74		0.88		0.81		0.90		0.88		0.89		0.90		0.59		0.74		0.87		0.89		1.00



Instructions: 
eVest ->> Compare>> select just the top 20 composite products and BGIM US FI(ive made a custom universe under our firm so we can quickly grab them until we have to update the composite with new AUM at year end) >> Performance>>Risk & Regression >> correlation matrix: excess returns >> risk index=US AGG; select 5 yr

Delete columns B, C, and D (Product name, VT, RM)

Delete rows 2 and 3

Delete row with BGIM US FI

Condense Names





UMC_DMC





														

api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		Date		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				Mar-2005		-1.58%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%		 -0.51%		 -1.21%		 -2.91%		 -2.36%		 -3.80%		 -0.63%

				Apr-2005		0.99%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%		1.35%		1.31%		 -0.97%		1.29%		 -0.06%		1.10%

				May-2005		0.90%		3.18%		6.55%		0.53%		0.05%		3.48%		1.08%		 -1.34%		1.78%		2.69%		 -0.01%		1.03%

				Jun-2005		0.35%		0.14%		3.86%		1.84%		1.33%		3.40%		0.55%		 -0.45%		1.96%		1.90%		2.37%		0.70%

				Jul-2005		-0.46%		3.72%		6.34%		3.67%		3.07%		6.99%		 -0.91%		 -0.80%		1.75%		 -0.08%		0.60%		 -0.53%

				Aug-2005		0.89%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%		1.28%		1.65%		0.19%		1.86%		1.44%		1.17%

				Sep-2005		-0.49%		0.81%		0.31%		5.14%		4.45%		9.31%		 -1.03%		 -1.59%		 -1.00%		1.75%		0.71%		 -0.92%

				Oct-2005		-0.29%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%		 -0.79%		 -1.49%		 -0.70%		 -1.72%		 -1.82%		 -0.74%

				Nov-2005		0.44%		3.78%		4.85%		3.34%		2.45%		8.27%		0.44%		 -0.71%		0.52%		1.65%		1.96%		0.46%

				Dec-2005		0.62%		0.03%		 -0.46%		4.80%		4.65%		5.91%		0.95%		0.99%		0.86%		1.63%		1.28%		0.95%

				Jan-2006		0.18%		2.65%		8.97%		6.96%		6.14%		11.17%		0.01%		1.26%		1.60%		1.30%		4.54%		0.25%

				Feb-2006		0.28%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%		0.33%		 -0.35%		0.67%		2.08%		1.38%		0.42%

				Mar-2006		-0.14%		1.24%		4.85%		2.86%		3.30%		0.88%		 -0.98%		 -0.99%		0.60%		 -1.62%		 -1.54%		 -0.83%

				Apr-2006		0.07%		1.34%		 -0.02%		5.09%		4.78%		7.12%		 -0.18%		1.89%		0.62%		 -0.04%		2.74%		 -0.06%

				May-2006		-0.27%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%		 -0.11%		1.29%		 -0.01%		 -1.82%		 -4.54%		 -0.10%

				Jun-2006		0.43%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%		0.21%		 -0.79%		 -0.35%		 -0.37%		 -2.60%		0.18%

				Jul-2006		1.66%		0.62%		 -3.25%		1.00%		0.99%		1.41%		1.35%		1.00%		0.98%		3.12%		4.22%		1.38%

				Aug-2006		2.68%		2.38%		2.96%		2.80%		2.75%		2.55%		1.53%		1.16%		1.62%		2.57%		1.16%		1.52%

				Sep-2006		1.39%		2.58%		0.83%		0.04%		0.15%		0.83%		0.88%		 -0.01%		1.42%		0.59%		 -0.74%		0.90%

				Oct-2006		0.69%		3.26%		5.76%		4.06%		3.89%		4.75%		0.66%		0.97%		1.36%		1.96%		4.67%		0.78%

				Nov-2006		1.93%		1.90%		2.63%		3.60%		2.99%		7.43%		1.16%		2.44%		1.68%		1.19%		3.22%		1.24%

				Dec-2006		-1.78%		1.40%		0.33%		3.11%		3.14%		4.50%		 -0.58%		 -1.33%		1.10%		0.62%		2.24%		 -0.30%

				Jan-2007		-0.58%		1.51%		1.67%		0.36%		0.68%		 -1.06%		 -0.04%		 -0.98%		1.12%		 -0.16%		 -0.80%		0.07%

				Feb-2007		2.54%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%		1.54%		2.06%		1.40%		1.66%		1.38%		1.60%

				Mar-2007		-0.70%		1.12%		1.07%		2.77%		2.55%		3.97%		0.00%		0.24%		0.11%		0.92%		3.08%		0.05%

				Apr-2007		0.70%		4.43%		1.80%		4.56%		4.44%		4.74%		0.54%		1.13%		1.30%		0.76%		3.01%		0.61%

				May-2007		-1.26%		3.49%		4.10%		2.63%		1.75%		4.85%		 -0.76%		 -1.56%		0.75%		 -0.39%		2.00%		 -0.66%

				Jun-2007		-0.75%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%		 -0.30%		 -0.44%		 -1.80%		 -1.90%		 -0.16%		 -0.40%

				Jul-2007		1.16%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%		0.83%		2.03%		 -3.54%		 -1.06%		0.91%		0.55%

				Aug-2007		1.69%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%		1.23%		1.23%		1.36%		1.07%		 -1.67%		0.97%

				Sep-2007		1.07%		3.74%		1.72%		6.60%		5.35%		11.04%		0.76%		2.24%		2.62%		2.38%		6.08%		1.07%

				Oct-2007		0.99%		1.59%		2.87%		5.57%		3.93%		11.15%		0.90%		1.63%		0.60%		2.45%		4.32%		0.73%

				Nov-2007		2.55%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%		1.80%		1.91%		 -2.17%		 -0.26%		 -1.31%		1.32%

				Dec-2007		0.71%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%		0.28%		 -0.30%		0.29%		0.61%		0.22%		0.18%

				Jan-2008		1.26%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%		1.68%		2.78%		 -1.33%		0.77%		1.55%		1.46%

				Feb-2008		-0.12%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%		0.14%		1.67%		 -1.36%		 -0.11%		1.57%		 -0.32%

				Mar-2008		0.49%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%		0.34%		2.04%		 -0.34%		 -0.05%		 -0.88%		 -0.46%

				Apr-2008		0.19%		4.87%		4.19%		6.05%		5.43%		8.12%		 -0.21%		 -1.91%		4.31%		0.95%		1.39%		0.43%

				May-2008		-1.51%		1.30%		4.59%		1.58%		0.97%		1.86%		 -0.73%		 -1.11%		0.36%		0.12%		0.61%		 -0.54%

				Jun-2008		0.02%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%		 -0.08%		0.09%		 -2.80%		 -1.96%		 -1.29%		 -0.56%

				Jul-2008		0.01%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%		 -0.08%		0.14%		 -1.33%		1.03%		6.17%		 -0.77%

				Aug-2008		0.79%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%		0.95%		 -1.65%		0.35%		0.74%		 -3.48%		0.52%

				Sep-2008		-2.19%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%		 -1.34%		 -2.35%		 -7.98%		 -6.68%		 -5.38%		 -2.89%

				Oct-2008		-4.32%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%		 -2.36%		 -3.69%		 -15.91%		 -16.03%		 -14.07%		 -4.71%

				Nov-2008		6.75%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%		3.26%		2.89%		 -9.31%		2.96%		0.60%		0.06%

				Dec-2008		8.36%		1.06%		5.80%		5.70%		6.01%		7.80%		3.73%		6.21%		7.68%		7.46%		9.84%		3.43%

				Jan-2009		-2.35%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%		 -0.88%		 -3.27%		5.99%		1.33%		 -5.96%		0.62%

				Feb-2009		-1.20%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%		 -0.38%		 -2.23%		 -3.10%		 -1.11%		 -5.30%		 -1.13%

				Mar-2009		0.89%		8.76%		8.93%		8.03%		6.34%		14.37%		1.39%		2.30%		3.19%		3.63%		5.71%		1.55%

				Apr-2009		0.67%		9.57%		15.46%		13.63%		12.80%		16.64%		0.48%		0.90%		12.10%		5.55%		8.43%		2.47%

				May-2009		1.46%		5.59%		3.01%		13.54%		11.83%		17.09%		0.73%		3.57%		6.73%		4.07%		5.65%		2.91%

				Jun-2009		2.00%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%		0.57%		0.41%		2.86%		1.44%		1.24%		1.62%

				Jul-2009		3.78%		7.56%		9.63%		9.78%		9.13%		11.24%		1.61%		2.21%		6.09%		3.19%		4.61%		3.60%

				Aug-2009		1.39%		3.61%		2.87%		3.70%		5.44%		 -0.36%		1.04%		1.76%		1.86%		2.01%		0.52%		1.73%

				Sep-2009		2.01%		3.73%		5.77%		5.14%		3.83%		9.08%		1.05%		2.14%		5.69%		4.90%		3.32%		2.25%

				Oct-2009		-0.67%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%		0.49%		0.47%		1.79%		0.15%		0.96%		1.35%

				Nov-2009		1.07%		6.00%		3.14%		2.87%		2.00%		4.30%		1.29%		2.55%		1.01%		1.09%		2.22%		1.11%

				Dec-2009		-2.00%		1.93%		8.05%		2.11%		1.44%		3.95%		 -1.56%		 -3.76%		3.28%		0.37%		 -0.36%		 -0.27%

				Jan-2010		1.91%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%		1.53%		0.41%		1.27%		0.38%		0.25%		1.98%

				Feb-2010		0.55%		3.10%		4.50%		0.00%		 -0.69%		0.35%		0.37%		0.07%		0.17%		1.36%		1.12%		0.54%

				Mar-2010		-0.61%		6.03%		8.14%		6.80%		6.24%		8.07%		 -0.12%		 -0.76%		3.14%		2.48%		4.01%		0.73%

				Apr-2010		2.04%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%		1.04%		0.02%		2.34%		0.83%		1.57%		1.65%

				May-2010		0.49%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%		0.84%		 -1.56%		 -3.59%		 -1.50%		 -4.34%		 -0.31%

				Jun-2010		2.46%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%		1.57%		1.53%		1.24%		1.94%		0.89%		1.57%

				Jul-2010		1.47%		7.01%		6.87%		9.03%		9.48%		8.33%		1.07%		3.40%		3.56%		4.06%		5.52%		1.58%

				Aug-2010		3.10%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%		1.29%		1.39%		0.04%		2.39%		0.68%		1.47%

				Sep-2010		-0.00%		8.92%		12.46%		9.95%		9.80%		11.11%		0.11%		2.35%		3.01%		1.57%		5.76%		0.79%

				Oct-2010		-0.24%		3.80%		4.09%		3.41%		3.61%		2.90%		0.36%		1.26%		2.58%		1.85%		1.28%		0.78%

				Nov-2010		-0.97%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%		 -0.57%		 -3.81%		 -1.17%		 -3.10%		 -4.65%		 -0.57%

				Dec-2010		-1.04%		6.68%		7.94%		7.83%		8.10%		7.14%		 -1.08%		1.31%		1.81%		 -0.45%		3.14%		 -0.44%

				Jan-2011		-0.92%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%		0.12%		0.18%		2.21%		 -0.60%		 -1.55%		0.60%

				Feb-2011		0.92%		3.43%		5.48%		2.63%		3.30%		 -0.93%		0.25%		0.59%		1.31%		0.29%		1.49%		0.70%

				Mar-2011		-0.20%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%		0.06%		0.47%		0.32%		1.19%		2.95%		0.15%

				Apr-2011		1.44%		2.96%		2.64%		4.89%		5.98%		3.10%		1.27%		3.10%		1.55%		1.36%		4.73%		1.53%

				May-2011		1.35%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%		1.31%		 -0.08%		0.49%		1.53%		 -1.20%		1.07%

				Jun-2011		-0.78%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%		 -0.29%		0.08%		 -0.97%		0.91%		0.46%		 -0.57%

				Jul-2011		2.25%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%		1.59%		2.06%		1.16%		1.85%		1.37%		1.50%

				Aug-2011		2.90%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%		1.46%		1.27%		 -4.00%		0.52%		0.05%		0.19%

				Sep-2011		2.64%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%		0.73%		 -2.31%		 -3.27%		 -4.36%		 -9.83%		 -0.10%

				Oct-2011		0.68%		10.93%		15.14%		10.53%		9.64%		13.25%		0.11%		1.33%		5.99%		4.40%		5.58%		0.96%

				Nov-2011		-1.55%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%		 -0.09%		 -1.75%		 -2.16%		 -0.88%		 -3.41%		 -0.56%

				Dec-2011		2.04%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%		1.10%		0.67%		2.66%		1.13%		 -1.47%		1.32%

				Jan-2012		2.30%		4.48%		7.07%		6.78%		5.33%		11.34%		0.88%		1.67%		3.04%		1.58%		7.42%		1.69%

				Feb-2012		0.56%		4.32%		2.39%		5.62%		5.74%		5.99%		 -0.02%		 -0.07%		2.38%		2.40%		2.86%		0.67%

				Mar-2012		-0.68%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%		 -0.55%		 -0.72%		 -0.14%		0.22%		 -1.99%		 -0.16%

				Apr-2012		1.00%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%		1.11%		1.18%		1.05%		1.63%		0.96%		1.12%

				May-2012		0.51%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%		0.90%		 -1.03%		 -1.31%		 -2.32%		 -7.32%		0.58%

				Jun-2012		0.09%		4.12%		4.99%		5.90%		7.01%		3.86%		0.04%		0.48%		2.11%		3.51%		5.58%		0.54%

				Jul-2012		2.11%		1.39%		 -1.38%		1.41%		1.13%		1.95%		1.38%		1.16%		1.90%		3.71%		2.24%		1.84%

				Aug-2012		-0.19%		2.25%		3.33%		2.09%		2.69%		 -0.33%		0.07%		0.86%		1.17%		1.18%		 -0.11%		0.55%

				Sep-2012		0.39%		2.58%		3.28%		3.74%		2.96%		6.03%		0.14%		1.22%		1.39%		1.63%		2.62%		0.81%

				Oct-2012		0.65%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%		0.20%		 -0.14%		0.88%		0.89%		0.52%		0.62%

				Nov-2012		-0.09%		0.58%		0.53%		1.91%		2.42%		1.27%		0.16%		 -0.01%		0.80%		1.18%		1.41%		0.35%

				Dec-2012		0.22%		0.91%		3.56%		3.47%		3.20%		4.89%		 -0.14%		 -0.33%		1.58%		0.71%		2.16%		0.29%

				Jan-2013		0.05%		5.18%		6.26%		4.07%		5.27%		1.38%		 -0.70%		 -0.91%		1.34%		 -1.34%		0.72%		 -0.16%

				Feb-2013		0.31%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%		0.50%		 -0.95%		0.51%		 -0.31%		 -0.32%		0.55%

				Mar-2013		0.09%		3.75%		4.62%		0.20%		0.82%		 -1.72%		0.08%		 -0.25%		1.02%		 -0.62%		 -0.52%		0.24%

				Apr-2013		0.25%		1.93%		 -0.37%		3.68%		5.21%		0.75%		1.01%		1.39%		1.81%		2.92%		3.43%		1.32%

				May-2013		-0.18%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%		 -1.78%		 -2.97%		 -0.58%		 -3.57%		 -6.25%		 -1.63%

				Jun-2013		-0.39%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%		 -1.55%		 -1.18%		 -2.62%		 -4.91%		 -4.13%		 -2.23%

				Jul-2013		0.05%		5.09%		7.00%		4.38%		5.28%		1.04%		0.14%		1.26%		1.90%		1.21%		 -0.56%		0.41%

				Aug-2013		-0.28%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%		 -0.51%		 -0.53%		 -0.61%		 -2.56%		 -4.09%		 -0.61%

				Sep-2013		0.21%		3.14%		6.38%		6.95%		7.39%		6.50%		0.95%		2.06%		0.99%		2.61%		4.40%		1.12%

				Oct-2013		0.85%		4.60%		2.51%		3.67%		3.36%		4.86%		0.81%		0.98%		2.51%		2.77%		2.75%		1.29%

				Nov-2013		-1.77%		3.05%		4.01%		0.17%		0.77%		 -1.46%		 -0.37%		 -0.82%		0.51%		 -1.70%		 -3.64%		 -0.19%

				Dec-2013		-1.53%		2.53%		1.97%		0.88%		1.50%		 -1.45%		 -0.57%		 -0.60%		0.54%		0.51%		 -0.55%		 -0.29%

				Jan-2014		4.77%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%		1.48%		1.06%		0.70%		 -0.68%		 -4.63%		1.46%

				Feb-2014		0.48%		4.57%		4.71%		5.02%		5.56%		3.31%		0.53%		1.40%		2.02%		3.03%		3.92%		0.91%

				Mar-2014		0.70%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%		 -0.17%		 -0.07%		0.24%		1.37%		2.81%		0.08%

				Apr-2014		1.73%		0.74%		 -3.88%		1.32%		1.45%		0.33%		0.84%		1.13%		0.63%		1.24%		0.89%		0.95%

				May-2014		2.21%		2.35%		0.80%		1.94%		1.62%		3.49%		1.14%		0.59%		0.92%		3.10%		2.08%		1.27%

				Jun-2014		-0.03%		2.07%		5.32%		1.68%		0.96%		2.66%		0.05%		0.73%		0.84%		0.36%		1.00%		0.32%

				Jul-2014		0.16%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%		 -0.25%		 -0.90%		 -1.33%		0.40%		 -1.06%		 -0.18%

				Aug-2014		1.40%		4.00%		4.96%		0.55%		 -0.15%		2.25%		1.10%		0.55%		1.58%		0.84%		0.48%		1.11%

				Sep-2014		-0.78%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%		 -0.68%		 -2.79%		 -2.09%		 -1.81%		 -5.11%		 -0.79%

				Oct-2014		0.16%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%		0.98%		0.01%		1.19%		1.71%		1.56%		0.89%

				Nov-2014		1.51%		2.69%		0.09%		0.72%		1.36%		 -1.06%		0.71%		 -0.36%		 -0.73%		0.09%		 -1.31%		0.57%

				Dec-2014		1.43%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%		0.09%		 -0.69%		 -1.45%		 -2.31%		 -5.93%		 -0.09%

				Jan-2015		6.58%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%		2.10%		 -0.16%		0.66%		0.93%		0.34%		2.02%

				Feb-2015		-3.05%		5.75%		5.94%		5.35%		5.98%		3.10%		 -0.94%		 -0.81%		2.41%		0.85%		 -1.34%		 -0.46%

				Mar-2015		0.61%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%		0.46%		 -0.96%		 -0.55%		0.22%		 -2.98%		0.34%

				Apr-2015		-2.01%		0.96%		 -2.55%		5.05%		4.08%		7.69%		 -0.36%		1.06%		1.21%		1.63%		2.92%		 -0.12%

				May-2015		-1.28%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%		 -0.24%		 -1.79%		0.30%		 -0.39%		 -2.58%		 -0.15%

				Jun-2015		-2.72%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%		 -1.09%		 -0.44%		 -1.49%		 -1.56%		 -1.22%		 -1.16%

				Jul-2015		2.69%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%		0.70%		0.23%		 -0.58%		0.49%		 -2.56%		0.63%

				Aug-2015		-0.92%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%		 -0.14%		0.12%		 -1.74%		 -0.91%		 -5.38%		 -0.41%

				Sep-2015		0.77%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%		0.68%		0.51%		 -2.60%		 -1.29%		 -2.97%		0.16%

				Oct-2015		0.07%		8.44%		5.63%		7.44%		7.82%		7.13%		0.02%		0.21%		2.75%		2.74%		4.53%		0.47%

				Nov-2015		-0.74%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%		 -0.26%		 -1.66%		 -2.22%		 -0.06%		 -2.16%		 -0.27%

				Dec-2015		-0.56%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%		 -0.32%		0.53%		 -2.52%		 -1.39%		 -2.23%		 -0.61%

				Jan-2016		4.36%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%		1.38%		0.87%		 -1.61%		 -0.18%		0.35%		0.82%

				Feb-2016		1.86%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%		0.71%		2.23%		0.57%		1.91%		1.44%		0.44%

				Mar-2016		1.16%		6.78%		7.98%		8.13%		6.51%		13.23%		0.92%		2.70%		4.44%		3.27%		9.06%		1.57%

				Apr-2016		0.64%		0.39%		1.57%		2.63%		2.90%		0.54%		0.38%		1.33%		3.92%		1.77%		2.57%		0.94%

				May-2016		0.10%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%		0.03%		 -1.34%		0.62%		 -0.18%		 -5.44%		0.10%

				Jun-2016		2.48%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%		1.80%		2.92%		0.92%		3.37%		5.89%		1.72%

				Jul-2016		1.38%		3.69%		5.97%		4.95%		5.07%		5.03%		0.63%		0.75%		2.70%		1.80%		0.60%		1.14%

				Aug-2016		0.40%		0.14%		1.77%		0.63%		0.07%		2.49%		 -0.11%		 -0.49%		2.09%		1.79%		0.04%		0.23%

				Sep-2016		-0.21%		0.02%		1.11%		1.23%		1.23%		1.29%		 -0.06%		0.55%		0.67%		0.40%		2.02%		0.08%

				Oct-2016		-0.35%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%		 -0.76%		 -2.78%		0.39%		 -1.24%		 -0.85%		 -0.52%

				Nov-2016		-1.10%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%		 -2.37%		 -3.97%		 -0.47%		 -4.09%		 -7.03%		 -2.17%

				Dec-2016		0.43%		1.98%		2.80%		2.56%		3.42%		0.22%		0.14%		 -0.46%		1.85%		1.33%		1.87%		0.43%

				Jan-2017		0.37%		1.90%		0.39%		3.54%		2.90%		5.47%		0.20%		1.13%		1.45%		1.44%		2.25%		0.49%

				Feb-2017		0.67%		3.97%		1.93%		1.59%		1.43%		3.06%		0.67%		0.47%		1.46%		2.00%		1.80%		0.86%

				Mar-2017		-0.34%		0.12%		0.13%		2.54%		2.75%		2.52%		 -0.05%		0.15%		 -0.22%		0.38%		2.31%		0.05%

				Apr-2017		0.62%		1.03%		1.10%		2.14%		2.54%		2.19%		0.77%		1.13%		1.15%		1.49%		1.17%		0.88%

				May-2017		0.66%		1.41%		 -2.03%		3.25%		3.67%		2.96%		0.77%		1.55%		0.87%		0.88%		1.96%		0.85%

				Jun-2017		0.44%		0.62%		3.46%		0.31%		 -0.18%		1.01%		 -0.10%		 -0.09%		0.14%		 -0.14%		0.46%		0.11%

				Jul-2017		0.21%		2.06%		0.74%		3.69%		2.88%		5.96%		0.43%		1.68%		1.11%		0.84%		2.07%		0.59%

				Aug-2017		0.12%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%		0.90%		0.99%		 -0.04%		1.77%		1.79%		0.89%

				Sep-2017		0.05%		2.06%		6.24%		1.86%		2.49%		 -0.40%		 -0.48%		 -0.90%		0.90%		0.01%		 -0.34%		 -0.29%

				Oct-2017		0.18%		2.33%		0.85%		1.88%		1.52%		3.51%		0.06%		 -0.38%		0.42%		0.37%		 -2.82%		0.13%

				Nov-2017		0.04%		3.07%		2.88%		0.81%		1.05%		0.20%		 -0.13%		1.11%		 -0.26%		0.05%		1.68%		 -0.05%

				Dec-2017		0.29%		1.11%		 -0.40%		2.24%		1.61%		3.59%		0.46%		0.35%		0.30%		0.73%		2.02%		0.52%

				Jan-2018		0.13%		5.73%		2.61%		5.57%		5.02%		8.33%		 -1.15%		1.19%		0.60%		 -0.04%		4.48%		 -0.74%

				Feb-2018		0.06%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%		 -0.95%		 -0.89%		 -0.85%		 -1.99%		 -1.04%		 -0.95%

				Mar-2018		0.35%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%		0.64%		1.06%		 -0.60%		0.29%		1.00%		0.52%

				Apr-2018		0.12%		0.38%		0.86%		1.60%		2.28%		 -0.44%		 -0.74%		 -1.60%		0.65%		 -1.45%		 -2.94%		 -0.61%

				May-2018		0.12%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%		0.71%		 -0.76%		 -0.03%		 -0.94%		 -4.98%		0.47%

				Jun-2018		0.10%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%		 -0.12%		 -0.44%		0.40%		 -1.19%		 -2.86%		 -0.10%

				Jul-2018		0.33%		3.72%		1.74%		2.39%		2.46%		2.20%		0.02%		 -0.17%		1.09%		2.55%		1.90%		0.28%

				Aug-2018		0.23%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%		0.64%		0.10%		0.74%		 -1.73%		 -6.09%		0.49%

				Sep-2018		0.18%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%		 -0.64%		 -0.86%		0.56%		1.51%		2.59%		 -0.43%

				Oct-2018		-0.14%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%		 -0.79%		 -1.12%		 -1.60%		 -2.16%		 -1.96%		 -0.89%

				Nov-2018		-0.02%		2.04%		1.59%		0.95%		 -0.13%		4.12%		0.60%		0.31%		 -0.86%		 -0.42%		2.81%		0.39%

				Dec-2018		2.60%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%		1.84%		2.02%		 -2.14%		1.35%		1.31%		1.38%

				Jan-2019		1.18%		8.01%		11.25%		7.56%		6.57%		8.77%		1.06%		1.52%		4.52%		4.41%		5.46%		1.63%

				Feb-2019		-0.38%		3.21%		5.20%		1.95%		2.55%		0.22%		 -0.06%		 -0.58%		1.66%		1.00%		 -1.09%		0.19%

				Mar-2019		3.14%		1.94%		 -2.09%		0.60%		0.63%		0.84%		1.92%		1.25%		0.94%		1.42%		 -1.33%		1.90%

				Apr-2019		-0.84%		4.05%		3.40%		2.64%		2.81%		2.11%		0.03%		 -0.30%		1.42%		0.24%		 -0.18%		0.26%

				May-2019		4.02%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%		1.78%		1.35%		 -1.19%		0.41%		0.30%		1.60%

				Jun-2019		1.51%		7.05%		7.07%		6.02%		5.93%		6.24%		1.26%		2.22%		2.28%		3.40%		5.51%		1.45%

				Jul-2019		0.17%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%		0.22%		 -0.28%		0.56%		1.21%		0.93%		0.35%

				Aug-2019		5.15%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%		2.59%		2.03%		0.40%		0.75%		 -2.64%		2.37%

				Sep-2019		 -1.15%		1.87%		2.08%		2.57%		2.87%		1.91%		 -0.53%		 -1.02%		0.36%		 -0.46%		0.96%		 -0.39%

				Oct-2019		0.19%		2.17%		2.63%		3.49%		3.59%		4.22%		0.30%		0.67%		0.28%		0.28%		2.90%		0.39%

				Nov-2019		0.31%		3.63%		4.12%		0.88%		1.13%		 -0.14%		 -0.05%		 -0.76%		0.33%		 -0.48%		 -1.82%		0.00%

				Dec-2019		0.22%		3.02%		2.88%		4.33%		3.25%		7.46%		 -0.07%		0.58%		2.00%		2.01%		4.13%		0.14%

				Jan-2020		1.32%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%		1.92%		1.28%		0.03%		1.52%		 -1.29%		2.04%

				Feb-2020		 -0.02%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%		1.80%		0.67%		 -1.41%		 -0.97%		 -3.41%		1.37%

				Mar-2020		 -0.03%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%		 -0.59%		 -2.24%		 -11.46%		 -13.85%		 -11.07%		 -3.94%

				Apr-2020		3.73%		12.82%		13.74%		7.58%		6.46%		9.16%		1.78%		1.96%		4.51%		2.25%		3.92%		2.95%

				May-2020		1.69%		4.76%		6.51%		3.27%		4.35%		0.77%		0.47%		0.44%		4.41%		6.07%		5.18%		1.61%

				Jun-2020		1.88%		1.99%		3.53%		4.52%		3.41%		7.35%		0.63%		0.89%		0.98%		3.51%		0.47%		1.44%

				Jul-2020		3.59%		5.64%		2.77%		4.46%		2.33%		8.94%		1.49%		3.19%		4.69%		3.71%		3.02%		2.21%

				Aug-2020		 -1.06%		7.19%		5.63%		4.28%		5.14%		2.21%		 -0.81%		 -0.15%		0.95%		0.51%		 -0.33%		 -0.30%

				Sep-2020		 -0.01%		 -3.80%		 -3.34%		 -2.46%		 -2.60%		 -1.60%		 -0.05%		 -0.36%		 -1.03%		 -1.85%		 -2.02%		 -0.04%

				Oct-2020		0.52%		 -2.66%		2.09%		 -2.15%		 -3.99%		2.06%		 -0.45%		0.09%		0.51%		 -0.03%		0.43%		 -0.24%

				Nov-2020		3.29%		10.95%		18.43%		13.45%		15.50%		9.25%		0.98%		1.82%		3.96%		3.86%		5.49%		1.81%

				Dec-2020		0.80%		3.84%		8.65%		5.41%		4.65%		7.35%		0.14%		1.34%		1.88%		1.90%		3.48%		0.61%

				Jan-2021		 -0.37%		 -1.01%		5.03%		0.22%		 -1.07%		3.07%		 -0.72%		 -0.88%		0.33%		 -1.09%		 -1.07%		 -0.52%

				Feb-2021		0.75%		2.76%		6.23%		1.98%		2.24%		0.76%		 -1.44%		 -1.72%		0.37%		 -2.55%		 -2.68%		 -1.30%

				Mar-2021		 -0.39%		4.38%		1.00%		1.26%		2.30%		 -1.51%		 -1.25%		 -1.92%		0.15%		 -0.96%		 -3.07%		 -1.07%

				Apr-2021		0.51%		5.34%		2.10%		2.94%		3.01%		2.49%		0.79%		1.26%		1.09%		2.22%		2.26%		0.95%

				May-2021		0.13%		0.70%		0.21%		3.13%		3.26%		2.32%		0.33%		0.94%		0.30%		1.06%		2.50%		0.39%

				Jun-2021		0.49%		2.33%		1.94%		 -0.65%		 -1.13%		0.17%		0.70%		 -0.88%		1.34%		0.73%		 -1.21%		0.92%

				Jul-2021		0.13%		2.38%		 -3.61%		 -1.65%		0.75%		 -6.73%		1.12%		1.33%		0.38%		0.42%		 -0.43%		1.05%

				Aug-2021		0.11%		3.04%		2.24%		1.90%		1.76%		2.62%		 -0.19%		 -0.42%		0.51%		0.98%		0.77%		 -0.02%

				Sep-2021		 -0.00%		 -4.65%		 -2.95%		 -3.20%		 -2.90%		 -3.97%		 -0.87%		 -1.78%		 -0.01%		 -2.07%		 -3.43%		 -0.76%

				Oct-2021		 -0.01%		7.01%		4.25%		2.39%		2.46%		0.99%		 -0.03%		 -0.24%		 -0.17%		0.02%		 -1.33%		 -0.06%

				Nov-2021		0.12%		 -0.69%		 -4.17%		 -4.50%		 -4.65%		 -4.08%		0.30%		 -0.29%		 -0.97%		 -1.84%		 -2.74%		0.07%

				Dec-2021		 -0.16%		4.48%		2.23%		4.13%		5.12%		1.88%		 -0.26%		 -0.14%		1.87%		1.40%		1.56%		0.05%



				Correl		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		1.00		0.03		-0.01		0.11		0.11		0.13		0.82		0.60		0.22		0.45		0.31		0.68

				US AGG		0.82		0.02		-0.06		0.10		0.08		0.13		1.00		0.73		0.23		0.55		0.37		0.83

				US HY		0.22		0.72		0.71		0.78		0.75		0.74		0.23		0.37		1.00		0.78		0.65		0.68

				($) JPM EMBI GD		0.45		0.58		0.52		0.70		0.67		0.69		0.55		0.62		0.78		1.00		0.80		0.80

				(LOC) JPM GBI-EM GD		0.31		0.59		0.54		0.78		0.74		0.80		0.37		0.67		0.65		0.80		1.00		0.60

				Top 20 Core Plus Managers		0.68		0.39		0.31		0.48		0.46		0.48		0.83		0.71		0.68		0.80		0.60		1.00

				UMC		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		100.00%		16.62%		10.79%		14.42%		16.26%		13.60%		148.38%		90.60%		43.04%		55.02%		37.90%		118.18%

				US AGG		56.52%		9.62%		5.30%		8.33%		8.96%		8.01%		100.00%		60.40%		25.76%		36.41%		22.32%		79.58%

				US HY		85.38%		49.87%		36.56%		46.12%		46.82%		35.53%		131.88%		90.97%		100.00%		84.68%		54.58%		137.52%

				($) JPM EMBI GD		102.88%		39.89%		26.30%		39.28%		39.66%		32.67%		165.58%		116.94%		81.43%		100.00%		65.73%		155.29%

				(LOC) JPM GBI-EM GD		96.68%		45.95%		30.51%		55.59%		54.16%		48.85%		148.24%		150.32%		89.17%		107.49%		100.00%		148.22%

				Top 20 Core Plus Managers		67.45%		19.22%		12.33%		17.30%		17.92%		14.82%		115.99%		73.43%		43.94%		50.58%		31.78%		100.00%

				DMC		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		100.00%		-20.40%		-17.86%		-17.76%		-15.85%		-11.85%		102.14%		16.48%		-13.14%		6.54%		-0.91%		83.13%

				US AGG		56.88%		-11.04%		-11.26%		-9.73%		-9.21%		-6.21%		100.00%		23.87%		-4.37%		14.27%		0.77%		85.68%

				US HY		47.02%		38.31%		20.56%		24.67%		24.55%		17.97%		53.00%		14.24%		100.00%		62.48%		20.41%		134.96%

				($) JPM EMBI GD		121.03%		24.04%		7.48%		18.08%		17.67%		16.25%		161.17%		64.03%		69.75%		100.00%		39.28%		208.11%

				(LOC) JPM GBI-EM GD		164.11%		48.96%		23.43%		50.79%		47.77%		47.34%		194.98%		151.05%		113.40%		142.98%		100.00%		262.41%

				Top 20 Core Plus Managers		53.33%		-2.47%		-6.50%		-3.97%		-3.66%		-2.05%		92.56%		22.59%		15.10%		24.55%		4.54%		100.00%



				Correlation		BGIM US FI		Top 20 Core Plus Managers

				US AGG		0.82		0.83

				US HY		0.22		0.68

				S&P 500		0.03		0.39





				Upside Mkt Cap		BGIM US FI		Top 20 Core Plus Managers

				US AGG		148%		116%

				US HY		43%		44%

				SP500		17%		19%





				Downside Mkt Cap		BGIM US FI		Top 20 Core Plus Managers

				US AGG		102%		93%

				US HY		-13%		15%

				SP500		-20%		-2%



































































Instructions: 
Add 3 months of returns for each product/index

update formulas to include additional 3 months (CTRL+~ to show formulas; highlight all; CTRL+F add current row number, replace with new row number)
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YTM Monthly



		Date		BGIM US FI		Blbg Barc U.S. Aggregate		Yield Diff		US FI Return		US AGG

		12/30/05		4.54%		5.12%		-0.58%		0.62%		0.95%												Total Months		193

		1/31/06		4.68%		5.20%		-0.52%		0.18%		0.01%				Relative Yield		Months		% of Time

		2/28/06		4.77%		5.25%		-0.48%		0.28%		0.33%				Yield Advantage		118		61%

		3/31/06		4.90%		5.50%		-0.60%		 -0.14%		 -0.98%				Yield Disadvantage		74		38%

		4/28/06		4.78%		5.60%		-0.82%		0.07%		 -0.18%				Flat		1		1%

		5/31/06		5.34%		5.74%		-0.40%		 -0.27%		 -0.11%

		6/30/06		5.28%		5.82%		-0.54%		0.43%		0.21%

		7/31/06		5.30%		5.64%		-0.34%		1.66%		1.35%

		8/31/06		5.12%		5.45%		-0.33%		2.68%		1.53%

		9/29/06		4.90%		5.35%		-0.45%		1.39%		0.88%

		10/31/06		4.97%		5.32%		-0.35%		0.69%		0.66%

		11/30/06		4.80%		5.19%		-0.39%		1.93%		1.16%

		12/29/06		4.98%		5.39%		-0.41%		 -1.78%		 -0.58%

		1/31/07		5.14%		5.48%		-0.34%		 -0.58%		 -0.04%

		2/28/07		4.96%		5.25%		-0.29%		2.54%		1.54%				Cum. Return (Gross)		7/31/16-11/30/18

		3/30/07		5.04%		5.31%		-0.27%		 -0.70%		0.00%				BGIM US FI 		5.4%

		4/30/07		4.97%		5.29%		-0.32%		0.70%		0.54%				U.S. Agg		-0.9%

		5/31/07		5.19%		5.54%		-0.35%		 -1.26%		 -0.76%				Excess		6.3%

		6/29/07		5.20%		5.69%		-0.49%		 -0.75%		 -0.30%

		7/31/07		5.20%		5.60%		-0.40%		1.16%		0.83%				Cum. Return (Gross)		12/30/05-9/30/08

		8/31/07		5.00%		5.39%		-0.39%		1.69%		1.23%				BGIM US FI 		15.6%

		9/28/07		4.88%		5.49%		-0.61%		1.07%		0.76%				U.S. Agg		13.4%

		10/31/07		4.90%		5.23%		-0.33%		0.99%		0.90%				Excess		2.3%

		11/30/07		4.25%		4.82%		-0.57%		2.55%		1.80%

		12/31/07		4.34%		5.15%		-0.81%		0.71%		0.28%				Cum. Return (Gross)		2/28/21 - 12/31/21

		1/31/08		3.75%		4.62%		-0.87%		1.26%		1.68%				BGIM US FI 		1.7%

		2/29/08		3.97%		4.49%		-0.52%		 -0.12%		0.14%				U.S. Agg		-0.8%

		3/31/08		3.72%		4.57%		-0.85%		0.49%		0.34%				Excess		2.5%

		4/30/08		3.82%		4.74%		-0.92%		0.19%		 -0.21%

		5/30/08		4.38%		5.03%		-0.65%		 -1.51%		 -0.73%

		6/30/08		4.52%		4.97%		-0.45%		0.02%		 -0.08%

		7/31/08		4.52%		5.03%		-0.51%		0.01%		 -0.08%

		8/29/08		4.58%		5.01%		-0.43%		0.79%		0.95%

		9/30/08		4.90%		5.07%		-0.17%		 -2.19%		 -1.34%

		10/31/08		6.08%		5.57%		0.51%		 -4.32%		 -2.36%

		11/28/08		4.94%		4.61%		0.33%		6.75%		3.26%

		12/31/08		4.51%		3.50%		1.01%		8.36%		3.73%

		1/30/09		4.83%		4.04%		0.79%		 -2.35%		 -0.88%

		2/27/09		5.27%		4.29%		0.98%		 -1.20%		 -0.38%

		3/31/09		5.27%		3.63%		1.64%		0.89%		1.39%

		4/30/09		5.33%		3.84%		1.49%		0.67%		0.48%

		5/29/09		5.24%		3.81%		1.43%		1.46%		0.73%

		6/30/09		5.01%		3.79%		1.22%		2.00%		0.57%

		7/31/09		4.87%		3.64%		1.23%		3.78%		1.61%

		8/31/09		4.84%		3.35%		1.49%		1.39%		1.04%

		9/30/09		4.64%		3.35%		1.29%		2.01%		1.05%

		10/30/09		4.54%		3.32%		1.22%		 -0.67%		0.49%

		11/30/09		4.31%		2.90%		1.41%		1.07%		1.29%

		12/31/09		4.64%		3.59%		1.05%		 -2.00%		 -1.56%

		1/29/10		4.43%		3.23%		1.20%		1.91%		1.53%

		2/26/10		4.40%		3.21%		1.19%		0.55%		0.37%

		3/31/10		4.48%		3.36%		1.12%		 -0.61%		 -0.12%

		4/30/10		4.38%		3.20%		1.18%		2.04%		1.04%

		5/31/10		4.24%		2.92%		1.32%		0.49%		0.84%

		6/30/10		4.00%		2.42%		1.58%		2.46%		1.57%

		7/30/10		3.85%		2.13%		1.72%		1.47%		1.07%

		8/31/10		3.59%		1.78%		1.81%		3.10%		1.29%

		9/30/10		3.61%		2.38%		1.23%		 -0.00%		0.11%

		10/29/10		3.73%		2.29%		1.44%		 -0.24%		0.36%

		11/30/10		3.83%		2.56%		1.27%		 -0.97%		 -0.57%

		12/31/10		4.06%		2.92%		1.14%		 -1.04%		 -1.08%

		1/31/11		4.13%		2.94%		1.19%		 -0.92%		0.12%

		2/28/11		4.12%		3.02%		1.10%		0.92%		0.25%

		3/31/11		4.14%		3.04%		1.10%		 -0.20%		0.06%

		4/29/11		3.96%		2.83%		1.13%		1.44%		1.27%

		5/31/11		3.76%		2.70%		1.06%		1.35%		1.31%

		6/30/11		3.88%		2.79%		1.09%		 -0.78%		 -0.29%

		7/29/11		3.65%		2.57%		1.08%		2.25%		1.59%

		8/31/11		3.45%		2.32%		1.13%		2.90%		1.46%

		9/30/11		3.31%		2.23%		1.08%		2.64%		0.73%

		10/31/11		3.28%		2.27%		1.01%		0.68%		0.11%

		11/30/11		3.44%		2.33%		1.11%		 -1.55%		 -0.09%

		12/30/11		3.30%		2.11%		1.19%		2.04%		1.10%

		1/31/12		3.15%		1.86%		1.29%		2.30%		0.88%

		2/29/12		3.13%		1.92%		1.21%		0.56%		 -0.02%

		3/30/12		3.25%		2.14%		1.11%		 -0.68%		 -0.55%

		4/30/12		3.11%		2.02%		1.09%		1.00%		1.11%

		5/31/12		2.99%		1.91%		1.08%		0.51%		0.90%

		6/29/12		3.02%		1.93%		1.09%		0.09%		0.04%

		7/31/12		2.77%		1.59%		1.18%		2.11%		1.38%

		8/31/12		2.80%		1.64%		1.16%		 -0.19%		0.07%

		9/28/12		2.82%		1.48%		1.34%		0.39%		0.14%

		10/31/12		2.74%		1.60%		1.14%		0.65%		0.20%

		11/30/12		2.76%		1.62%		1.14%		 -0.09%		0.16%

		12/31/12		2.82%		1.65%		1.17%		0.22%		 -0.14%

		1/31/13		2.93%		1.76%		1.17%		0.05%		 -0.70%

		2/28/13		2.90%		1.71%		1.19%		0.31%		0.50%

		3/29/13		2.93%		1.73%		1.20%		0.09%		0.08%

		4/30/13		2.77%		1.60%		1.17%		0.25%		1.01%

		5/31/13		3.02%		2.00%		1.02%		 -0.18%		 -1.78%

		6/28/13		3.27%		2.30%		0.97%		 -0.39%		 -1.55%

		7/31/13		3.24%		2.31%		0.93%		0.05%		0.14%

		8/30/13		3.33%		2.46%		0.87%		 -0.28%		 -0.51%

		9/30/13		3.29%		2.30%		0.99%		0.21%		0.95%

		10/31/13		3.21%		2.21%		1.00%		0.85%		0.81%

		11/29/13		3.27%		2.33%		0.94%		 -1.77%		 -0.37%

		12/31/13		3.31%		2.50%		0.81%		 -1.53%		 -0.57%

		1/31/14		3.19%		2.31%		0.88%		4.77%		1.48%

		2/28/14		3.13%		2.29%		0.84%		0.48%		0.53%

		3/31/14		3.10%		2.42%		0.68%		0.70%		 -0.17%

		4/30/14		2.99%		2.33%		0.66%		1.73%		0.84%

		5/30/14		2.94%		2.19%		0.75%		2.21%		1.14%

		6/30/14		2.95%		2.23%		0.72%		 -0.03%		0.05%

		7/31/14		2.99%		2.33%		0.66%		0.16%		 -0.25%

		8/29/14		2.92%		2.21%		0.71%		1.40%		1.10%

		9/30/14		3.02%		2.37%		0.65%		 -0.78%		 -0.68%

		10/31/14		2.97%		2.22%		0.75%		0.16%		0.98%

		11/28/14		2.95%		2.13%		0.82%		1.51%		0.71%

		12/31/14		2.96%		2.22%		0.74%		1.43%		0.09%

		1/30/15		3.26%		1.87%		1.39%		6.58%		2.10%

		2/27/15		3.50%		2.10%		1.40%		 -3.05%		 -0.94%

		3/31/15		3.46%		2.03%		1.43%		0.61%		0.46%

		4/30/15		3.60%		2.10%		1.50%		 -2.01%		 -0.36%

		5/29/15		3.69%		2.18%		1.51%		 -1.28%		 -0.24%

		6/30/15		3.90%		2.38%		1.52%		 -2.72%		 -1.09%

		7/31/15		3.83%		2.34%		1.49%		2.69%		0.70%

		8/31/15		3.92%		2.38%		1.54%		 -0.92%		 -0.14%

		9/30/15		3.85%		2.28%		1.57%		0.77%		0.68%

		10/30/15		3.84%		2.35%		1.49%		0.07%		0.02%

		11/30/15		3.93%		2.47%		1.46%		 -0.74%		 -0.26%

		12/31/15		4.05%		2.59%		1.46%		 -0.56%		 -0.32%

		1/29/16		3.90%		2.29%		1.61%		4.36%		1.38%

		2/29/16		3.84%		2.16%		1.68%		1.86%		0.71%

		3/31/16		3.66%		2.08%		1.58%		1.16%		0.92%

		4/29/16		3.42%		2.07%		1.35%		0.64%		0.38%

		5/31/16		3.45%		2.13%		1.32%		0.10%		0.03%

		6/30/16		3.22%		1.81%		1.41%		2.48%		1.80%

		7/31/16		1.63%		1.87%		-0.24%		1.38%		0.63%

		8/31/16		1.70%		1.95%		-0.25%		0.40%		 -0.11%

		9/30/16		1.54%		1.97%		-0.43%		 -0.21%		 -0.06%

		10/31/16		1.58%		2.12%		-0.54%		 -0.35%		 -0.76%

		11/30/16		1.82%		2.57%		-0.75%		 -1.10%		 -2.37%

		12/31/16		1.90%		2.61%		-0.71%		0.43%		0.14%

		1/31/17		1.85%		2.62%		-0.77%		0.37%		0.20%

		2/28/17		1.61%		2.57%		-0.96%		0.67%		0.67%

		3/31/17		1.75%		2.61%		-0.86%		 -0.34%		 -0.05%

		4/30/17		1.72%		2.53%		-0.81%		0.62%		0.77%

		5/31/17		1.66%		2.47%		-0.81%		0.66%		0.77%

		6/30/17		1.54%		2.56%		-1.02%		0.44%		 -0.10%

		7/31/17		1.56%		2.51%		-0.95%		0.21%		0.43%

		8/31/17		1.45%		2.42%		-0.97%		0.12%		0.90%

		9/30/17		1.47%		2.55%		-1.08%		0.05%		 -0.48%

		10/31/17		1.48%		2.60%		-1.12%		0.18%		0.06%

		11/30/17		1.63%		2.71%		-1.08%		0.04%		 -0.13%

		12/31/17		1.69%		2.72%		-1.03%		0.29%		0.46%

		1/31/18		1.65%		2.97%		-1.32%		0.13%		 -1.15%

		2/28/18		1.87%		3.15%		-1.28%		0.06%		 -0.95%

		3/31/18		2.17%		3.12%		-0.95%		0.35%		0.64%

		4/30/18		2.06%		3.29%		-1.23%		0.12%		 -0.74%

		5/31/18		2.16%		3.22%		-1.06%		0.12%		0.71%

		6/30/18		2.18%		3.29%		-1.11%		0.10%		 -0.12%

		7/31/18		2.22%		3.36%		-1.14%		0.33%		0.02%

		8/31/18		2.29%		3.30%		-1.01%		0.23%		0.64%

		9/30/18		2.38%		3.46%		-1.08%		0.18%		 -0.64%

		10/31/18		2.68%		3.59%		-0.91%		 -0.14%		 -0.79%

		11/30/18		3.11%		3.55%		-0.44%		 -0.02%		0.60%

		12/31/18		3.28%		3.28%		0.00%		2.60%		1.84%

		1/31/19		3.25%		3.16%		0.09%		1.18%		1.06%

		2/28/19		3.28%		3.21%		0.07%		 -0.38%		 -0.06%

		3/31/19		3.04%		2.94%		0.10%		3.14%		1.92%

		4/30/19		3.10%		2.97%		0.13%		 -0.84%		0.03%

		5/31/19		2.94%		2.69%		0.25%		4.02%		1.78%

		6/30/19		2.79%		2.50%		0.29%		1.51%		1.26%

		7/31/19		2.68%		2.53%		0.15%		0.17%		0.22%

		8/31/19		2.37%		2.13%		0.24%		5.15%		2.59%

		9/30/19		2.55%		2.27%		0.28%		 -1.15%		 -0.53%

		10/31/19		2.47%		2.23%		0.24%		0.19%		0.30%

		11/30/19		2.39%		2.30%		0.09%		0.31%		 -0.05%

		12/31/19		2.41%		2.32%		0.09%		0.22%		 -0.07%

		1/31/20		2.15%		2.03%		0.12%		1.32%		1.92%

		2/29/20		2.17%		1.69%		0.48%		 -0.02%		1.80%

		3/31/20		2.48%		1.59%		0.89%		-0.03%		-0.59%

		4/30/20		2.44%		1.32%		1.12%		3.70%		1.78%

		5/31/20		2.50%		1.36%		1.14%		1.69%		0.47%

		6/30/20		2.20%		1.27%		0.93%		1.88%		0.63%

		7/31/20		1.86%		1.07%		0.79%		3.59%		1.49%

		8/31/20		1.83%		1.17%		0.66%		-1.06%		-0.81%

		9/30/20		1.74%		1.19%		0.55%		-0.01%		-0.05%

		10/31/20		1.76%		1.25%		0.51%		0.52%		-0.45%

		11/30/20		1.57%		1.16%		0.41%		3.29%		0.98%

		12/31/20		1.39%		1.14%		0.25%		0.80%		0.14%

		1/31/21		1.22%		1.18%		0.04%		-0.37%		-0.72%

		2/28/21		1.05%		1.43%		-0.38%		0.75%		-1.44%

		3/31/21		1.00%		1.62%		-0.62%		-0.39%		-1.25%

		4/30/21		0.92%		1.53%		-0.61%		0.51%		0.79%

		5/31/21		0.87%		1.51%		-0.64%		0.13%		0.33%

		6/30/21		0.90%		1.51%		-0.61%		0.49%		0.70%

		7/31/21		0.84%		1.37%		-0.53%		0.13%		1.12%

		8/31/21		0.80%		1.43%		-0.63%		0.11%		-0.19%

		9/30/21		0.75%		1.57%		-0.82%		-0.00%		-0.87%

		10/31/21		0.66%		1.67%		-1.01%		-0.01%		-0.03%

		11/30/21		0.73%		1.70%		-0.97%		0.12%		0.30%

		12/31/21		0.78%		1.76%		-0.98%		-0.16%		-0.26%







































































































































































































































 BGIM US FI 	38716	38748	38776	38807	38835	38868	38898	38929	38960	38989	39021	39051	39080	39113	39141	39171	39202	39233	39262	39294	39325	39353	39386	39416	39447	39478	39507	39538	39568	39598	39629	39660	39689	39721	39752	39780	39813	39843	39871	39903	39933	39962	39994	40025	40056	40086	40116	40147	40178	40207	40235	40268	40298	40329	40359	40389	40421	40451	40480	40512	40543	40574	40602	40633	40662	40694	40724	40753	40786	40816	40847	40877	40907	40939	40968	40998	41029	41060	41089	41121	41152	41180	41213	41243	41274	41305	41333	41362	41394	41425	41453	41486	41516	41547	41578	41607	41639	41670	41698	41729	41759	41789	41820	41851	41880	41912	41943	41971	42004	42034	42062	42094	42124	42153	42185	42216	42247	42277	42307	42338	42369	42398	42429	42460	42489	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	4.5400000000000003E-2	4.6799999999999994E-2	4.7699999999999992E-2	4.9000000000000002E-2	4.7800000000000002E-2	5.3399999999999996E-2	5.28E-2	5.2999999999999999E-2	5.1200000000000002E-2	4.9000000000000002E-2	4.9699999999999994E-2	4.8000000000000001E-2	4.9800000000000004E-2	5.1399999999999994E-2	4.9599999999999998E-2	5.04E-2	4.9699999999999994E-2	5.1900000000000002E-2	5.2000000000000005E-2	5.2000000000000005E-2	0.05	4.8799999999999996E-2	4.9000000000000002E-2	4.2500000000000003E-2	4.3400000000000001E-2	3.7499999999999999E-2	3.9699999999999999E-2	3.7200000000000004E-2	3.8199999999999998E-2	4.3799999999999999E-2	4.5199999999999997E-2	4.5199999999999997E-2	4.58E-2	4.9000000000000002E-2	6.08E-2	4.9400000000000006E-2	4.5100000000000001E-2	4.8300000000000003E-2	5.2699999999999997E-2	5.2699999999999997E-2	5.33E-2	5.2400000000000002E-2	5.0099999999999999E-2	4.87E-2	4.8399999999999999E-2	4.6399999999999997E-2	4.5400000000000003E-2	4.3099999999999999E-2	4.6399999999999997E-2	4.4299999999999999E-2	4.4000000000000004E-2	4.4800000000000006E-2	4.3799999999999999E-2	4.24E-2	0.04	3.85E-2	3.5900000000000001E-2	3.61E-2	3.73E-2	3.8300000000000001E-2	4.0599999999999997E-2	4.1299999999999996E-2	4.1200000000000001E-2	4.1399999999999999E-2	3.9599999999999996E-2	3.7599999999999995E-2	3.8800000000000001E-2	3.6499999999999998E-2	3.4500000000000003E-2	3.3099999999999997E-2	3.2799999999999996E-2	3.44E-2	3.3000000000000002E-2	3.15E-2	3.1300000000000001E-2	3.2500000000000001E-2	3.1099999999999999E-2	2.9900000000000003E-2	3.0200000000000001E-2	2.7699999999999999E-2	2.7999999999999997E-2	2.8199999999999999E-2	2.7400000000000001E-2	2.76E-2	2.8199999999999999E-2	2.9300000000000003E-2	2.8999999999999998E-2	2.9300000000000003E-2	2.7699999999999999E-2	3.0200000000000001E-2	3.27E-2	3.2400000000000005E-2	3.3300000000000003E-2	3.2899999999999999E-2	3.2099999999999997E-2	3.27E-2	3.3099999999999997E-2	3.1899999999999998E-2	3.1300000000000001E-2	3.1E-2	2.9900000000000003E-2	2.9399999999999999E-2	2.9500000000000002E-2	2.9900000000000003E-2	2.92E-2	3.0200000000000001E-2	2.9700000000000001E-2	2.9500000000000002E-2	2.9600000000000001E-2	3.2599999999999997E-2	3.5000000000000003E-2	3.4599999999999999E-2	3.6000000000000004E-2	3.6900000000000002E-2	3.9E-2	3.8300000000000001E-2	3.9199999999999999E-2	3.85E-2	3.8399999999999997E-2	3.9300000000000002E-2	4.0500000000000001E-2	3.9E-2	3.8399999999999997E-2	3.6600000000000001E-2	3.4200000000000001E-2	3.4500000000000003E-2	3.2199999999999999E-2	1.6299999999999999E-2	1.7000000000000001E-2	1.54E-2	1.5800000000000002E-2	1.8200000000000001E-2	1.9E-2	1.8500000000000003E-2	1.61E-2	1.7500000000000002E-2	1.72E-2	1.66E-2	1.54E-2	1.5600000000000001E-2	1.4499999999999999E-2	1.47E-2	1.4800000000000001E-2	1.6299999999999999E-2	1.6899999999999998E-2	1.6500000000000001E-2	1.8700000000000001E-2	2.1700000000000001E-2	2.06E-2	2.1600000000000001E-2	2.18E-2	2.2200000000000001E-2	2.29E-2	2.3799999999999998E-2	2.6800000000000001E-2	3.1099999999999999E-2	3.2799999999999996E-2	3.2500000000000001E-2	3.2799999999999996E-2	3.04E-2	3.1E-2	2.9399999999999999E-2	2.7900000000000001E-2	2.6800000000000001E-2	2.3700000000000002E-2	2.5499999999999998E-2	2.4700000000000003E-2	2.3900000000000001E-2	2.41E-2	2.1499999999999998E-2	2.1700000000000001E-2	2.4799999999999999E-2	2.4399999999999998E-2	2.5000000000000001E-2	2.2000000000000002E-2	1.8600000000000002E-2	1.83E-2	1.7399999999999999E-2	1.7600000000000001E-2	1.5699999999999999E-2	1.3899999999999999E-2	1.2199999999999999E-2	1.0500000000000001E-2	0.01	9.1999999999999998E-3	8.6999999999999994E-3	8.9999999999999993E-3	8.3999999999999995E-3	8.0000000000000002E-3	7.4999999999999997E-3	6.6E-3	7.3000000000000001E-3	7.8000000000000005E-3	 Blbg Barc U.S. Aggregate 	38716	38748	38776	38807	38835	38868	38898	38929	38960	38989	39021	39051	39080	39113	39141	39171	39202	39233	39262	39294	39325	39353	39386	39416	39447	39478	39507	39538	39568	39598	39629	39660	39689	39721	39752	39780	39813	39843	39871	39903	39933	39962	39994	40025	40056	40086	40116	40147	40178	40207	40235	40268	40298	40329	40359	40389	40421	40451	40480	40512	40543	40574	40602	40633	40662	40694	40724	40753	40786	40816	40847	40877	40907	40939	40968	40998	41029	41060	41089	41121	41152	41180	41213	41243	41274	41305	41333	41362	41394	41425	41453	41486	41516	41547	41578	41607	41639	41670	41698	41729	41759	41789	41820	41851	41880	41912	41943	41971	42004	42034	42062	42094	42124	42153	42185	42216	42247	42277	42307	42338	42369	42398	42429	42460	42489	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	5.1200000000000002E-2	5.2000000000000005E-2	5.2499999999999998E-2	5.5E-2	5.5999999999999994E-2	5.74E-2	5.8200000000000002E-2	5.6399999999999999E-2	5.45E-2	5.3499999999999999E-2	5.3200000000000004E-2	5.1900000000000002E-2	5.3899999999999997E-2	5.4800000000000001E-2	5.2499999999999998E-2	5.3099999999999994E-2	5.2900000000000003E-2	5.5399999999999998E-2	5.6900000000000006E-2	5.5999999999999994E-2	5.3899999999999997E-2	5.4900000000000004E-2	5.2300000000000006E-2	4.82E-2	5.1500000000000004E-2	4.6199999999999998E-2	4.4900000000000002E-2	4.5700000000000005E-2	4.7400000000000005E-2	5.0300000000000004E-2	4.9699999999999994E-2	5.0300000000000004E-2	5.0099999999999999E-2	5.0700000000000002E-2	5.57E-2	4.6100000000000002E-2	3.5000000000000003E-2	4.0399999999999998E-2	4.2900000000000001E-2	3.6299999999999999E-2	3.8399999999999997E-2	3.8100000000000002E-2	3.7900000000000003E-2	3.6400000000000002E-2	3.3500000000000002E-2	3.3500000000000002E-2	3.32E-2	2.8999999999999998E-2	3.5900000000000001E-2	3.2300000000000002E-2	3.2099999999999997E-2	3.3599999999999998E-2	3.2000000000000001E-2	2.92E-2	2.4199999999999999E-2	2.1299999999999999E-2	1.78E-2	2.3799999999999998E-2	2.29E-2	2.5600000000000001E-2	2.92E-2	2.9399999999999999E-2	3.0200000000000001E-2	3.04E-2	2.8300000000000002E-2	2.7000000000000003E-2	2.7900000000000001E-2	2.5699999999999997E-2	2.3199999999999998E-2	2.23E-2	2.2700000000000001E-2	2.3300000000000001E-2	2.1099999999999997E-2	1.8600000000000002E-2	1.9199999999999998E-2	2.1400000000000002E-2	2.0199999999999999E-2	1.9099999999999999E-2	1.9299999999999998E-2	1.5900000000000001E-2	1.6399999999999998E-2	1.4800000000000001E-2	1.6E-2	1.6200000000000003E-2	1.6500000000000001E-2	1.7600000000000001E-2	1.7100000000000001E-2	1.7299999999999999E-2	1.6E-2	0.02	2.3E-2	2.3099999999999999E-2	2.46E-2	2.3E-2	2.2099999999999998E-2	2.3300000000000001E-2	2.5000000000000001E-2	2.3099999999999999E-2	2.29E-2	2.4199999999999999E-2	2.3300000000000001E-2	2.1899999999999999E-2	2.23E-2	2.3300000000000001E-2	2.2099999999999998E-2	2.3700000000000002E-2	2.2200000000000001E-2	2.1299999999999999E-2	2.2200000000000001E-2	1.8700000000000001E-2	2.1000000000000001E-2	2.0299999999999999E-2	2.1000000000000001E-2	2.18E-2	2.3799999999999998E-2	2.3399999999999997E-2	2.3799999999999998E-2	2.2799999999999997E-2	2.35E-2	2.4700000000000003E-2	2.5899999999999999E-2	2.29E-2	2.1600000000000001E-2	2.0799999999999999E-2	2.07E-2	2.1299999999999999E-2	1.8100000000000002E-2	1.8700000000000001E-2	1.95E-2	1.9699999999999999E-2	2.12E-2	2.5699999999999997E-2	2.6099999999999998E-2	2.6200000000000001E-2	2.5699999999999997E-2	2.6099999999999998E-2	2.53E-2	2.4700000000000003E-2	2.5600000000000001E-2	2.5099999999999997E-2	2.4199999999999999E-2	2.5499999999999998E-2	2.6000000000000002E-2	2.7099999999999999E-2	2.7200000000000002E-2	2.9700000000000001E-2	3.15E-2	3.1200000000000002E-2	3.2899999999999999E-2	3.2199999999999999E-2	3.2899999999999999E-2	3.3599999999999998E-2	3.3000000000000002E-2	3.4599999999999999E-2	3.5900000000000001E-2	3.5499999999999997E-2	3.2799999999999996E-2	3.1600000000000003E-2	3.2099999999999997E-2	2.9399999999999999E-2	2.9700000000000001E-2	2.69E-2	2.5000000000000001E-2	2.53E-2	2.1299999999999999E-2	2.2700000000000001E-2	2.23E-2	2.3E-2	2.3199999999999998E-2	2.0299999999999999E-2	1.6899999999999998E-2	1.5949129999999999E-2	1.3216529999999999E-2	1.358003E-2	1.2683089999999999E-2	1.0696550000000001E-2	1.1669769999999999E-2	1.1904619999999999E-2	1.2500000000000001E-2	1.1599999999999999E-2	1.14E-2	1.18E-2	1.43E-2	1.6200000000000003E-2	1.5299999999999999E-2	1.5100000000000001E-2	1.5100000000000001E-2	1.37E-2	1.43E-2	1.5699999999999999E-2	1.67E-2	1.7000000000000001E-2	1.7600000000000001E-2	







Instructions: 
Update column B and C with YTM data. 

drag down column d formula for the 3 additional months you added

Update column E and F with monthly returns for US FI and US Agg

update line charts. Box calcs won't change. just make sure theyre over the appropriate dates after you update the chart in power point.






Appendix DMC UMC Slide

		Date		BGIM US FI		S&P 500		US Top 20 Composite		Blbg Barc US Agg		Blbg Barc US HY				USFI		Top 20 Composite		Index

		Mar-2005		 -1.58%		 -1.77%		 -0.63%		 -0.51%		 -2.91%		US AGG		1.27%		0.99%		0.85%

		Apr-2005		0.99%		 -1.90%		1.10%		1.35%		 -0.97%		US HY		0.27%		-0.31%		-2.06%

		May-2005		0.90%		3.18%		1.03%		1.08%		1.78%		SP500		0.77%		0.09%		-3.79%

		Jun-2005		0.35%		0.14%		0.70%		0.55%		1.96%

		Jul-2005		 -0.46%		3.72%		 -0.53%		 -0.91%		1.75%

		Aug-2005		0.89%		 -0.91%		1.17%		1.28%		0.19%

		Sep-2005		 -0.49%		0.81%		 -0.92%		 -1.03%		 -1.00%

		Oct-2005		 -0.29%		 -1.67%		 -0.74%		 -0.79%		 -0.70%

		Nov-2005		0.44%		3.78%		0.46%		0.44%		0.52%

		Dec-2005		0.62%		0.03%		0.95%		0.95%		0.86%

		Jan-2006		0.18%		2.65%		0.25%		0.01%		1.60%

		Feb-2006		0.28%		0.27%		0.42%		0.33%		0.67%

		Mar-2006		 -0.14%		1.24%		 -0.83%		 -0.98%		0.60%

		Apr-2006		0.07%		1.34%		 -0.06%		 -0.18%		0.62%

		May-2006		 -0.27%		 -2.88%		 -0.10%		 -0.11%		 -0.01%

		Jun-2006		0.43%		0.14%		0.18%		0.21%		 -0.35%

		Jul-2006		1.66%		0.62%		1.38%		1.35%		0.98%

		Aug-2006		2.68%		2.38%		1.52%		1.53%		1.62%

		Sep-2006		1.39%		2.58%		0.90%		0.88%		1.42%

		Oct-2006		0.69%		3.26%		0.78%		0.66%		1.36%

		Nov-2006		1.93%		1.90%		1.24%		1.16%		1.68%

		Dec-2006		 -1.78%		1.40%		 -0.30%		 -0.58%		1.10%

		Jan-2007		 -0.58%		1.51%		0.07%		 -0.04%		1.12%

		Feb-2007		2.54%		 -1.96%		1.60%		1.54%		1.40%

		Mar-2007		 -0.70%		1.12%		0.05%		0.00%		0.11%

		Apr-2007		0.70%		4.43%		0.61%		0.54%		1.30%

		May-2007		 -1.26%		3.49%		 -0.66%		 -0.76%		0.75%

		Jun-2007		 -0.75%		 -1.66%		 -0.40%		 -0.30%		 -1.80%

		Jul-2007		1.16%		 -3.10%		0.55%		0.83%		 -3.54%

		Aug-2007		1.69%		1.50%		0.97%		1.23%		1.36%

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%

		Oct-2007		0.99%		1.59%		0.73%		0.90%		0.60%

		Nov-2007		2.55%		 -4.18%		1.32%		1.80%		 -2.17%

		Dec-2007		0.71%		 -0.69%		0.18%		0.28%		0.29%

		Jan-2008		1.26%		 -6.00%		1.46%		1.68%		 -1.33%

		Feb-2008		 -0.12%		 -3.25%		 -0.32%		0.14%		 -1.36%

		Mar-2008		0.49%		 -0.43%		 -0.46%		0.34%		 -0.34%

		Apr-2008		0.19%		4.87%		0.43%		 -0.21%		4.31%

		May-2008		 -1.51%		1.30%		 -0.54%		 -0.73%		0.36%

		Jun-2008		0.02%		 -8.43%		 -0.56%		 -0.08%		 -2.80%

		Jul-2008		0.01%		 -0.84%		 -0.77%		 -0.08%		 -1.33%

		Aug-2008		0.79%		1.45%		0.52%		0.95%		0.35%

		Sep-2008		 -2.19%		 -8.91%		 -2.89%		 -1.34%		 -7.98%

		Oct-2008		 -4.32%		 -16.79%		 -4.71%		 -2.36%		 -15.91%

		Nov-2008		6.75%		 -7.18%		0.06%		3.26%		 -9.31%

		Dec-2008		8.36%		1.06%		3.43%		3.73%		7.68%

		Jan-2009		 -2.35%		 -8.43%		0.62%		 -0.88%		5.99%

		Feb-2009		 -1.20%		 -10.65%		 -1.13%		 -0.38%		 -3.10%

		Mar-2009		0.89%		8.76%		1.55%		1.39%		3.19%

		Apr-2009		0.67%		9.57%		2.47%		0.48%		12.10%

		May-2009		1.46%		5.59%		2.91%		0.73%		6.73%

		Jun-2009		2.00%		0.20%		1.62%		0.57%		2.86%

		Jul-2009		3.78%		7.56%		3.60%		1.61%		6.09%

		Aug-2009		1.39%		3.61%		1.73%		1.04%		1.86%

		Sep-2009		2.01%		3.73%		2.25%		1.05%		5.69%

		Oct-2009		 -0.67%		 -1.86%		1.35%		0.49%		1.79%

		Nov-2009		1.07%		6.00%		1.11%		1.29%		1.01%

		Dec-2009		 -2.00%		1.93%		 -0.27%		 -1.56%		3.28%

		Jan-2010		1.91%		 -3.60%		1.98%		1.53%		1.27%

		Feb-2010		0.55%		3.10%		0.54%		0.37%		0.17%

		Mar-2010		 -0.61%		6.03%		0.73%		 -0.12%		3.14%

		Apr-2010		2.04%		1.58%		1.66%		1.04%		2.34%

		May-2010		0.49%		 -7.99%		 -0.31%		0.84%		 -3.59%

		Jun-2010		2.46%		 -5.23%		1.56%		1.57%		1.24%

		Jul-2010		1.47%		7.01%		1.58%		1.07%		3.56%

		Aug-2010		3.10%		 -4.51%		1.47%		1.29%		0.04%

		Sep-2010		 -0.00%		8.92%		0.79%		0.11%		3.01%

		Oct-2010		 -0.24%		3.80%		0.78%		0.36%		2.58%

		Nov-2010		 -0.97%		0.01%		 -0.57%		 -0.57%		 -1.17%

		Dec-2010		 -1.04%		6.68%		 -0.44%		 -1.08%		1.81%

		Jan-2011		 -0.92%		2.37%		0.60%		0.12%		2.21%

		Feb-2011		0.92%		3.43%		0.70%		0.25%		1.31%

		Mar-2011		 -0.20%		0.04%		0.15%		0.06%		0.32%

		Apr-2011		1.44%		2.96%		1.53%		1.27%		1.55%

		May-2011		1.35%		 -1.13%		1.07%		1.31%		0.49%

		Jun-2011		 -0.78%		 -1.67%		 -0.57%		 -0.29%		 -0.97%

		Jul-2011		2.25%		 -2.03%		1.50%		1.59%		1.16%

		Aug-2011		2.90%		 -5.43%		0.19%		1.46%		 -4.00%

		Sep-2011		2.64%		 -7.03%		 -0.10%		0.73%		 -3.27%

		Oct-2011		0.68%		10.93%		0.96%		0.11%		5.99%

		Nov-2011		 -1.55%		 -0.22%		 -0.56%		 -0.09%		 -2.16%

		Dec-2011		2.04%		1.02%		1.32%		1.10%		2.66%

		Jan-2012		2.30%		4.48%		1.69%		0.88%		3.04%

		Feb-2012		0.56%		4.32%		0.67%		 -0.02%		2.38%

		Mar-2012		 -0.68%		3.29%		 -0.16%		 -0.55%		 -0.14%

		Apr-2012		1.00%		 -0.63%		1.12%		1.11%		1.05%

		May-2012		0.51%		 -6.01%		0.58%		0.90%		 -1.31%

		Jun-2012		0.09%		4.12%		0.54%		0.04%		2.11%

		Jul-2012		2.11%		1.39%		1.84%		1.38%		1.90%

		Aug-2012		 -0.19%		2.25%		0.55%		0.07%		1.17%

		Sep-2012		0.39%		2.58%		0.81%		0.14%		1.39%

		Oct-2012		0.65%		 -1.85%		0.62%		0.20%		0.88%

		Nov-2012		 -0.09%		0.58%		0.35%		0.16%		0.80%

		Dec-2012		0.22%		0.91%		0.29%		 -0.14%		1.58%

		Jan-2013		0.05%		5.18%		 -0.16%		 -0.70%		1.34%

		Feb-2013		0.31%		1.36%		0.55%		0.50%		0.51%

		Mar-2013		0.09%		3.75%		0.24%		0.08%		1.02%

		Apr-2013		0.25%		1.93%		1.32%		1.01%		1.81%

		May-2013		 -0.18%		2.34%		 -1.63%		 -1.78%		 -0.58%

		Jun-2013		 -0.39%		 -1.34%		 -2.23%		 -1.55%		 -2.62%

		Jul-2013		0.05%		5.09%		0.41%		0.14%		1.90%

		Aug-2013		 -0.28%		 -2.90%		 -0.61%		 -0.51%		 -0.61%

		Sep-2013		0.21%		3.14%		1.12%		0.95%		0.99%

		Oct-2013		0.85%		4.60%		1.29%		0.81%		2.51%

		Nov-2013		 -1.77%		3.05%		 -0.19%		 -0.37%		0.51%

		Dec-2013		 -1.53%		2.53%		 -0.29%		 -0.57%		0.54%

		Jan-2014		4.77%		 -3.46%		1.46%		1.48%		0.70%

		Feb-2014		0.48%		4.57%		0.91%		0.53%		2.02%

		Mar-2014		0.70%		0.84%		0.08%		 -0.17%		0.24%

		Apr-2014		1.73%		0.74%		0.95%		0.84%		0.63%

		May-2014		2.21%		2.35%		1.27%		1.14%		0.92%

		Jun-2014		 -0.03%		2.07%		0.32%		0.05%		0.84%

		Jul-2014		0.16%		 -1.38%		 -0.18%		 -0.25%		 -1.33%

		Aug-2014		1.40%		4.00%		1.11%		1.10%		1.58%

		Sep-2014		 -0.78%		 -1.40%		 -0.79%		 -0.68%		 -2.09%

		Oct-2014		0.16%		2.44%		0.89%		0.98%		1.19%

		Nov-2014		1.51%		2.69%		0.57%		0.71%		 -0.73%

		Dec-2014		1.43%		 -0.25%		 -0.09%		0.09%		 -1.45%

		Jan-2015		6.58%		 -3.00%		2.02%		2.10%		0.66%

		Feb-2015		 -3.05%		5.75%		 -0.46%		 -0.94%		2.41%

		Mar-2015		0.61%		 -1.58%		0.34%		0.46%		 -0.55%

		Apr-2015		 -2.01%		0.96%		 -0.12%		 -0.36%		1.21%

		May-2015		 -1.28%		1.29%		 -0.15%		 -0.24%		0.30%

		Jun-2015		 -2.72%		 -1.94%		 -1.16%		 -1.09%		 -1.49%

		Jul-2015		2.69%		2.10%		0.63%		0.70%		 -0.58%

		Aug-2015		 -0.92%		 -6.03%		 -0.41%		 -0.14%		 -1.74%

		Sep-2015		0.77%		 -2.47%		0.16%		0.68%		 -2.60%

		Oct-2015		0.07%		8.44%		0.47%		0.02%		2.75%

		Nov-2015		 -0.74%		0.30%		 -0.27%		 -0.26%		 -2.22%

		Dec-2015		 -0.56%		 -1.58%		 -0.61%		 -0.32%		 -2.52%

		Jan-2016		4.36%		 -4.96%		0.82%		1.38%		 -1.61%

		Feb-2016		1.86%		 -0.13%		0.44%		0.71%		0.57%

		Mar-2016		1.16%		6.78%		1.57%		0.92%		4.44%

		Apr-2016		0.64%		0.39%		0.94%		0.38%		3.92%

		May-2016		0.10%		1.80%		0.10%		0.03%		0.62%

		Jun-2016		2.48%		0.26%		1.72%		1.80%		0.92%

		Jul-2016		1.38%		3.69%		1.14%		0.63%		2.70%

		Aug-2016		0.40%		0.14%		0.23%		 -0.11%		2.09%

		Sep-2016		 -0.21%		0.02%		0.08%		 -0.06%		0.67%

		Oct-2016		 -0.35%		 -1.82%		 -0.52%		 -0.76%		0.39%

		Nov-2016		 -1.10%		3.70%		 -2.17%		 -2.37%		 -0.47%

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%

		Jan-2017		0.37%		1.90%		0.49%		0.20%		1.45%

		Feb-2017		0.67%		3.97%		0.86%		0.67%		1.46%

		Mar-2017		 -0.34%		0.12%		0.05%		 -0.05%		 -0.22%

		Apr-2017		0.62%		1.03%		0.88%		0.77%		1.15%

		May-2017		0.66%		1.41%		0.84%		0.77%		0.87%

		Jun-2017		0.44%		0.62%		0.11%		 -0.10%		0.14%

		Jul-2017		0.21%		2.06%		0.59%		0.43%		1.11%

		Aug-2017		0.12%		0.31%		0.88%		0.90%		 -0.04%

		Sep-2017		0.05%		2.06%		 -0.29%		 -0.48%		0.90%

		Oct-2017		0.18%		2.33%		0.13%		0.06%		0.42%

		Nov-2017		0.04%		3.07%		 -0.05%		 -0.13%		 -0.26%

		Dec-2017		0.29%		1.11%		0.52%		0.46%		0.30%

		Jan-2018		0.13%		5.73%		 -0.74%		 -1.15%		0.60%

		Feb-2018		0.06%		 -3.69%		 -0.95%		 -0.95%		 -0.85%

		Mar-2018		0.35%		 -2.54%		0.52%		0.64%		 -0.60%

		Apr-2018		0.12%		0.38%		 -0.61%		 -0.74%		0.65%

		May-2018		0.12%		2.41%		0.47%		0.71%		 -0.03%

		Jun-2018		0.10%		0.62%		 -0.10%		 -0.12%		0.40%

		Jul-2018		0.33%		3.72%		0.28%		0.02%		1.09%

		Aug-2018		0.23%		3.26%		0.49%		0.64%		0.74%

		Sep-2018		0.18%		0.57%		 -0.43%		 -0.64%		0.56%

		Oct-2018		 -0.14%		 -6.84%		 -0.89%		 -0.79%		 -1.60%

		Nov-2018		 -0.02%		2.04%		0.39%		0.60%		 -0.86%

		Dec-2018		2.60%		 -9.03%		1.38%		1.84%		 -2.14%

		Jan-2019		1.18%		8.01%		1.63%		1.06%		4.52%

		Feb-2019		 -0.38%		3.21%		0.19%		 -0.06%		1.66%

		Mar-2019		3.14%		1.94%		1.90%		1.92%		0.94%

		Apr-2019		 -0.84%		4.05%		0.26%		0.03%		1.42%

		May-2019		4.02%		 -6.35%		1.60%		1.78%		 -1.19%

		Jun-2019		1.51%		7.05%		1.45%		1.26%		2.28%

		Jul-2019		0.17%		1.44%		0.35%		0.22%		0.56%

		Aug-2019		5.15%		 -1.58%		2.37%		2.59%		0.40%

		Sep-2019		 -1.15%		1.87%		 -0.39%		 -0.53%		0.36%

		Oct-2019		0.19%		2.17%		0.39%		0.30%		0.28%

		Nov-2019		0.31%		3.63%		0.00%		 -0.05%		0.33%

		Dec-2019		0.22%		3.02%		0.14%		 -0.07%		2.00%

		Jan-2020		1.32%		 -0.04%		2.04%		1.92%		0.03%

		Feb-2020		 -0.02%		 -8.23%		1.38%		1.80%		 -1.41%

		Mar-2020		 -0.03%		 -12.35%		 -3.94%		 -0.59%		 -11.46%

		Apr-2020		3.73%		12.82%		2.95%		1.78%		4.51%

		May-2020		1.69%		4.76%		1.60%		0.47%		4.41%

		Jun-2020		1.88%		1.99%		1.44%		0.63%		0.98%

		Jul-2020		3.59%		5.64%		2.20%		1.49%		4.69%

		Aug-2020		 -1.06%		7.19%		 -0.30%		 -0.81%		0.95%

		Sep-2020		 -0.01%		 -3.80%		 -0.04%		 -0.05%		 -1.03%

		Oct-2020		0.52%		 -2.66%		 -0.24%		 -0.45%		0.51%

		Nov-2020		3.29%		10.95%		1.80%		0.98%		3.96%

		Dec-2020		0.80%		3.84%		0.61%		0.14%		1.88%

		Jan-2021		 -0.37%		 -1.01%		 -0.52%		 -0.72%		0.33%

		Feb-2021		0.75%		2.76%		 -1.30%		 -1.44%		0.37%

		Mar-2021		 -0.39%		4.38%		 -1.07%		 -1.25%		0.15%

		Apr-2021		0.51%		5.34%		0.95%		0.79%		1.09%

		May-2021		0.13%		0.70%		0.40%		0.33%		0.30%

		Jun-2021		0.49%		2.33%		0.92%		0.70%		1.34%

		Jul-2021		0.13%		2.38%		1.05%		1.12%		0.38%

		Aug-2021		0.11%		3.04%		 -0.02%		 -0.19%		0.51%

		Sep-2021		 -0.00%		 -4.65%		 -0.76%		 -0.87%		 -0.01%

		Oct-2021		 -0.01%		7.01%		 -0.06%		 -0.03%		 -0.17%

		Nov-2021		0.12%		 -0.69%		0.07%		0.30%		 -0.97%

		Dec-2021		 -0.16%		4.48%		0.05%		 -0.26%		1.87%

















USFI	

US AGG	US HY	SP500	1.2662015503875966E-2	2.709586206896551E-3	7.7234761904761921E-3	Top 20 Composite	

US AGG	US HY	SP500	9.8969302325581324E-3	-3.1134137931034468E-3	9.3436507936507955E-4	Index	

US AGG	US HY	SP500	8.5334341085271295E-3	-2.0615034482758615E-2	-3.7862444444444428E-2	









US HY	Index	-2.0615034482758615E-2	







SP500	Index	-3.7862444444444428E-2	







Appendix Rising Rates Slide

		9/30/1995		US 10 Yr Yield		BGIM US FI		Blbg Barc US Agg

		10/31/95		6.02%		1.58%		1.30%

		11/30/95		5.74%		1.67%		1.50%

		12/31/95		5.57%		1.90%		1.40%

		1/31/96		5.58%		0.45%		0.66%

		2/29/96		6.10%		-2.48%		-1.74%

		3/31/96		6.33%		-1.02%		-0.70%

		4/30/96		6.67%		0.51%		-0.56%

		5/31/96		6.85%		-0.27%		-0.20%

		6/30/96		6.71%		1.63%		1.34%

		7/31/96		6.79%		0.17%		0.27%

		8/31/96		6.94%		-0.55%		-0.17%

		9/30/96		6.70%		1.98%		1.74%

		10/31/96		6.34%		2.72%		2.22%

		11/30/96		6.04%		2.47%		1.71%

		12/31/96		6.42%		-1.57%		-0.93%

		1/31/97		6.49%		-0.19%		0.31%

		2/28/97		6.55%		0.03%		0.25%

		3/31/97		6.90%		-1.61%		-1.11%

		4/30/97		6.72%		1.81%		1.50%

		5/31/97		6.66%		0.95%		0.95%

		6/30/97		6.50%		1.39%		1.19%

		7/31/97		6.01%		4.13%		2.70%

		8/31/97		6.34%		-1.79%		-0.85%

		9/30/97		6.10%		2.06%		1.48%

		10/31/97		5.83%		2.29%		1.45%

		11/30/97		5.87%		0.83%		0.46%

		12/31/97		5.74%		1.44%		1.01%

		1/31/98		5.51%		1.55%		1.28%

		2/28/98		5.62%		-0.35%		-0.08%

		3/31/98		5.65%		0.29%		0.34%

		4/30/98		5.67%		0.33%		0.52%

		5/31/98		5.55%		1.23%		0.95%

		6/30/98		5.45%		1.73%		0.85%

		7/31/98		5.49%		-0.11%		0.21%

		8/31/98		4.98%		3.25%		1.63%

		9/30/98		4.42%		2.56%		2.34%

		10/31/98		4.61%		-0.87%		-0.53%

		11/30/98		4.71%		0.55%		0.57%

		12/31/98		4.65%		0.46%		0.30%

		1/31/99		4.65%		0.54%		0.71%

		2/28/99		5.29%		-2.27%		-1.75%

		3/31/99		5.24%		0.42%		0.55%

		4/30/99		5.35%		0.31%		0.32%

		5/31/99		5.62%		-1.28%		-0.88%

		6/30/99		5.78%		-0.56%		-0.32%

		7/31/99		5.90%		-0.34%		-0.42%

		8/31/99		5.97%		0.07%		-0.05%

		9/30/99		5.88%		0.90%		1.16%

		10/31/99		6.02%		0.30%		0.37%

		11/30/99		6.19%		-0.02%		-0.01%

		12/31/99		6.44%		-0.49%		-0.48%

		1/31/00		6.67%		-0.14%		-0.33%

		2/29/00		6.41%		1.15%		1.21%

		3/31/00		6.00%		1.35%		1.32%

		4/30/00		6.21%		-0.10%		-0.29%

		5/31/00		6.27%		-0.12%		-0.05%

		6/30/00		6.03%		1.73%		2.08%

		7/31/00		6.03%		0.64%		0.91%

		8/31/00		5.73%		1.27%		1.45%

		9/30/00		5.80%		0.60%		0.63%

		10/31/00		5.75%		-0.22%		0.66%

		11/30/00		5.47%		0.90%		1.64%

		12/31/00		5.11%		2.48%		1.86%

		1/31/01		5.11%		2.22%		1.63%

		2/28/01		4.90%		1.16%		0.87%

		3/31/01		4.92%		0.24%		0.50%

		4/30/01		5.34%		-0.82%		-0.42%

		5/31/01		5.38%		1.02%		0.60%

		6/30/01		5.41%		0.30%		0.38%

		7/31/01		5.05%		3.69%		2.24%

		8/31/01		4.83%		1.68%		1.15%

		9/30/01		4.59%		-0.47%		1.16%

		10/31/01		4.23%		3.03%		2.09%

		11/30/01		4.75%		0.08%		-1.38%

		12/31/01		5.05%		-0.13%		-0.64%

		1/31/02		5.03%		1.09%		0.81%

		2/28/02		4.88%		0.98%		0.97%

		3/31/02		5.40%		-2.45%		-1.66%

		4/30/02		5.09%		2.59%		1.94%

		5/31/02		5.05%		0.51%		0.85%

		6/30/02		4.80%		1.17%		0.87%

		7/31/02		4.46%		1.52%		1.21%

		8/31/02		4.14%		1.55%		1.69%

		9/30/02		3.60%		1.60%		1.62%

		10/31/02		3.89%		-1.39%		-0.46%

		11/30/02		4.21%		1.50%		-0.03%

		12/31/02		3.82%		2.84%		2.07%

		1/31/03		3.96%		-0.04%		0.09%

		2/28/03		3.69%		0.96%		1.38%

		3/31/03		3.80%		-0.00%		-0.08%

		4/30/03		3.84%		1.27%		0.83%

		5/31/03		3.37%		1.96%		1.86%

		6/30/03		3.52%		0.35%		-0.20%

		7/31/03		4.41%		-1.54%		-3.36%

		8/31/03		4.47%		0.29%		0.66%

		9/30/03		3.94%		2.30%		2.65%

		10/31/03		4.30%		-0.28%		-0.93%

		11/30/03		4.33%		0.20%		0.24%

		12/31/03		4.25%		0.62%		1.02%

		1/31/04		4.13%		0.73%		0.80%

		2/29/04		3.97%		0.55%		1.08%

		3/31/04		3.84%		0.30%		0.75%

		4/30/04		4.51%		-0.71%		-2.60%

		5/31/04		4.65%		-0.10%		-0.40%

		6/30/04		4.58%		0.40%		0.57%

		7/31/04		4.48%		0.54%		0.99%

		8/31/04		4.12%		0.68%		1.91%

		9/30/04		4.12%		0.09%		0.27%

		10/31/04		4.03%		0.35%		0.84%

		11/30/04		4.35%		-0.22%		-0.80%

		12/31/04		4.22%		0.39%		0.92%

		1/31/05		4.13%		0.21%		0.63%

		2/28/05		4.38%		-1.62%		-0.59%

		3/31/05		4.48%		-1.58%		-0.51%

		4/30/05		4.20%		0.99%		1.35%

		5/31/05		3.98%		0.90%		1.08%

		6/30/05		3.92%		0.35%		0.55%

		7/31/05		4.28%		-0.46%		-0.91%

		8/31/05		4.02%		0.89%		1.28%

		9/30/05		4.33%		-0.49%		-1.03%

		10/31/05		4.55%		-0.29%		-0.79%

		11/30/05		4.49%		0.44%		0.44%

		12/31/05		4.39%		0.62%		0.95%

		1/31/06		4.52%		0.18%		0.01%

		2/28/06		4.55%		0.28%		0.33%

		3/31/06		4.85%		-0.14%		-0.98%

		4/30/06		5.05%		0.07%		-0.18%

		5/31/06		5.12%		-0.27%		-0.11%

		6/30/06		5.14%		0.43%		0.21%

		7/31/06		4.98%		1.66%		1.35%

		8/31/06		4.73%		2.68%		1.53%

		9/30/06		4.63%		1.39%		0.88%

		10/31/06		4.60%		0.69%		0.66%

		11/30/06		4.46%		1.93%		1.16%

		12/31/06		4.70%		-1.78%		-0.58%

		1/31/07		4.81%		-0.58%		-0.04%

		2/28/07		4.57%		2.54%		1.54%

		3/31/07		4.65%		-0.70%		0.00%

		4/30/07		4.62%		0.70%		0.54%

		5/31/07		4.89%		-1.26%		-0.76%

		6/30/07		5.03%		-0.75%		-0.30%

		7/31/07		4.74%		1.16%		0.83%

		8/31/07		4.53%		1.69%		1.23%

		9/30/07		4.59%		1.07%		0.76%

		10/31/07		4.47%		0.99%		0.90%

		11/30/07		3.94%		2.55%		1.80%

		12/31/07		4.03%		0.71%		0.28%

		1/31/08		3.60%		1.26%		1.68%

		2/29/08		3.51%		-0.12%		0.14%

		3/31/08		3.41%		0.49%		0.34%

		4/30/08		3.73%		0.19%		-0.21%

		5/31/08		4.06%		-1.51%		-0.73%

		6/30/08		3.97%		0.02%		-0.08%

		7/31/08		3.95%		0.01%		-0.08%

		8/31/08		3.81%		0.79%		0.95%

		9/30/08		3.83%		-2.19%		-1.34%

		10/31/08		3.96%		-4.32%		-2.36%

		11/30/08		2.92%		6.75%		3.25%

		12/31/08		2.21%		8.36%		3.73%

		1/31/09		2.84%		-2.35%		-0.88%

		2/28/09		3.02%		-1.20%		-0.38%

		3/31/09		2.67%		0.89%		1.39%				1.17%

		4/30/09		3.12%		0.67%		0.48%				10.02%		5.81%		4.21%

		5/31/09		3.46%		1.46%		0.73%

		6/30/09		3.54%		2.00%		0.57%

		7/31/09		3.48%		3.78%		1.61%

		8/31/09		3.40%		1.39%		1.04%

		9/30/09		3.31%		2.01%		1.05%

		10/31/09		3.39%		-0.67%		0.49%

		11/30/09		3.20%		1.07%		1.29%

		12/31/09		3.84%		-2.00%		-1.56%

		1/31/10		3.59%		1.91%		1.53%

		2/28/10		3.61%		0.55%		0.37%

		3/31/10		3.83%		-0.61%		-0.12%

		4/30/10		3.66%		2.04%		1.04%

		5/31/10		3.29%		0.49%		0.84%

		6/30/10		2.93%		2.46%		1.57%

		7/31/10		2.91%		1.47%		1.07%

		8/31/10		2.47%		3.10%		1.29%				1.00%

		9/30/10		2.51%		-0.00%		0.11%				-2.44%		-0.76%		-1.68%

		10/31/10		2.60%		-0.24%		0.36%

		11/30/10		2.80%		-0.97%		-0.57%

		12/31/10		3.30%		-1.04%		-1.08%

		1/31/11		3.37%		-0.92%		0.12%

		2/28/11		3.43%		0.92%		0.25%

		3/31/11		3.47%		-0.20%		0.06%

		4/30/11		3.29%		1.44%		1.27%

		5/31/11		3.06%		1.35%		1.31%

		6/30/11		3.16%		-0.78%		-0.29%

		7/31/11		2.80%		2.25%		1.59%

		8/31/11		2.22%		2.90%		1.46%

		9/30/11		1.92%		2.64%		0.73%

		10/31/11		2.11%		0.68%		0.11%

		11/30/11		2.07%		-1.55%		-0.09%

		12/31/11		1.88%		2.04%		1.10%

		1/31/12		1.80%		2.30%		0.88%

		2/29/12		1.97%		0.56%		-0.02%

		3/31/12		2.21%		-0.68%		-0.55%

		4/30/12		1.92%		1.00%		1.11%

		5/31/12		1.56%		0.51%		0.90%

		6/30/12		1.65%		0.09%		0.04%

		7/31/12		1.47%		2.11%		1.38%

		8/31/12		1.55%		-0.19%		0.07%

		9/30/12		1.63%		0.39%		0.14%

		10/31/12		1.69%		0.65%		0.20%

		11/30/12		1.62%		-0.09%		0.16%

		12/31/12		1.76%		0.22%		-0.14%

		1/31/13		1.99%		0.05%		-0.70%

		2/28/13		1.88%		0.31%		0.50%

		3/31/13		1.85%		0.09%		0.08%

		4/30/13		1.67%		0.25%		1.01%				0.94%

		5/31/13		2.13%		-0.18%		-1.78%				-0.58%		-2.75%		2.17%

		6/30/13		2.49%		-0.39%		-1.55%

		7/31/13		2.58%		0.05%		0.14%

		8/31/13		2.79%		-0.28%		-0.51%

		9/30/13		2.61%		0.21%		0.95%

		10/31/13		2.56%		0.85%		0.81%

		11/30/13		2.75%		-1.77%		-0.37%

		12/31/13		3.03%		-1.53%		-0.57%

		1/31/14		2.65%		4.77%		1.48%

		2/28/14		2.65%		0.48%		0.53%

		3/31/14		2.72%		0.70%		-0.17%

		4/30/14		2.65%		1.73%		0.84%

		5/31/14		2.48%		2.21%		1.14%

		6/30/14		2.53%		-0.03%		0.05%

		7/31/14		2.56%		0.16%		-0.25%

		8/31/14		2.34%		1.40%		1.10%

		9/30/14		2.49%		-0.78%		-0.68%

		10/31/14		2.34%		0.16%		0.98%

		11/30/14		2.17%		1.51%		0.70%

		12/31/14		2.17%		1.43%		0.09%

		1/31/15		1.64%		6.58%		2.10%				0.71%

		2/28/15		1.99%		-3.05%		-0.94%				-8.22%		-2.15%

		3/31/15		1.92%		0.61%		0.46%						-6.06%

		4/30/15		2.03%		-2.01%		-0.36%

		5/31/15		2.12%		-1.28%		-0.24%

		6/30/15		2.35%		-2.72%		-1.09%

		7/31/15		2.18%		2.69%		0.70%

		8/31/15		2.22%		-0.92%		-0.14%

		9/30/15		2.04%		0.77%		0.68%

		10/31/15		2.14%		0.07%		0.02%

		11/30/15		2.21%		-0.74%		-0.26%

		12/31/15		2.27%		-0.56%		-0.32%

		1/31/16		1.92%		4.36%		1.38%

		2/29/16		1.74%		1.86%		0.71%

		3/31/16		1.77%		1.16%		0.92%

		4/30/16		1.83%		0.64%		0.38%

		5/31/16		1.85%		0.10%		0.03%

		6/30/16		1.47%		2.48%		1.80%

		7/31/16		1.45%		1.38%		0.63%				1.00%

		8/31/16		1.58%		0.40%		-0.11%				-0.48%		-2.95%

		9/30/16		1.60%		-0.21%		-0.06%						2.47%

		10/31/16		1.83%		-0.35%		-0.76%

		11/30/16		2.38%		-1.10%		-2.37%

		12/31/16		2.45%		0.43%		0.14%

		1/31/17		2.45%		0.37%		0.20%

		2/28/17		2.39%		0.67%		0.67%

		3/31/17		2.39%		-0.34%		-0.05%

		4/30/17		2.28%		0.62%		0.77%

		5/31/17		2.20%		0.66%		0.77%

		6/30/17		2.31%		0.44%		-0.10%

		7/31/17		2.30%		0.21%		0.43%

		8/31/17		2.12%		0.12%		0.90%

		9/30/17		2.33%		0.05%		-0.48%																				10.02%		5.81%		4.21%

		10/31/17		2.38%		0.18%		0.06%																				-2.44%		-0.76%		-1.68%

		11/30/17		2.41%		0.04%		-0.13%

		12/31/17		2.41%		0.29%		0.46%				0.74%																-0.58%		-2.75%		2.17%

		1/31/18		2.71%		0.13%		-1.15%				1.48%		-2.38%		3.86%

		2/28/18		2.86%		0.06%		-0.95%																				-8.22%		-2.15%		-6.06%

		3/31/18		2.74%		0.35%		0.64%

		4/30/18		2.95%		0.12%		-0.74%																				-0.48%		-2.95%		2.47%

		5/31/18		2.86%		0.12%		0.71%

		6/30/18		2.86%		0.10%		-0.12%																				1.48%		-2.38%		3.86%

		7/31/18		2.96%		0.33%		0.02%

		8/31/18		2.86%		0.23%		0.64%																				3.52%		-3.56%		7.08%

		9/30/18		3.05%		0.18%		-0.64%

		10/31/18		3.15%		-0.14%		-0.79%

		11/30/18		3.01%		-0.02%		0.60%

		12/31/18		2.69%		2.60%		1.84%

		1/31/19		2.63%		1.18%		1.06%

		2/28/19		2.73%		-0.39%		-0.06%

		3/31/19		2.41%		3.14%		1.92%

		4/30/19		2.51%		-0.84%		0.03%

		5/31/19		2.14%		4.02%		1.78%

		6/30/19		2.00%		1.51%		1.26%

		7/31/19		2.02%		0.17%		0.22%

		8/31/19		1.50%		5.15%		2.59%

		9/30/19		1.68%		-1.16%		-0.53%

		10/31/19		1.69%		0.19%		0.30%

		11/30/19		1.78%		0.31%		-0.05%

		12/31/19		1.92%		0.22%		-0.07%

		1/31/20		1.51%		1.32%		1.92%

		2/29/20		1.13%		-0.02%		1.80%

		3/31/20		0.70%		-0.03%		-0.59%

		4/30/20		0.64%		3.70%		1.78%

		5/31/20		0.65%		1.69%		0.47%

		6/30/20		0.66%		1.88%		0.63%				1.19%

		7/31/20		0.55%		3.59%		1.49%				3.52%		-3.56%		7.08%

		8/31/20		0.72%		-1.06%		-0.81%

		9/30/20		0.69%		-0.01%		-0.05%

		10/31/20		0.88%		0.52%		-0.45%

		11/30/20		0.84%		3.29%		0.98%

		12/31/20		0.93%		0.80%		0.14%

		1/31/21		1.11%		-0.37%		-0.72%

		2/28/21		1.44%		0.75%		-1.44%

		3/31/21		1.74%		-0.39%		-1.25%

		4/30/21		1.65%		0.51%		0.79%

		5/31/21		1.58%		0.13%		0.33%

		6/30/21		1.45%		0.49%		0.70%

		7/31/21		1.24%		0.13%		1.12%

		8/31/21		1.30%		0.11%		-0.19%

		9/30/21		1.52%		-0.00%		-0.87%

		10/31/21		1.55%		-0.01%		-0.03%

		11/30/21		1.43%		0.12%		0.30%

		12/31/21		1.52%		-0.16%		-0.26%



US 10 Yr Treasury Yield

Since 2008
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Model RSI

				10-Year Bond Yield		Fitted Value		Standardized Residual

				US_LONG		US_FIT_S		US_BONDM_DEV		Dark Green Max		Light Green Max		Yellow Max		Horizotnal Axis		Yellow Min		Light Red Min		Dark Red Min

		12/31/04		4.2400		3.9848		-0.41		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/05		4.1400		3.9609		-0.29		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/28/05		4.3600		3.9356		-0.69		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/05		4.5000		3.9256		-0.93		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/05		4.2100		3.8960		-0.51		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/05		4.0000		3.8707		-0.21		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/05		3.9400		3.8453		-0.15		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/05		4.2800		3.8199		-0.75		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/05		4.0200		3.8108		-0.34		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/05		4.3400		3.8015		-0.87		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/05		4.5700		3.8168		-1.22		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/05		4.4900		3.8329		-1.06		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/05		4.3900		3.8364		-0.90		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/06		4.5300		3.8461		-1.11		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/28/06		4.5500		3.8536		-1.13		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/06		4.8600		3.8681		-1.61		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/06		5.0700		3.8913		-1.91		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/06		5.1200		3.9207		-1.94		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/06		5.1500		3.9633		-1.92		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/06		4.9900		3.9981		-1.61		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/06		4.7400		3.9985		-1.20		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/06		4.6400		3.9994		-1.04		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/06		4.6100		4.0123		-0.97		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/06		4.4600		4.0090		-0.73		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/06		4.7100		3.9961		-1.16		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/07		4.8300		3.9918		-1.36		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/28/07		4.5600		3.9939		-0.92		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/07		4.6500		3.9930		-1.06		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/07		4.6300		4.0008		-1.02		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/07		4.9000		3.9826		-1.49		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/07		5.0300		3.9673		-1.72		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/07		4.7800		3.9624		-1.33		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/07		4.5400		3.9614		-0.94		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/07		4.5900		3.9598		-1.02		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/07		4.4800		3.9581		-0.85		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/07		3.9700		3.9561		-0.02		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/07		4.0400		3.9313		-0.18		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/08		3.6700		3.9198		0.40		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/29/08		3.5300		3.9037		0.61		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/08		3.4500		3.8772		0.69		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/08		3.7700		3.8377		0.11		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/08		4.0600		3.8150		-0.40		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/08		3.9900		3.8061		-0.30		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/08		3.9900		3.7952		-0.32		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/08		3.8300		3.7741		-0.09		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/08		3.8500		3.7580		-0.15		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/08		4.0100		3.7389		-0.44		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/08		2.9300		3.7321		1.30		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/08		2.2500		3.6994		2.35		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/09		2.8700		3.6477		1.26		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/28/09		3.0200		3.6095		0.96		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/09		2.7100		3.5786		1.41		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/09		3.1600		3.5327		0.60		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/09		3.4700		3.4996		0.05		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/09		3.5300		3.4773		-0.09		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/09		3.5200		3.4578		-0.10		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/09		3.4000		3.4387		0.06		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/09		3.3100		3.4283		0.19		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/09		3.4100		3.4204		0.02		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/09		3.2100		3.4088		0.32		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/09		3.8500		3.3882		-0.75		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/10		3.6300		3.3787		-0.41		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/28/10		3.5900		3.3610		-0.37		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/10		3.8400		3.3495		-0.79		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/10		3.6900		3.3447		-0.56		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/10		3.3100		3.3324		0.04		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/10		2.9700		3.3012		0.54		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/10		2.9400		3.2597		0.52		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/10		2.4700		3.2285		1.23		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/10		2.5300		3.1947		1.08		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/10		2.6300		3.1565		0.85		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/10		2.8100		3.1135		0.49		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/10		3.3000		3.0922		-0.34		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/11		3.4200		3.0831		-0.55		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/28/11		3.4200		3.0851		-0.54		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/11		3.4700		3.0871		-0.62		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/11		3.3200		3.0931		-0.37		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/11		3.0500		3.0861		0.06		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/11		3.1800		3.0605		-0.19		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/11		2.8000		3.0378		0.39		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/11		2.1700		3.0021		1.35		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/11		1.9200		2.9366		1.65		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/11		2.1700		2.8618		1.12		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/11		2.0400		2.8002		1.23		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/11		1.8700		2.7775		1.47		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/12		1.8000		2.7684		1.57		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/29/12		1.9400		2.7401		1.30		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/12		2.2100		2.7168		0.82		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/12		1.9100		2.7116		1.30		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/12		1.5500		2.6873		1.84		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/12		1.6600		2.6429		1.59		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/12		1.4900		2.6004		1.80		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/12		1.5200		2.5474		1.66		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/12		1.6500		2.5042		1.38		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/12		1.6800		2.4690		1.28		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/12		1.5700		2.4325		1.40		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/12		1.7400		2.3948		1.06		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/13		1.9800		2.3444		0.59		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/28/13		1.8600		2.3074		0.72		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/13		1.8600		2.2685		0.66		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/13		1.6700		2.2232		0.90		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/13		2.1200		2.1775		0.09		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/13		2.5200		2.1650		-0.58		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/13		2.5900		2.1783		-0.67		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/13		2.7800		2.1954		-0.95		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/13		2.6200		2.2328		-0.63		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/13		2.5400		2.2552		-0.46		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/13		2.7400		2.2521		-0.79		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/13		3.0000		2.2394		-1.23		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/14		2.6600		2.2182		-0.72		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/28/14		2.6600		2.1839		-0.77		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/14		2.7200		2.1427		-0.94		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/14		2.6400		2.0979		-0.88		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/14		2.4500		2.0504		-0.65		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/14		2.5100		2.0042		-0.82		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/14		2.5500		1.9509		-0.97		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/14		2.3400		1.9146		-0.69		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/14		2.5000		1.8922		-0.98		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/14		2.3300		1.8920		-0.71		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/14		2.1800		1.8955		-0.46		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/14		2.1700		1.9083		-0.42		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/15		1.6800		1.9288		0.40		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/28/15		2.0000		1.9325		-0.11		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/15		1.9300		1.9434		0.02		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/15		2.0400		1.9444		-0.15		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/15		2.0900		1.9578		-0.21		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/15		2.3300		1.9774		-0.57		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/15		2.2000		2.0030		-0.32		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/15		2.2000		2.0277		-0.28		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/15		2.0600		2.0516		-0.01		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/15		2.1500		2.0661		-0.14		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/15		2.2100		2.0812		-0.21		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/15		2.2700		2.1033		-0.27		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/16		1.9300		2.1212		0.31		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/29/16		1.7400		2.1247		0.62		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/16		1.7800		2.1310		0.57		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/16		1.8200		2.1416		0.52		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/16		1.8300		2.1614		0.54		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/16		1.4900		2.1670		1.10		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/16		1.4600		2.1502		1.12		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/16		1.5700		2.1316		0.91		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/16		1.5900		2.1102		0.84		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/16		1.8300		2.0923		0.43		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/16		2.3600		2.0826		-0.45		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/16		2.4300		2.0781		-0.57		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/17		2.4500		2.0651		-0.62		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/28/17		2.3600		2.0628		-0.48		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/17		2.3900		2.0549		-0.54		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/17		2.2800		2.0434		-0.38		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/17		2.1900		2.0276		-0.26		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/17		2.3000		2.0154		-0.46		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/17		2.2900		2.0029		-0.47		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/17		2.1200		1.9908		-0.21		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/17		2.3200		1.9805		-0.55		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/17		2.3700		1.9737		-0.64		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/17		2.4100		1.9712		-0.71		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/17		2.4100		1.9763		-0.70		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/18		2.7200		1.9835		-1.19		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/28/18		2.8700		2.0166		-1.38		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/18		2.7400		2.0399		-1.13		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/18		2.9300		2.0580		-1.41		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/18		2.8300		2.0786		-1.22		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/18		2.8500		2.0959		-1.22		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/18		2.9600		2.1072		-1.38		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/18		2.8600		2.1242		-1.19		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/18		3.0500		2.1367		-1.48		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/18		3.1500		2.1565		-1.61		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/18		3.0100		2.1800		-1.35		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/18		2.6900		2.1993		-0.80		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/19		2.6300		2.2077		-0.68		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/28/19		2.7300		2.2230		-0.82		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/19		2.4100		2.2488		-0.26		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/19		2.5100		2.2647		-0.40		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/19		2.1400		2.2851		0.24		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/19		2.0000		2.2939		0.48		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/19		2.0200		2.3085		0.47		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/19		1.5000		2.3232		1.33		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/19		1.6800		2.3166		1.03		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/19		1.6900		2.3151		1.01		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/19		1.7800		2.3029		0.85		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/19		1.9200		2.2709		0.57		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/20		1.5100		2.2328		1.17		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/29/20		1.1300		2.1829		1.71		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/20		0.7000		2.1328		2.32		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/20		0.6400		2.0733		2.32		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/20		0.6500		2.0182		2.22		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/20		0.6600		1.9658		2.12		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/20		0.5500		1.9094		2.20		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/20		0.7200		1.8479		1.83		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/20		0.6900		1.7945		1.79		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/20		0.8800		1.7364		1.39		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/20		0.8400		1.6850		1.37		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/20		0.9300		1.6325		1.14		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		1/31/21		1.1100		1.5871		0.77		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		2/28/21		1.4400		1.5337		0.15		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		3/31/21		1.7400		1.4821		-0.42		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		4/30/21		1.6500		1.4398		-0.34		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		5/31/21		1.5800		1.3841		-0.32		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		6/30/21		1.4500		1.3272		-0.20		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		7/31/21		1.2400		1.2645		0.04		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		8/31/21		1.3000		1.1943		-0.17		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		9/30/21		1.5200		1.1332		-0.63		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		10/31/21		1.5500		1.0701		-0.78		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		11/30/21		1.4300		1.0031		-0.69		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000

		12/31/21		1.5200		0.9392		-0.94		-1.0000		-1.0000		-1.0000		0.0000		1.0000		1.0000		1.0000
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Bonds
Cheap
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Ask Matt O for this data. Copy and paste it into here, update chart to the right. 
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Two Levers for Alpha: Spotlight on Investment-Grade Corporate Bonds

As of 12/31/2021

Opportunistically allocate to investment-grade corporate credit only after significant spread-widening
events. Fundamental analysis, including an understanding of ESG considerations, is essential.

U.S. Corporate Duration vs. Blbg Corp Index OAS
12/31/2004 - 12/31/2021
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*Supplemental information to the attached U.S. Fixed Income GIPS composite presentation. For use in one-on-one presentations with sophisticated, institutional investors. Not for further distribution. OAS data obtained from Bloomberg (©2021, Bloomberg

Finance LP), which Brandywine Global believes to be accurate and reliable. Corporate Duration data based on U.S. Fixed Income Representative Portfolio and is provided for the timeframe for which data is available. Duration is representative of all U.S.

Government-Related bonds held in the Representative Portfolio. Actual duration with regard to any particular account may vary based on any investment restrictions applicable to that account. Please refer to Appendix 1 for important disclosure information.
14/brandywineglobal.com



Two Levers for Alpha: High Conviction Duration Management
As of 12/31/2021

Portfolio Duration Contribution by Sector vs. Bloomberg U.S. Aggregate Total Duration
12/31/2004 - 12/31/2021
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*Supplemental information to the attached U.S. Fixed Income GIPS composite presentation.

Source: Bloomberg (© 2021, Bloomberg Finance LP), which Brandywine Global believes to be reliable and accurate. Bloomberg Finance, L.P provides Brandywine Global with Fixed Income Index returns and characteristics. The Bloomberg U.S.
Aggregate Index represents securities that are SEC-registered, taxable, and dollar denominated. The index covers the U.S. investment grade fixed rate bond market, with index components for government and corporate securities, mortgage pass-
through securities, and asset-backed securities. This data is provided for informational use only. Indices are unmanaged and not available for direct investment. Portfolio data based on the Brandywine Global U.S. Fixed Income Representative Account.
The sectors discussed herein should not be perceived as investment recommendations and may no longer be held in an account's Portfolio. It should not be assumed that investments in any of the sectors listed were or will prove to be profitable. Sector

weights of any particular client account may vary based on any investment restrictions applicable to the account. Fixed income securities are subject to credit risk and interest rate risk. Please refer to the Appendix at the end of this presentation for our
GIPS presentations, which include Performance Footnotes, Fee Schedules, Index Descriptions, and Disclosures. Past performance is no guarantee of future results. 15/brandywineglobal.com



Returns vs. Yields

		12/31/85		10 Yr UST Yield		Bloomberg Barclays US Aggregate				US Agg - Rolling 10 Year Returns (Advanced 10 Years)

		Jan-1986		9.0%		0.56%		12/31/85		9.62%

		Feb-1986		8.1%		3.94%		1/31/86		9.64%

		Mar-1986		7.3%		3.11%		2/28/86		9.02%

		Apr-1986		7.3%		0.53%		3/31/86		8.61%

		May-1986		8.1%		 -1.91%		4/30/86		8.49%

		Jun-1986		7.3%		2.62%		5/31/86		8.68%

		Jul-1986		7.3%		0.89%		6/30/86		8.54%

		Aug-1986		6.9%		2.49%		7/31/86		8.48%

		Sep-1986		7.4%		 -0.99%		8/31/86		8.19%

		Oct-1986		7.3%		1.45%		9/30/86		8.49%

		Nov-1986		7.1%		1.40%		10/31/86		8.57%

		Dec-1986		7.2%		0.38%		11/30/86		8.60%

		Jan-1987		7.2%		1.41%		12/31/86		8.46%

		Feb-1987		7.2%		0.69%		1/31/87		8.34%

		Mar-1987		7.5%		 -0.45%		2/28/87		8.30%

		Apr-1987		8.2%		 -2.74%		3/31/87		8.22%

		May-1987		8.5%		 -0.39%		4/30/87		8.69%

		Jun-1987		8.4%		1.38%		5/31/87		8.83%

		Jul-1987		8.7%		 -0.08%		6/30/87		8.81%

		Aug-1987		9.0%		 -0.54%		7/31/87		9.11%

		Sep-1987		9.6%		 -2.13%		8/31/87		9.07%

		Oct-1987		8.9%		3.56%		9/30/87		9.47%

		Nov-1987		9.0%		0.80%		10/31/87		9.24%

		Dec-1987		8.9%		1.36%		11/30/87		9.21%

		Jan-1988		8.3%		3.52%		12/31/87		9.17%

		Feb-1988		8.1%		1.19%		1/31/88		8.93%

		Mar-1988		8.5%		 -0.94%		2/29/88		8.80%

		Apr-1988		8.9%		 -0.54%		3/31/88		8.94%

		May-1988		9.2%		 -0.67%		4/30/88		9.05%

		Jun-1988		8.9%		2.41%		5/31/88		9.23%

		Jul-1988		9.1%		 -0.52%		6/30/88		9.06%

		Aug-1988		9.2%		0.26%		7/31/88		9.14%

		Sep-1988		8.9%		2.26%		8/31/88		9.29%

		Oct-1988		8.6%		1.88%		9/30/88		9.30%

		Nov-1988		9.1%		 -1.21%		10/31/88		9.04%

		Dec-1988		9.1%		0.11%		11/30/88		9.23%

		Jan-1989		9.0%		1.44%		12/31/88		9.25%

		Feb-1989		9.3%		 -0.72%		1/31/89		9.17%

		Mar-1989		9.3%		0.43%		2/28/89		9.06%

		Apr-1989		9.1%		2.09%		3/31/89		9.07%

		May-1989		8.6%		2.63%		4/30/89		8.88%

		Jun-1989		8.1%		3.04%		5/31/89		8.51%

		Jul-1989		7.8%		2.13%		6/30/89		8.15%

		Aug-1989		8.3%		 -1.48%		7/31/89		7.87%

		Sep-1989		8.3%		0.51%		8/31/89		8.03%

		Oct-1989		7.9%		2.46%		9/30/89		8.10%

		Nov-1989		7.8%		0.95%		10/31/89		7.88%

		Dec-1989		7.9%		0.27%		11/30/89		7.77%

		Jan-1990		8.4%		 -1.19%		12/31/89		7.69%

		Feb-1990		8.5%		0.32%		1/31/90		7.79%

		Mar-1990		8.6%		0.07%		2/28/90		7.88%

		Apr-1990		9.0%		 -0.92%		3/31/90		8.01%

		May-1990		8.6%		2.96%		4/30/90		8.08%

		Jun-1990		8.4%		1.60%		5/31/90		7.76%

		Jul-1990		8.3%		1.38%		6/30/90		7.81%

		Aug-1990		8.8%		 -1.34%		7/31/90		7.76%

		Sep-1990		8.8%		0.83%		8/31/90		8.06%

		Oct-1990		8.6%		1.27%		9/30/90		8.04%

		Nov-1990		8.3%		2.15%		10/31/90		7.97%

		Dec-1990		8.1%		1.56%		11/30/90		7.92%

		Jan-1991		8.0%		1.24%		12/31/90		7.95%

		Feb-1991		8.0%		0.85%		1/31/91		7.99%

		Mar-1991		8.1%		0.69%		2/28/91		7.99%

		Apr-1991		8.0%		1.08%		3/31/91		7.97%

		May-1991		8.1%		0.58%		4/30/91		7.81%

		Jun-1991		8.2%		 -0.05%		5/31/91		7.82%

		Jul-1991		8.1%		1.39%		6/30/91		7.86%

		Aug-1991		7.8%		2.16%		7/31/91		7.95%

		Sep-1991		7.4%		2.03%		8/31/91		7.84%

		Oct-1991		7.5%		1.11%		9/30/91		7.75%

		Nov-1991		7.4%		0.92%		10/31/91		7.86%

		Dec-1991		6.7%		2.97%		11/30/91		7.61%

		Jan-1992		7.3%		 -1.36%		12/31/91		7.23%

		Feb-1992		7.3%		0.65%		1/31/92		7.46%

		Mar-1992		7.5%		 -0.56%		2/29/92		7.50%

		Apr-1992		7.6%		0.72%		3/31/92		7.38%

		May-1992		7.3%		1.89%		4/30/92		7.51%

		Jun-1992		7.1%		1.38%		5/31/92		7.40%

		Jul-1992		6.7%		2.04%		6/30/92		7.34%

		Aug-1992		6.6%		1.01%		7/31/92		7.25%

		Sep-1992		6.4%		1.19%		8/31/92		7.32%

		Oct-1992		6.8%		 -1.33%		9/30/92		7.37%

		Nov-1992		6.9%		0.02%		10/31/92		7.46%

		Dec-1992		6.7%		1.59%		11/30/92		7.46%

		Jan-1993		6.4%		1.92%		12/31/92		7.51%

		Feb-1993		6.0%		1.75%		1/31/93		7.31%

		Mar-1993		6.0%		0.42%		2/28/93		7.28%

		Apr-1993		6.0%		0.70%		3/31/93		7.22%

		May-1993		6.1%		0.13%		4/30/93		7.24%

		Jun-1993		5.8%		1.81%		5/31/93		7.42%

		Jul-1993		5.8%		0.57%		6/30/93		7.21%

		Aug-1993		5.4%		1.75%		7/31/93		6.78%

		Sep-1993		5.4%		0.27%		8/31/93		6.67%

		Oct-1993		5.4%		0.37%		9/30/93		6.92%

		Nov-1993		5.8%		 -0.85%		10/31/93		6.78%

		Dec-1993		5.8%		0.54%		11/30/93		6.89%

		Jan-1994		5.6%		1.35%		12/31/93		6.94%

		Feb-1994		6.1%		 -1.74%		1/31/94		6.89%

		Mar-1994		6.7%		 -2.47%		2/28/94		7.19%

		Apr-1994		7.0%		 -0.80%		3/31/94		7.53%

		May-1994		7.1%		 -0.01%		4/30/94		7.34%

		Jun-1994		7.3%		 -0.22%		5/31/94		7.30%

		Jul-1994		7.1%		1.99%		6/30/94		7.38%

		Aug-1994		7.2%		0.12%		7/31/94		7.28%

		Sep-1994		7.6%		 -1.47%		8/31/94		7.46%

		Oct-1994		7.8%		 -0.09%		9/30/94		7.65%

		Nov-1994		7.9%		 -0.22%		10/31/94		7.75%

		Dec-1994		7.8%		0.69%		11/30/94		7.69%

		Jan-1995		7.6%		1.98%		12/31/94		7.71%

		Feb-1995		7.2%		2.38%		1/31/95		7.57%

		Mar-1995		7.2%		0.61%		2/28/95		7.26%

		Apr-1995		7.1%		1.40%		3/31/95		7.13%

		May-1995		6.3%		3.87%		4/30/95		7.13%

		Jun-1995		6.2%		0.73%		5/31/95		6.84%

		Jul-1995		6.4%		 -0.22%		6/30/95		6.82%

		Aug-1995		6.3%		1.21%		7/31/95		6.75%

		Sep-1995		6.2%		0.97%		8/31/95		6.75%

		Oct-1995		6.0%		1.30%		9/30/95		6.54%

		Nov-1995		5.7%		1.50%		10/31/95		6.32%

		Dec-1995		5.6%		1.40%		11/30/95		6.21%

		Jan-1996		5.6%		0.66%		12/31/95		6.16%

		Feb-1996		6.1%		 -1.74%		1/31/96		6.09%

		Mar-1996		6.3%		 -0.70%		2/29/96		6.31%

		Apr-1996		6.7%		 -0.56%		3/31/96		6.28%

		May-1996		6.9%		 -0.20%		4/30/96		6.32%

		Jun-1996		6.7%		1.34%		5/31/96		6.33%

		Jul-1996		6.8%		0.27%		6/30/96		6.21%

		Aug-1996		6.9%		 -0.17%		7/31/96		6.33%

		Sep-1996		6.7%		1.74%		8/31/96		6.51%

		Oct-1996		6.3%		2.22%		9/30/96		6.42%

		Nov-1996		6.0%		1.71%		10/31/96		6.25%

		Dec-1996		6.4%		 -0.93%		11/30/96		6.20%

		Jan-1997		6.5%		0.31%		12/31/96		6.23%

		Feb-1997		6.6%		0.25%		1/31/97		6.20%

		Mar-1997		6.9%		 -1.11%		2/28/97		6.33%

		Apr-1997		6.7%		1.50%		3/31/97		6.45%

		May-1997		6.7%		0.95%		4/30/97		6.35%

		Jun-1997		6.5%		1.19%		5/31/97		6.17%

		Jul-1997		6.0%		2.70%		6/30/97		6.01%

		Aug-1997		6.3%		 -0.85%		7/31/97		5.82%

		Sep-1997		6.1%		1.48%		8/31/97		6.04%

		Oct-1997		5.8%		1.45%		9/30/97		5.96%

		Nov-1997		5.9%		0.46%		10/31/97		5.91%

		Dec-1997		5.7%		1.01%		11/30/97		6.05%

		Jan-1998		5.5%		1.28%		12/31/97		5.97%

		Feb-1998		5.6%		 -0.08%		1/31/98		6.01%

		Mar-1998		5.7%		0.34%		2/28/98		6.03%

		Apr-1998		5.7%		0.52%		3/31/98		6.03%

		May-1998		5.6%		0.95%		4/30/98		5.95%

		Jun-1998		5.4%		0.85%		5/31/98		5.78%

		Jul-1998		5.5%		0.21%		6/30/98		5.68%

		Aug-1998		5.0%		1.63%		7/31/98		5.65%

		Sep-1998		4.4%		2.34%		8/31/98		5.58%

		Oct-1998		4.6%		 -0.53%		9/30/98		5.19%

		Nov-1998		4.7%		0.57%		10/31/98		5.00%

		Dec-1998		4.6%		0.30%		11/30/98		5.27%

		Jan-1999		4.7%		0.71%		12/31/98		5.63%

		Feb-1999		5.3%		 -1.75%		1/31/99		5.46%

		Mar-1999		5.2%		0.55%		2/28/99		5.61%

		Apr-1999		5.3%		0.32%		3/31/99		5.69%

		May-1999		5.6%		 -0.88%		4/30/99		5.71%

		Jun-1999		5.8%		 -0.32%		5/31/99		5.88%

		Jul-1999		5.9%		 -0.42%		6/30/99		5.97%

		Aug-1999		6.0%		 -0.05%		7/31/99		6.19%

		Sep-1999		5.9%		1.16%		8/31/99		6.30%

		Oct-1999		6.0%		0.37%		9/30/99		6.29%

		Nov-1999		6.2%		 -0.01%		10/31/99		6.30%

		Dec-1999		6.4%		 -0.48%		11/30/99		6.44%

		Jan-2000		6.7%		 -0.33%		12/31/99		6.33%

		Feb-2000		6.4%		1.21%		1/31/00		6.52%

		Mar-2000		6.0%		1.32%		2/29/00		6.43%

		Apr-2000		6.2%		 -0.29%		3/31/00		6.28%

		May-2000		6.3%		 -0.05%		4/30/00		6.42%

		Jun-2000		6.0%		2.08%		5/31/00		6.52%

		Jul-2000		6.0%		0.91%		6/30/00		6.46%

		Aug-2000		5.7%		1.45%		7/31/00		6.48%

		Sep-2000		5.8%		0.63%		8/31/00		6.46%

		Oct-2000		5.8%		0.66%		9/30/00		6.41%

		Nov-2000		5.5%		1.64%		10/31/00		6.38%

		Dec-2000		5.1%		1.86%		11/30/00		6.14%

		Jan-2001		5.1%		1.63%		12/31/00		5.83%

		Feb-2001		4.9%		0.87%		1/31/01		5.67%

		Mar-2001		4.9%		0.50%		2/28/01		5.61%

		Apr-2001		5.3%		 -0.42%		3/31/01		5.56%

		May-2001		5.4%		0.60%		4/30/01		5.74%

		Jun-2001		5.4%		0.38%		5/31/01		5.81%

		Jul-2001		5.1%		2.24%		6/30/01		5.74%

		Aug-2001		4.8%		1.15%		7/31/01		5.67%

		Sep-2001		4.6%		1.16%		8/31/01		5.71%

		Oct-2001		4.2%		2.09%		9/30/01		5.66%

		Nov-2001		4.8%		 -1.38%		10/31/01		5.45%

		Dec-2001		5.1%		 -0.64%		11/30/01		5.59%

		Jan-2002		5.0%		0.81%		12/31/01		5.77%

		Feb-2002		4.9%		0.97%		1/31/02		5.78%

		Mar-2002		5.4%		 -1.66%		2/28/02		5.68%

		Apr-2002		5.1%		1.94%		3/31/02		5.79%

		May-2002		5.0%		0.85%		4/30/02		5.71%

		Jun-2002		4.8%		0.87%		5/31/02		5.71%

		Jul-2002		4.5%		1.21%		6/30/02		5.63%

		Aug-2002		4.1%		1.69%		7/31/02		5.64%

		Sep-2002		3.6%		1.62%		8/31/02		5.48%

		Oct-2002		3.9%		 -0.46%		9/30/02		5.32%

		Nov-2002		4.2%		 -0.03%		10/31/02		5.39%

		Dec-2002		3.8%		2.07%		11/30/02		5.41%

		Jan-2003		4.0%		0.09%		12/31/02		5.18%

		Feb-2003		3.7%		1.38%		1/31/03		5.10%

		Mar-2003		3.8%		 -0.08%		2/28/03		5.00%

		Apr-2003		3.8%		0.83%		3/31/03		5.02%

		May-2003		3.4%		1.86%		4/30/03		5.04%

		Jun-2003		3.5%		 -0.20%		5/31/03		4.66%

		Jul-2003		4.4%		 -3.36%		6/30/03		4.52%

		Aug-2003		4.5%		0.66%		7/31/03		4.89%

		Sep-2003		3.9%		2.65%		8/31/03		4.76%

		Oct-2003		4.3%		 -0.93%		9/30/03		4.59%

		Nov-2003		4.3%		0.24%		10/31/03		4.77%

		Dec-2003		4.2%		1.02%		11/30/03		4.71%

		Jan-2004		4.1%		0.80%		12/31/03		4.54%

		Feb-2004		4.0%		1.08%		1/31/04		4.61%

		Mar-2004		3.8%		0.75%		2/29/04		4.56%

		Apr-2004		4.5%		 -2.60%		3/31/04		4.46%

		May-2004		4.6%		 -0.40%		4/30/04		4.82%

		Jun-2004		4.6%		0.57%		5/31/04		4.99%

		Jul-2004		4.5%		0.99%		6/30/04		4.93%

		Aug-2004		4.1%		1.91%		7/31/04		4.80%

		Sep-2004		4.1%		0.27%		8/31/04		4.72%

		Oct-2004		4.0%		0.84%		9/30/04		4.62%

		Nov-2004		4.4%		 -0.80%		10/31/04		4.63%

		Dec-2004		4.2%		0.92%		11/30/04		4.79%

		Jan-2005		4.1%		0.63%		12/31/04		4.71%

		Feb-2005		4.4%		 -0.59%		1/31/05		4.86%

		Mar-2005		4.5%		 -0.51%		2/28/05		4.82%

		Apr-2005		4.2%		1.35%		3/31/05		4.92%

		May-2005		4.0%		1.08%		4/30/05		4.74%

		Jun-2005		3.9%		0.55%		5/31/05		4.61%

		Jul-2005		4.3%		 -0.91%		6/30/05		4.44%

		Aug-2005		4.0%		1.28%		7/31/05		4.60%

		Sep-2005		4.3%		 -1.03%		8/31/05		4.46%

		Oct-2005		4.6%		 -0.79%		9/30/05		4.63%

		Nov-2005		4.5%		0.44%		10/31/05		4.72%

		Dec-2005		4.4%		0.95%		11/30/05		4.65%

		Jan-2006		4.5%		0.01%		12/31/05		4.51%

		Feb-2006		4.6%		0.33%		1/31/06		4.65%

		Mar-2006		4.8%		 -0.98%		2/28/06		4.69%

		Apr-2006		5.1%		 -0.18%		3/31/06		4.89%

		May-2006		5.1%		 -0.11%		4/30/06		4.95%

		Jun-2006		5.1%		0.21%		5/31/06		4.96%

		Jul-2006		5.0%		1.35%		6/30/06		5.13%

		Aug-2006		4.7%		1.53%		7/31/06		5.05%

		Sep-2006		4.6%		0.88%		8/31/06		4.88%

		Oct-2006		4.6%		0.66%		9/30/06		4.79%

		Nov-2006		4.5%		1.16%		10/31/06		4.64%

		Dec-2006		4.7%		 -0.58%		11/30/06		4.27%

		Jan-2007		4.8%		 -0.04%		12/31/06		4.34%

		Feb-2007		4.6%		1.54%		1/31/07		4.37%

		Mar-2007		4.6%		0.00%		2/28/07		4.28%

		Apr-2007		4.6%		0.54%		3/31/07		4.27%

		May-2007		4.9%		 -0.76%		4/30/07		4.29%

		Jun-2007		5.0%		 -0.30%		5/31/07		4.45%

		Jul-2007		4.7%		0.83%		6/30/07		4.47%

		Aug-2007		4.5%		1.23%		7/31/07		4.43%

		Sep-2007		4.6%		0.76%		8/31/07		4.40%

		Oct-2007		4.5%		0.90%		9/30/07		4.27%

		Nov-2007		3.9%		1.80%		10/31/07		4.18%

		Dec-2007		4.0%		0.28%		11/30/07		3.98%

		Jan-2008		3.6%		1.68%		12/31/07		4.00%

		Feb-2008		3.5%		0.14%		1/31/08		3.71%

		Mar-2008		3.4%		0.34%		2/29/08		3.60%

		Apr-2008		3.7%		 -0.21%		3/31/08		3.63%

		May-2008		4.1%		 -0.73%		4/30/08		3.57%

		Jun-2008		4.0%		 -0.08%		5/31/08		3.72%

		Jul-2008		3.9%		 -0.08%		6/30/08		3.72%

		Aug-2008		3.8%		0.95%		7/31/08		3.73%

		Sep-2008		3.8%		 -1.34%		8/31/08		3.70%

		Oct-2008		4.0%		 -2.36%		9/30/08		3.77%

		Nov-2008		2.9%		3.26%		10/31/08		3.94%

		Dec-2008		2.2%		3.73%		11/30/08		3.67%

		Jan-2009		2.8%		 -0.88%		12/31/08		3.48%

		Feb-2009		3.0%		 -0.38%		1/31/09		3.68%

		Mar-2009		2.7%		1.39%		2/28/09		3.71%

		Apr-2009		3.1%		0.48%		3/31/09		3.76%

		May-2009		3.5%		0.73%		4/30/09		3.72%

		Jun-2009		3.5%		0.57%		5/31/09		3.82%

		Jul-2009		3.5%		1.61%		6/30/09		3.89%

		Aug-2009		3.4%		1.04%		7/31/09		3.75%

		Sep-2009		3.3%		1.05%		8/31/09		3.91%

		Oct-2009		3.4%		0.49%		9/30/09		3.75%

		Nov-2009		3.2%		1.29%		10/31/09		3.73%

		Dec-2009		3.8%		 -1.56%		11/30/09		3.59%

		Jan-2010		3.6%		1.53%		12/31/09		3.74%

		Feb-2010		3.6%		0.37%		1/31/10		3.78%

		Mar-2010		3.8%		 -0.12%		2/28/10		3.93%

		Apr-2010		3.7%		1.04%		3/31/10		3.88%

		May-2010		3.3%		0.84%		4/30/10		3.96%

		Jun-2010		2.9%		1.57%		5/31/10		3.92%

		Jul-2010		2.9%		1.07%		6/30/10		3.82%

		Aug-2010		2.5%		1.29%		7/31/10		3.87%

		Sep-2010		2.5%		0.11%		8/31/10		3.65%

		Oct-2010		2.6%		0.36%		9/30/10		3.63%

		Nov-2010		2.8%		 -0.57%		10/31/10		3.55%

		Dec-2010		3.3%		 -1.08%		11/30/10		3.71%

		Jan-2011		3.4%		0.12%		12/31/10		3.84%

		Feb-2011		3.4%		0.25%		1/31/11		3.75%

		Mar-2011		3.5%		0.06%		2/28/11		3.57%

		Apr-2011		3.3%		1.27%		3/31/11		3.44%

		May-2011		3.1%		1.31%		4/30/11		3.39%

		Jun-2011		3.2%		 -0.29%		5/31/11		3.29%

		Jul-2011		2.8%		1.59%		6/30/11		3.39%

		Aug-2011		2.2%		1.46%		7/31/11		3.34%

		Sep-2011		1.9%		0.73%		8/31/11		3.17%

		Oct-2011		2.1%		0.11%		9/30/11		3.01%

		Nov-2011		2.1%		 -0.09%

		Dec-2011		1.9%		1.10%

		Jan-2012		1.8%		0.88%

		Feb-2012		2.0%		 -0.02%

		Mar-2012		2.2%		 -0.55%

		Apr-2012		1.9%		1.11%

		May-2012		1.6%		0.90%

		Jun-2012		1.6%		0.04%

		Jul-2012		1.5%		1.38%

		Aug-2012		1.5%		0.07%

		Sep-2012		1.6%		0.14%

		Oct-2012		1.7%		0.20%

		Nov-2012		1.6%		0.16%

		Dec-2012		1.8%		 -0.14%

		Jan-2013		2.0%		 -0.70%

		Feb-2013		1.9%		0.50%

		Mar-2013		1.9%		0.08%

		Apr-2013		1.7%		1.01%

		May-2013		2.1%		 -1.78%

		Jun-2013		2.5%		 -1.55%

		Jul-2013		2.6%		0.14%

		Aug-2013		2.8%		 -0.51%

		Sep-2013		2.6%		0.95%

		Oct-2013		2.6%		0.81%

		Nov-2013		2.7%		 -0.37%

		Dec-2013		3.0%		 -0.57%

		Jan-2014		2.6%		1.48%

		Feb-2014		2.6%		0.53%

		Mar-2014		2.7%		 -0.17%

		Apr-2014		2.6%		0.84%

		May-2014		2.5%		1.14%

		Jun-2014		2.5%		0.05%

		Jul-2014		2.6%		 -0.25%

		Aug-2014		2.3%		1.10%

		Sep-2014		2.5%		 -0.68%

		Oct-2014		2.3%		0.98%

		Nov-2014		2.2%		0.71%

		Dec-2014		2.2%		0.09%

		Jan-2015		1.6%		2.10%

		Feb-2015		2.0%		 -0.94%

		Mar-2015		1.9%		0.46%

		Apr-2015		2.0%		 -0.36%

		May-2015		2.1%		 -0.24%

		Jun-2015		2.4%		 -1.09%

		Jul-2015		2.2%		0.70%

		Aug-2015		2.2%		 -0.14%

		Sep-2015		2.0%		0.68%

		Oct-2015		2.1%		0.02%

		Nov-2015		2.2%		 -0.26%

		Dec-2015		2.3%		 -0.32%

		Jan-2016		1.9%		1.38%

		Feb-2016		1.7%		0.71%

		Mar-2016		1.8%		0.92%

		Apr-2016		1.8%		0.38%

		May-2016		1.8%		0.03%

		Jun-2016		1.5%		1.80%

		Jul-2016		1.5%		0.63%

		Aug-2016		1.6%		 -0.11%

		Sep-2016		1.6%		 -0.06%

		Oct-2016		1.8%		 -0.76%

		Nov-2016		2.4%		 -2.37%

		Dec-2016		2.4%		0.14%

		Jan-2017		2.5%		0.20%

		Feb-2017		2.4%		0.67%

		Mar-2017		2.4%		 -0.05%

		Apr-2017		2.3%		0.77%

		May-2017		2.2%		0.77%

		Jun-2017		2.3%		 -0.10%

		Jul-2017		2.3%		0.43%

		Aug-2017		2.1%		0.90%

		Sep-2017		2.3%		 -0.48%

		Oct-2017		2.4%		0.06%

		Nov-2017		2.4%		 -0.13%

		Dec-2017		2.4%		0.46%

		Jan-2018		2.7%		 -1.15%

		Feb-2018		2.9%		 -0.95%

		Mar-2018		2.7%		0.64%

		Apr-2018		3.0%		 -0.74%

		May-2018		2.9%		0.71%

		Jun-2018		2.9%		 -0.12%

		Jul-2018		3.0%		0.02%

		Aug-2018		2.9%		0.64%

		Sep-2018		3.1%		 -0.64%

		Oct-2018		3.2%		 -0.79%

		Nov-2018		3.0%		0.60%

		Dec-2018		2.7%		1.84%

		Jan-2019		2.6%		1.06%

		Feb-2019		2.7%		 -0.06%

		Mar-2019		2.4%		1.92%

		Apr-2019		2.5%		0.03%

		May-2019		2.1%		1.78%

		Jun-2019		2.0%		1.26%

		Jul-2019		2.0%		0.22%

		Aug-2019		1.5%		2.59%

		Sep-2019		1.7%		 -0.53%

		Oct-2019		1.7%		0.30%

		Nov-2019		1.8%		 -0.05%

		Dec-2019		1.9%		 -0.07%

		Jan-2020		1.5%		1.92%

		Feb-2020		1.1%		1.80%

		Mar-2020		0.7%		 -0.59%

		Apr-2020		0.6%		1.78%

		May-2020		0.7%		0.47%

		Jun-2020		0.7%		0.63%

		Jul-2020		0.6%		1.49%

		Aug-2020		0.7%		 -0.81%

		Sep-2020		0.7%		 -0.05%

		Oct-2020		0.9%		 -0.45%

		Nov-2020		0.8%		0.98%

		Dec-2020		0.9%		0.14%

		Jan-2021		1.1%		 -0.72%

		Feb-2021		1.4%		 -1.44%

		Mar-2021		1.7%		 -1.25%

		Apr-2021		1.7%		0.79%

		May-2021		1.6%		0.33%

		Jun-2021		1.5%		0.70%

		Jul-2021		1.2%		1.12%

		Aug-2021		1.3%		 -0.19%

		Sep-2021		1.5%		 -0.87%

				Correl		0.95















Monthly 10 Yr UST Yields vs. Subsequent 10 Yr US Agg Returns

12/31/1985 - 9/30/2021

US Agg - Rolling 10 Year Returns (Advanced 10 Years)	31412	31443	31471	31502	31532	31563	31593	31624	31655	31685	31716	31746	31777	31808	31836	31867	31897	31928	31958	31989	32020	32050	32081	32111	32142	32173	32202	32233	32263	32294	32324	32355	32386	32416	32447	32477	32508	32539	32567	32598	32628	32659	32689	32720	32751	32781	32812	32842	32873	32904	32932	32963	32993	33024	33054	33085	33116	33146	33177	33207	33238	33269	33297	33328	33358	33389	33419	33450	33481	33511	33542	33572	33603	33634	33663	33694	33724	33755	33785	33816	33847	33877	33908	33938	33969	34000	34028	34059	34089	34120	34150	34181	34212	34242	34273	34303	34334	34365	34393	34424	34454	34485	34515	34546	34577	34607	34638	34668	34699	34730	34758	34789	34819	34850	34880	34911	34942	34972	35003	35033	35064	35095	35124	35155	35185	35216	35246	35277	35308	35338	35369	35399	35430	35461	35489	35520	35550	35581	35611	35642	35673	35703	35734	35764	35795	35826	35854	35885	35915	35946	35976	36007	36038	36068	36099	36129	36160	36191	36219	36250	36280	36311	36341	36372	36403	36433	36464	36494	36525	36556	36585	36616	36646	36677	36707	36738	36769	36799	36830	36860	36891	36922	36950	36981	37011	37042	37072	37103	37134	37164	37195	37225	37256	37287	37315	37346	37376	37407	37437	37468	37499	37529	37560	37590	37621	37652	37680	37711	37741	37772	37802	37833	37864	37894	37925	37955	37986	38017	38046	38077	38107	38138	38168	38199	38230	38260	38291	38321	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	9.6247298557410321E-2	9.6363719453097074E-2	9.019718165744206E-2	8.6113235041994418E-2	8.492861730300616E-2	8.6802470890017469E-2	8.5446292011168268E-2	8.4786997623831795E-2	8.1948453427028278E-2	8.4890999239625842E-2	8.5711624714279067E-2	8.6046984538474591E-2	8.4627501757168266E-2	8.3441975595595963E-2	8.2962603499407539E-2	8.2245785279174699E-2	8.6870098631439463E-2	8.8318267755195912E-2	8.811536444006296E-2	9.1094665292522858E-2	9.0746713755314623E-2	9.4695643467338719E-2	9.2445326515048221E-2	9.2075828833431794E-2	9.1692090493356027E-2	8.931750911772518E-2	8.7977139046760522E-2	8.9376890604528469E-2	9.0533900744297569E-2	9.2298957599194598E-2	9.061986606734429E-2	9.142444186839116E-2	9.2901151670519155E-2	9.2983689383984824E-2	9.037154188651364E-2	9.2320753606108585E-2	9.2525702415530153E-2	9.1743303852654723E-2	9.0615660888665683E-2	9.0748431919327244E-2	8.8837429940790136E-2	8.5063404847225854E-2	8.1469715420952937E-2	7.8739491184533161E-2	8.0295164747913317E-2	8.0989879521618846E-2	7.8761964221811143E-2	7.7732277518296033E-2	7.6924068270202151E-2	7.785838734536199E-2	7.8783180800555019E-2	8.011448820591216E-2	8.0799599198675853E-2	7.7603770944077999E-2	7.8106924176931214E-2	7.7600517888347653E-2	8.0602040641055916E-2	8.0389072721334776E-2	7.9738348753491506E-2	7.9190982196677639E-2	7.9506228763445153E-2	7.9929953586318492E-2	7.9948889503315135E-2	7.9749174785159971E-2	7.8139161867722295E-2	7.8159830201493863E-2	7.8620358749297736E-2	7.9519457510650815E-2	7.843960419034568E-2	7.7526040106303817E-2	7.8564584171952667E-2	7.6087460165850773E-2	7.2261944002414813E-2	7.4595890411720545E-2	7.4956337726781896E-2	7.3762097012750383E-2	7.5052639959441558E-2	7.3953377781637464E-2	7.341120803430945E-2	7.2530175299355237E-2	7.3245396001317298E-2	7.3704057441247528E-2	7.4647242060549068E-2	7.459439871868434E-2	7.5095617314670182E-2	7.3148141491981677E-2	7.2762870262990331E-2	7.2232534640793711E-2	7.2370699681327144E-2	7.4216409219546975E-2	7.207700369706771E-2	6.7816972461723468E-2	6.6667979794944987E-2	6.9163667541833451E-2	6.7765946066897342E-2	6.8932637910240624E-2	6.9436932161340392E-2	6.8860243139860833E-2	7.1866147863597574E-2	7.5345430987422413E-2	7.3375651370207962E-2	7.2960352182294352E-2	7.3802216300739243E-2	7.2750302289841917E-2	7.4645225024024153E-2	7.6529578580274649E-2	7.7524627613284824E-2	7.6901593045825667E-2	7.7145952261828077E-2	7.5710927733705358E-2	7.2554469557135848E-2	7.134774326658877E-2	7.1301177104815983E-2	6.8392927336354159E-2	6.8193951669971886E-2	6.7457316580997739E-2	6.7537699985819044E-2	6.5401140161460036E-2	6.3182781258413589E-2	6.2072648526732888E-2	6.1596784256230608E-2	6.0902226079368127E-2	6.3131584977864863E-2	6.2825492295572882E-2	6.3231901170734517E-2	6.3333439975643113E-2	6.2141295460357071E-2	6.3277364780536471E-2	6.507178982562456E-2	6.41653945131333E-2	6.2536618780962394E-2	6.1958249728700343E-2	6.2331876010282894E-2	6.1963892673480236E-2	6.3325604335034535E-2	6.4514082743412526E-2	6.3504848491928501E-2	6.1697449835138585E-2	6.0132032078852538E-2	5.8195909986446859E-2	6.0391681631481342E-2	5.9640662385464394E-2	5.9062794342553904E-2	6.0464071892729621E-2	5.970052654025082E-2	6.0114416588461506E-2	6.0323785173070021E-2	6.0320617670674537E-2	5.9547544647841288E-2	5.7770737224949409E-2	5.6793602694920953E-2	5.6483619416433761E-2	5.5776624364561211E-2	5.1915856944885652E-2	4.996302315167922E-2	5.2734564501130121E-2	5.6277675952658646E-2	5.4592501155226181E-2	5.6051137590772182E-2	5.6924409935896758E-2	5.70938805701795E-2	5.8788202526896871E-2	5.9727097820547304E-2	6.1874338617690094E-2	6.3021784201980457E-2	6.290633659333511E-2	6.3038423072965477E-2	6.4412999602470489E-2	6.3252164725903226E-2	6.5212769788595137E-2	6.434871065970138E-2	6.2827460736995189E-2	6.4232067777552082E-2	6.5172631741378551E-2	6.4637251410202712E-2	6.4805005979935437E-2	6.4633997938764454E-2	6.4080740197034691E-2	6.3758380234169021E-2	6.1423419018602043E-2	5.8327468088439582E-2	5.673669934053982E-2	5.6084576736914249E-2	5.561460066068924E-2	5.7385776308885417E-2	5.8119746045152798E-2	5.7411621996181328E-2	5.6738916298193498E-2	5.7067586145859606E-2	5.661011664374227E-2	5.4538046828589204E-2	5.5910835166577355E-2	5.7739020392373996E-2	5.7810832311663063E-2	5.6751529552438118E-2	5.7943005224809108E-2	5.7078423460490191E-2	5.7136325602864524E-2	5.6268232135702645E-2	5.6448605871697755E-2	5.4751720158994877E-2	5.3204367189573665E-2	5.3892242077206109E-2	5.4086100131985226E-2	5.1785367637275925E-2	5.0958280639647802E-2	5.0039997970017902E-2	5.0204939541343307E-2	5.039887841691848E-2	4.6577515985990026E-2	4.5156104963570254E-2	4.8876674525603514E-2	4.7647006762265409E-2	4.5900091604643034E-2	4.7721740144862412E-2	4.7079251014886747E-2	4.5428405978204855E-2	4.6123497095352572E-2	4.5565799622497405E-2	4.4607719215486563E-2	4.8244162048680206E-2	4.9851650963838701E-2	4.9314848991644622E-2	4.8017799760664781E-2	4.7188677990872563E-2	4.6192723085537901E-2	4.634235867385561E-2	4.7920454767937937E-2	4.7059329755088086E-2	4.8577291850103288E-2	4.8207411354826535E-2	4.9233076509922258E-2	4.7448028792225649E-2	4.6069909506305962E-2	4.4356377166910654E-2	4.603472692486732E-2	4.4553670384356314E-2	4.6340795691377057E-2	4.7189512914810994E-2	4.645057606076497E-2	4.5123951511959026E-2	4.6545844369292544E-2	4.6926102377280676E-2	4.8914430150932331E-2	4.9506252554744279E-2	4.9645473642959681E-2	5.1292172208030395E-2	5.054386803760802E-2	4.8830337680529023E-2	4.7852533708136136E-2	4.6359267473925492E-2	4.2657192763712937E-2	4.3410783774205486E-2	4.3658332228268426E-2	4.276140928890082E-2	4.2703154003876032E-2	4.2943937092140283E-2	4.453719581177773E-2	4.47414507102184E-2	4.4322662489333586E-2	4.3982815513220253E-2	4.2697772281706792E-2	4.1826630638335915E-2	3.983943428429404E-2	4.0023708319579576E-2	3.7092478093711856E-2	3.5973071080057206E-2	3.628242696053019E-2	3.572571154349391E-2	3.7224741305585285E-2	3.7180328223943793E-2	3.728962451603568E-2	3.6975455686581782E-2	3.7707645709640358E-2	3.936358145911556E-2	3.6658014228686309E-2	3.4750715745194061E-2	3.6761894534945938E-2	3.7093630353782991E-2	3.7634084861189354E-2	3.716609623850764E-2	3.82415486461396E-2	3.8948023169865564E-2	3.7515766572491449E-2	3.9101558462903308E-2	3.7462970628393766E-2	3.7264083685573324E-2	3.5878617141245739E-2	3.743868167023634E-2	3.7843265417342398E-2	3.9297074999996573E-2	3.881185720559599E-2	3.9566069379074476E-2	3.9178224559213159E-2	3.8215097505383433E-2	3.8652339676062963E-2	3.6486568884468218E-2	3.6319474052222134E-2	3.5488360280752307E-2	3.7096167447832507E-2	3.8363192156747106E-2	3.7496296117588424E-2	3.5730875587346E-2	3.4374300804100866E-2	3.3883994198301126E-2	3.2882032495898716E-2	3.3907633115695113E-2	3.3430213418713439E-2	3.1737226771681337E-2	3.0094743237914168E-2	10 Yr UST Yield	

9.0490000000000001E-2	8.134000000000001E-2	7.3440000000000005E-2	7.3349999999999999E-2	8.0509999999999998E-2	7.3209999999999997E-2	7.2750000000000009E-2	6.9190000000000002E-2	7.4209999999999998E-2	7.3209999999999997E-2	7.1360000000000007E-2	7.2230000000000003E-2	7.1779999999999997E-2	7.1590000000000001E-2	7.5369999999999993E-2	8.1790000000000002E-2	8.4629999999999997E-2	8.3670000000000008E-2	8.6519999999999986E-2	8.967E-2	9.5869999999999997E-2	8.8749999999999996E-2	8.9719999999999994E-2	8.8590000000000002E-2	8.2560000000000008E-2	8.1489999999999993E-2	8.5419999999999996E-2	8.8889999999999997E-2	9.1509999999999994E-2	8.8729999999999989E-2	9.1050000000000006E-2	9.2360000000000012E-2	8.9349999999999999E-2	8.6440000000000003E-2	9.0540000000000009E-2	9.1370000000000007E-2	8.9800000000000005E-2	9.2950000000000005E-2	9.2749999999999999E-2	9.0530000000000013E-2	8.5999999999999993E-2	8.0769999999999995E-2	7.8039999999999998E-2	8.251E-2	8.2859999999999989E-2	7.9089999999999994E-2	7.8259999999999996E-2	7.9350000000000004E-2	8.4179999999999991E-2	8.5150000000000003E-2	8.6279999999999996E-2	9.0220000000000009E-2	8.5989999999999997E-2	8.4120000000000014E-2	8.3409999999999998E-2	8.8459999999999997E-2	8.795E-2	8.617000000000001E-2	8.252000000000001E-2	8.0670000000000006E-2	8.0070000000000002E-2	8.0329999999999999E-2	8.0610000000000001E-2	8.0129999999999993E-2	8.0589999999999995E-2	8.227000000000001E-2	8.1470000000000001E-2	7.8159999999999993E-2	7.4450000000000002E-2	7.46E-2	7.3760000000000006E-2	6.6989999999999994E-2	7.2739999999999999E-2	7.2499999999999995E-2	7.528E-2	7.5830000000000009E-2	7.3179999999999995E-2	7.1210000000000009E-2	6.7089999999999997E-2	6.6040000000000001E-2	6.3539999999999999E-2	6.7889999999999992E-2	6.9370000000000001E-2	6.6860000000000003E-2	6.3589999999999994E-2	6.0199999999999997E-2	6.0240000000000002E-2	6.0090000000000005E-2	6.1490000000000003E-2	5.7759999999999999E-2	5.8070000000000004E-2	5.4480000000000001E-2	5.382E-2	5.4269999999999999E-2	5.8189999999999999E-2	5.7940000000000005E-2	5.6420000000000005E-2	6.1289999999999997E-2	6.7379999999999995E-2	7.0419999999999996E-2	7.1470000000000006E-2	7.3200000000000001E-2	7.1109999999999993E-2	7.1730000000000002E-2	7.603E-2	7.8070000000000001E-2	7.9059999999999991E-2	7.8219999999999998E-2	7.5809999999999989E-2	7.2009999999999991E-2	7.1959999999999996E-2	7.0550000000000002E-2	6.2839999999999993E-2	6.2030000000000002E-2	6.4259999999999998E-2	6.2839999999999993E-2	6.1820000000000007E-2	6.0199999999999997E-2	5.7409999999999996E-2	5.5719999999999999E-2	5.5800000000000002E-2	6.0979999999999999E-2	6.3269999999999993E-2	6.6699999999999995E-2	6.8519999999999998E-2	6.7110000000000003E-2	6.794E-2	6.9429999999999992E-2	6.7030000000000006E-2	6.3390000000000002E-2	6.0439999999999994E-2	6.4180000000000001E-2	6.4939999999999998E-2	6.5519999999999995E-2	6.9030000000000008E-2	6.7180000000000004E-2	6.6589999999999996E-2	6.5000000000000002E-2	6.0110000000000004E-2	6.3390000000000002E-2	6.1030000000000001E-2	5.8309999999999994E-2	5.8739999999999994E-2	5.7419999999999999E-2	5.5050000000000002E-2	5.6219999999999999E-2	5.654E-2	5.6710000000000003E-2	5.5519999999999993E-2	5.4459999999999995E-2	5.4939999999999996E-2	4.9759999999999999E-2	4.4199999999999996E-2	4.6050000000000008E-2	4.7140000000000001E-2	4.6479999999999994E-2	4.6509999999999996E-2	5.287E-2	5.2420000000000001E-2	5.348E-2	5.6219999999999999E-2	5.7800000000000004E-2	5.9030000000000006E-2	5.9699999999999996E-2	5.8769999999999996E-2	6.0240000000000002E-2	6.191E-2	6.4420000000000005E-2	6.6650000000000001E-2	6.4089999999999994E-2	6.0039999999999996E-2	6.2119999999999995E-2	6.2719999999999998E-2	6.0309999999999996E-2	6.0309999999999996E-2	5.7249999999999995E-2	5.8019999999999995E-2	5.7510000000000006E-2	5.4679999999999999E-2	5.1119999999999999E-2	5.1139999999999998E-2	4.8959999999999997E-2	4.9169999999999998E-2	5.3380000000000004E-2	5.3810000000000004E-2	5.4120000000000001E-2	5.0540000000000002E-2	4.8320000000000002E-2	4.5880000000000004E-2	4.2320000000000003E-2	4.752E-2	5.0509999999999999E-2	5.0330000000000007E-2	4.8770000000000001E-2	5.3960000000000001E-2	5.0869999999999999E-2	5.0450000000000002E-2	4.7990000000000005E-2	4.4610000000000004E-2	4.1429999999999995E-2	3.5959999999999999E-2	3.8940000000000002E-2	4.2069999999999996E-2	3.8159999999999999E-2	3.9640000000000002E-2	3.6920000000000001E-2	3.798E-2	3.8379999999999997E-2	3.372E-2	3.5150000000000001E-2	4.4080000000000001E-2	4.4660000000000005E-2	3.9390000000000001E-2	4.2950000000000002E-2	4.3339999999999997E-2	4.2480000000000004E-2	4.1340000000000002E-2	3.9730000000000001E-2	3.8369999999999994E-2	4.5069999999999999E-2	4.6490000000000004E-2	4.5830000000000003E-2	4.4770000000000004E-2	4.1189999999999997E-2	4.1210000000000004E-2	4.0250000000000001E-2	4.351E-2	4.2199999999999994E-2	4.1299999999999996E-2	4.3789999999999996E-2	4.4829999999999995E-2	4.2000000000000003E-2	3.9830000000000004E-2	3.9149999999999997E-2	4.2780000000000006E-2	4.0160000000000001E-2	4.3259999999999993E-2	4.5530000000000001E-2	4.4859999999999997E-2	4.3929999999999997E-2	4.5170000000000002E-2	4.5530000000000001E-2	4.8490000000000005E-2	5.0529999999999999E-2	5.1210000000000006E-2	5.1380000000000002E-2	4.981E-2	4.7279999999999996E-2	4.6300000000000001E-2	4.5999999999999999E-2	4.4600000000000001E-2	4.7039999999999998E-2	4.8100000000000004E-2	4.5679999999999998E-2	4.6460000000000001E-2	4.6239999999999996E-2	4.8899999999999999E-2	5.0259999999999999E-2	4.7409999999999994E-2	4.5309999999999996E-2	4.5880000000000004E-2	4.4729999999999999E-2	3.9399999999999998E-2	4.0250000000000001E-2	3.5949999999999996E-2	3.5110000000000002E-2	3.4110000000000001E-2	3.73E-2	4.061E-2	3.9710000000000002E-2	3.9480000000000001E-2	3.8129999999999997E-2	3.8249999999999999E-2	3.9550000000000002E-2	2.9220000000000003E-2	2.214E-2	2.8420000000000001E-2	3.015E-2	2.665E-2	3.1210000000000002E-2	3.4610000000000002E-2	3.5349999999999999E-2	3.4810000000000001E-2	3.3989999999999999E-2	3.3070000000000002E-2	3.3849999999999998E-2	3.2000000000000001E-2	3.8390000000000001E-2	3.5859999999999996E-2	3.6139999999999999E-2	3.8280000000000002E-2	3.6549999999999999E-2	3.2869999999999996E-2	2.9329999999999998E-2	2.9069999999999999E-2	2.4699999999999996E-2	2.512E-2	2.6009999999999998E-2	2.7990000000000001E-2	3.295E-2	3.372E-2	3.4290000000000001E-2	3.4720000000000001E-2	3.288E-2	3.0619999999999998E-2	3.1609999999999999E-2	2.7970000000000002E-2	2.2240000000000003E-2	1.916E-2	2.1139999999999999E-2	2.069E-2	1.8769999999999998E-2	1.7979999999999999E-2	1.9720000000000001E-2	2.2109999999999998E-2	1.915E-2	1.5590000000000001E-2	1.6459999999999999E-2	1.4689999999999998E-2	1.5489999999999999E-2	1.634E-2	1.6909999999999998E-2	1.6160000000000001E-2	1.7579999999999998E-2	1.9859999999999999E-2	1.8759999999999999E-2	1.8500000000000003E-2	1.6730000000000002E-2	2.129E-2	2.487E-2	2.5770000000000001E-2	2.785E-2	2.6109999999999998E-2	2.5550000000000003E-2	2.7450000000000002E-2	3.0289999999999997E-2	2.6450000000000001E-2	2.648E-2	2.7189999999999999E-2	2.6470000000000004E-2	2.477E-2	2.5310000000000003E-2	2.5590000000000002E-2	2.3439999999999999E-2	2.4900000000000002E-2	2.3359999999999999E-2	2.1649999999999999E-2	2.1720000000000003E-2	1.6420000000000001E-2	1.9939999999999999E-2	1.924E-2	2.0330000000000001E-2	2.1219999999999999E-2	2.3540000000000002E-2	2.181E-2	2.2189999999999998E-2	2.0379999999999999E-2	2.1429999999999998E-2	2.2069999999999999E-2	2.2700000000000001E-2	1.9220000000000001E-2	1.736E-2	1.77E-2	1.8340000000000002E-2	1.847E-2	1.4710000000000001E-2	1.4539999999999999E-2	1.5810000000000001E-2	1.5949999999999999E-2	1.8260000000000002E-2	2.3820000000000001E-2	2.445E-2	2.4540000000000003E-2	2.3910000000000001E-2	2.3879999999999998E-2	2.281E-2	2.2040000000000001E-2	2.3050000000000001E-2	2.2949999999999998E-2	2.1179999999999997E-2	2.334E-2	2.3799999999999998E-2	2.4109999999999999E-2	2.4060000000000002E-2	2.7060000000000001E-2	2.862E-2	2.7400000000000001E-2	2.9539999999999997E-2	2.8590000000000001E-2	2.8609999999999997E-2	2.9609999999999997E-2	2.8609999999999997E-2	3.0499999999999999E-2	3.15E-2	3.0099999999999998E-2	2.69E-2	2.63E-2	2.7300000000000001E-2	2.41E-2	2.5099999999999997E-2	2.1400000000000002E-2	0.02	2.0199999999999999E-2	1.4999999999999999E-2	1.6799999999999999E-2	1.6899999999999998E-2	1.78E-2	1.9199999999999998E-2	1.5100000000000001E-2	1.1299999999999999E-2	6.9999999999999993E-3	6.4000000000000003E-3	6.5000000000000006E-3	6.6E-3	5.5000000000000005E-3	7.1999999999999998E-3	6.8999999999999999E-3	8.8000000000000005E-3	8.3999999999999995E-3	9.300000000000001E-3	1.11E-2	1.44E-2	1.7399999999999999E-2	1.6500000000000001E-2	1.5800000000000002E-2	1.4500000000000001E-2	1.24E-2	1.2999999999999999E-2	1.52E-2	

Instructions: 

Add next 3 months of US 10 yr treasury yields either from IPA or here: https://www.treasury.gov/resource-center/data-chart-center/interest-rates/pages/textview.aspx?data=yield; I usually just grab them off this treasury website to save time. 

Add next 3 months of Blbg Barc US Agg Returns Update correlation formula in column C (yellow) to include added returns and yields 

Update graph lines to include the added 3 months of data 

Update correlation figure in chart with the update correlation calc in yellow 

Update end date on chart
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US Agg Protection

		Date		Bloomberg Barclays US Aggregate		S&P 500				Date		Bloomberg Barclays US Aggregate		S&P 500

		Jan-1986		0.56%		0.56%				Apr-1986		0.53%		 -1.13%

		Feb-1986		3.94%		7.47%				Jul-1986		0.89%		 -5.59%

		Mar-1986		3.11%		5.58%				Sep-1986		 -0.99%		 -8.27%

		Apr-1986		0.53%		 -1.13%				Dec-1986		0.38%		 -2.55%

		May-1986		 -1.91%		5.32%				Apr-1987		 -2.74%		 -0.89%

		Jun-1986		2.62%		1.69%				Sep-1987		 -2.13%		 -2.19%

		Jul-1986		0.89%		 -5.59%				Oct-1987		3.56%		 -21.54%

		Aug-1986		2.49%		7.42%				Nov-1987		0.80%		 -8.24%

		Sep-1986		 -0.99%		 -8.27%				Mar-1988		 -0.94%		 -3.09%

		Oct-1986		1.45%		5.77%				Jul-1988		 -0.52%		 -0.38%

		Nov-1986		1.40%		2.43%				Aug-1988		0.26%		 -3.39%

		Dec-1986		0.38%		 -2.55%				Nov-1988		 -1.21%		 -1.43%

		Jan-1987		1.41%		13.47%				Feb-1989		 -0.72%		 -2.49%

		Feb-1987		0.69%		3.95%				Jun-1989		3.04%		 -0.57%

		Mar-1987		 -0.45%		2.89%				Sep-1989		0.51%		 -0.41%

		Apr-1987		 -2.74%		 -0.89%				Oct-1989		2.46%		 -2.32%

		May-1987		 -0.39%		0.87%				Jan-1990		 -1.19%		 -6.71%

		Jun-1987		1.38%		5.05%				Apr-1990		 -0.92%		 -2.49%

		Jul-1987		 -0.08%		5.07%				Jun-1990		1.60%		 -0.67%

		Aug-1987		 -0.54%		3.73%				Jul-1990		1.38%		 -0.32%

		Sep-1987		 -2.13%		 -2.19%				Aug-1990		 -1.34%		 -9.04%

		Oct-1987		3.56%		 -21.54%				Sep-1990		0.83%		 -4.87%

		Nov-1987		0.80%		 -8.24%				Oct-1990		1.27%		 -0.43%

		Dec-1987		1.36%		7.61%				Jun-1991		 -0.05%		 -4.58%

		Jan-1988		3.52%		4.21%				Sep-1991		2.03%		 -1.67%

		Feb-1988		1.19%		4.66%				Nov-1991		0.92%		 -4.03%

		Mar-1988		 -0.94%		 -3.09%				Jan-1992		 -1.36%		 -1.86%

		Apr-1988		 -0.54%		1.11%				Mar-1992		 -0.56%		 -1.94%

		May-1988		 -0.67%		0.87%				Jun-1992		1.38%		 -1.49%

		Jun-1988		2.41%		4.59%				Aug-1992		1.01%		 -2.05%

		Jul-1988		 -0.52%		 -0.38%				Apr-1993		0.70%		 -2.42%

		Aug-1988		0.26%		 -3.39%				Jul-1993		0.57%		 -0.40%

		Sep-1988		2.26%		4.26%				Sep-1993		0.27%		 -0.77%

		Oct-1988		1.88%		2.78%				Nov-1993		 -0.85%		 -0.95%

		Nov-1988		 -1.21%		 -1.43%				Feb-1994		 -1.74%		 -2.71%

		Dec-1988		0.11%		1.74%				Mar-1994		 -2.47%		 -4.36%

		Jan-1989		1.44%		7.32%				Jun-1994		 -0.22%		 -2.45%

		Feb-1989		 -0.72%		 -2.49%				Sep-1994		 -1.47%		 -2.45%

		Mar-1989		0.43%		2.33%				Nov-1994		 -0.22%		 -3.64%

		Apr-1989		2.09%		5.19%				Oct-1995		1.30%		 -0.36%

		May-1989		2.63%		4.05%				Jul-1996		0.27%		 -4.42%

		Jun-1989		3.04%		 -0.57%				Dec-1996		 -0.93%		 -1.98%

		Jul-1989		2.13%		9.03%				Mar-1997		 -1.11%		 -4.11%

		Aug-1989		 -1.48%		1.96%				Aug-1997		 -0.85%		 -5.60%

		Sep-1989		0.51%		 -0.41%				Oct-1997		1.45%		 -3.34%

		Oct-1989		2.46%		 -2.32%				May-1998		0.95%		 -1.72%

		Nov-1989		0.95%		2.04%				Jul-1998		0.21%		 -1.06%

		Dec-1989		0.27%		2.40%				Aug-1998		1.63%		 -14.46%

		Jan-1990		 -1.19%		 -6.71%				Feb-1999		 -1.75%		 -3.11%

		Feb-1990		0.32%		1.29%				May-1999		 -0.88%		 -2.36%

		Mar-1990		0.07%		2.65%				Jul-1999		 -0.42%		 -3.12%

		Apr-1990		 -0.92%		 -2.49%				Aug-1999		 -0.05%		 -0.49%

		May-1990		2.96%		9.75%				Sep-1999		1.16%		 -2.74%

		Jun-1990		1.60%		 -0.67%				Jan-2000		 -0.33%		 -5.02%

		Jul-1990		1.38%		 -0.32%				Feb-2000		1.21%		 -1.89%

		Aug-1990		 -1.34%		 -9.04%				Apr-2000		 -0.29%		 -3.01%

		Sep-1990		0.83%		 -4.87%				May-2000		 -0.05%		 -2.05%

		Oct-1990		1.27%		 -0.43%				Jul-2000		0.91%		 -1.56%

		Nov-1990		2.15%		6.46%				Sep-2000		0.63%		 -5.28%

		Dec-1990		1.56%		2.79%				Oct-2000		0.66%		 -0.42%

		Jan-1991		1.24%		4.35%				Nov-2000		1.64%		 -7.88%

		Feb-1991		0.85%		7.15%				Feb-2001		0.87%		 -9.12%

		Mar-1991		0.69%		2.42%				Mar-2001		0.50%		 -6.34%

		Apr-1991		1.08%		0.24%				Jun-2001		0.38%		 -2.43%

		May-1991		0.58%		4.31%				Jul-2001		2.24%		 -0.98%

		Jun-1991		 -0.05%		 -4.58%				Aug-2001		1.15%		 -6.26%

		Jul-1991		1.39%		4.66%				Sep-2001		1.16%		 -8.08%

		Aug-1991		2.16%		2.37%				Jan-2002		0.81%		 -1.46%

		Sep-1991		2.03%		 -1.67%				Feb-2002		0.97%		 -1.93%

		Oct-1991		1.11%		1.34%				Apr-2002		1.94%		 -6.06%

		Nov-1991		0.92%		 -4.03%				May-2002		0.85%		 -0.74%

		Dec-1991		2.97%		11.44%				Jun-2002		0.87%		 -7.12%

		Jan-1992		 -1.36%		 -1.86%				Jul-2002		1.21%		 -7.79%

		Feb-1992		0.65%		1.30%				Sep-2002		1.62%		 -10.87%

		Mar-1992		 -0.56%		 -1.94%				Dec-2002		2.07%		 -5.87%

		Apr-1992		0.72%		2.94%				Jan-2003		0.09%		 -2.62%

		May-1992		1.89%		0.49%				Feb-2003		1.38%		 -1.50%

		Jun-1992		1.38%		 -1.49%				Sep-2003		2.65%		 -1.06%

		Jul-1992		2.04%		4.09%				Mar-2004		0.75%		 -1.51%

		Aug-1992		1.01%		 -2.05%				Apr-2004		 -2.60%		 -1.57%

		Sep-1992		1.19%		1.18%				Jul-2004		0.99%		 -3.31%

		Oct-1992		 -1.33%		0.35%				Jan-2005		0.63%		 -2.44%

		Nov-1992		0.02%		3.41%				Mar-2005		 -0.51%		 -1.77%

		Dec-1992		1.59%		1.23%				Apr-2005		1.35%		 -1.90%

		Jan-1993		1.92%		0.84%				Aug-2005		1.28%		 -0.91%

		Feb-1993		1.75%		1.36%				Oct-2005		 -0.79%		 -1.67%

		Mar-1993		0.42%		2.11%				May-2006		 -0.11%		 -2.88%

		Apr-1993		0.70%		 -2.42%				Feb-2007		1.54%		 -1.96%

		May-1993		0.13%		2.68%				Jun-2007		 -0.30%		 -1.66%

		Jun-1993		1.81%		0.29%				Jul-2007		0.83%		 -3.10%

		Jul-1993		0.57%		 -0.40%				Nov-2007		1.80%		 -4.18%

		Aug-1993		1.75%		3.79%				Dec-2007		0.28%		 -0.69%

		Sep-1993		0.27%		 -0.77%				Jan-2008		1.68%		 -6.00%

		Oct-1993		0.37%		2.07%				Feb-2008		0.14%		 -3.25%

		Nov-1993		 -0.85%		 -0.95%				Mar-2008		0.34%		 -0.43%

		Dec-1993		0.54%		1.21%				Jun-2008		 -0.08%		 -8.43%

		Jan-1994		1.35%		3.40%				Jul-2008		 -0.08%		 -0.84%

		Feb-1994		 -1.74%		 -2.71%				Sep-2008		 -1.34%		 -8.91%

		Mar-1994		 -2.47%		 -4.36%				Oct-2008		 -2.36%		 -16.79%

		Apr-1994		 -0.80%		1.28%				Nov-2008		3.26%		 -7.18%

		May-1994		 -0.01%		1.64%				Jan-2009		 -0.88%		 -8.43%

		Jun-1994		 -0.22%		 -2.45%				Feb-2009		 -0.38%		 -10.65%

		Jul-1994		1.99%		3.28%				Oct-2009		0.49%		 -1.86%

		Aug-1994		0.12%		4.10%				Jan-2010		1.53%		 -3.60%

		Sep-1994		 -1.47%		 -2.45%				May-2010		0.84%		 -7.99%

		Oct-1994		 -0.09%		2.25%				Jun-2010		1.57%		 -5.23%

		Nov-1994		 -0.22%		 -3.64%				Aug-2010		1.29%		 -4.51%

		Dec-1994		0.69%		1.48%				May-2011		1.31%		 -1.13%

		Jan-1995		1.98%		2.59%				Jun-2011		 -0.29%		 -1.67%

		Feb-1995		2.38%		3.90%				Jul-2011		1.59%		 -2.03%

		Mar-1995		0.61%		2.95%				Aug-2011		1.46%		 -5.43%

		Apr-1995		1.40%		2.94%				Sep-2011		0.73%		 -7.03%

		May-1995		3.87%		4.00%				Nov-2011		 -0.09%		 -0.22%

		Jun-1995		0.73%		2.32%				Apr-2012		1.11%		 -0.63%

		Jul-1995		 -0.22%		3.32%				May-2012		0.90%		 -6.01%

		Aug-1995		1.21%		0.25%				Oct-2012		0.20%		 -1.85%

		Sep-1995		0.97%		4.22%				Jun-2013		 -1.55%		 -1.34%

		Oct-1995		1.30%		 -0.36%				Aug-2013		 -0.51%		 -2.90%

		Nov-1995		1.50%		4.39%				Jan-2014		1.48%		 -3.46%

		Dec-1995		1.40%		1.93%				Jul-2014		 -0.25%		 -1.38%

		Jan-1996		0.66%		3.40%				Sep-2014		 -0.68%		 -1.40%

		Feb-1996		 -1.74%		0.93%				Dec-2014		0.09%		 -0.25%

		Mar-1996		 -0.70%		0.96%				Jan-2015		2.10%		 -3.00%

		Apr-1996		 -0.56%		1.47%				Mar-2015		0.46%		 -1.58%

		May-1996		 -0.20%		2.58%				Jun-2015		 -1.09%		 -1.94%

		Jun-1996		1.34%		0.38%				Aug-2015		 -0.14%		 -6.03%

		Jul-1996		0.27%		 -4.42%				Sep-2015		0.68%		 -2.47%

		Aug-1996		 -0.17%		2.11%				Dec-2015		 -0.32%		 -1.58%

		Sep-1996		1.74%		5.63%				Jan-2016		1.38%		 -4.96%

		Oct-1996		2.22%		2.76%				Feb-2016		0.71%		 -0.13%

		Nov-1996		1.71%		7.56%				Oct-2016		 -0.76%		 -1.82%

		Dec-1996		 -0.93%		 -1.98%				Feb-2018		 -0.95%		 -3.69%

		Jan-1997		0.31%		6.25%				Mar-2018		0.64%		 -2.54%

		Feb-1997		0.25%		0.78%				Oct-2018		 -0.79%		 -6.84%

		Mar-1997		 -1.11%		 -4.11%				Dec-2018		1.84%		 -9.03%

		Apr-1997		1.50%		5.97%				May-2019		1.78%		 -6.35%

		May-1997		0.95%		6.09%				Aug-2019		2.59%		 -1.58%

		Jun-1997		1.19%		4.48%				Jan-2020		1.92%		 -0.04%

		Jul-1997		2.70%		7.96%				Feb-2020		1.80%		 -8.23%

		Aug-1997		 -0.85%		 -5.60%				Mar-2020		 -0.59%		 -12.35%

		Sep-1997		1.48%		5.48%				Sep-2020		 -0.05%		 -3.80%

		Oct-1997		1.45%		 -3.34%				Oct-2020		 -0.45%		 -2.66%

		Nov-1997		0.46%		4.63%				Jan-2021		 -0.72%		 -1.01%

		Dec-1997		1.01%		1.72%				Sep-2021		 -0.87%		 -4.65%

		Jan-1998		1.28%		1.11%

		Feb-1998		 -0.08%		7.21%

		Mar-1998		0.34%		5.12%

		Apr-1998		0.52%		1.01%

		May-1998		0.95%		 -1.72%

		Jun-1998		0.85%		4.06%

		Jul-1998		0.21%		 -1.06%

		Aug-1998		1.63%		 -14.46%

		Sep-1998		2.34%		6.41%

		Oct-1998		 -0.53%		8.13%

		Nov-1998		0.57%		6.06%

		Dec-1998		0.30%		5.76%

		Jan-1999		0.71%		4.18%

		Feb-1999		 -1.75%		 -3.11%

		Mar-1999		0.55%		4.00%

		Apr-1999		0.32%		3.87%

		May-1999		 -0.88%		 -2.36%

		Jun-1999		 -0.32%		5.55%

		Jul-1999		 -0.42%		 -3.12%

		Aug-1999		 -0.05%		 -0.49%

		Sep-1999		1.16%		 -2.74%

		Oct-1999		0.37%		6.33%

		Nov-1999		 -0.01%		2.03%

		Dec-1999		 -0.48%		5.89%

		Jan-2000		 -0.33%		 -5.02%

		Feb-2000		1.21%		 -1.89%

		Mar-2000		1.32%		9.78%

		Apr-2000		 -0.29%		 -3.01%

		May-2000		 -0.05%		 -2.05%

		Jun-2000		2.08%		2.47%

		Jul-2000		0.91%		 -1.56%

		Aug-2000		1.45%		6.21%

		Sep-2000		0.63%		 -5.28%

		Oct-2000		0.66%		 -0.42%

		Nov-2000		1.64%		 -7.88%

		Dec-2000		1.86%		0.49%

		Jan-2001		1.63%		3.55%

		Feb-2001		0.87%		 -9.12%

		Mar-2001		0.50%		 -6.34%

		Apr-2001		 -0.42%		7.77%

		May-2001		0.60%		0.67%

		Jun-2001		0.38%		 -2.43%

		Jul-2001		2.24%		 -0.98%

		Aug-2001		1.15%		 -6.26%

		Sep-2001		1.16%		 -8.08%

		Oct-2001		2.09%		1.91%

		Nov-2001		 -1.38%		7.67%

		Dec-2001		 -0.64%		0.88%

		Jan-2002		0.81%		 -1.46%

		Feb-2002		0.97%		 -1.93%

		Mar-2002		 -1.66%		3.76%

		Apr-2002		1.94%		 -6.06%

		May-2002		0.85%		 -0.74%

		Jun-2002		0.87%		 -7.12%

		Jul-2002		1.21%		 -7.79%

		Aug-2002		1.69%		0.66%

		Sep-2002		1.62%		 -10.87%

		Oct-2002		 -0.46%		8.80%

		Nov-2002		 -0.03%		5.89%

		Dec-2002		2.07%		 -5.87%

		Jan-2003		0.09%		 -2.62%

		Feb-2003		1.38%		 -1.50%

		Mar-2003		 -0.08%		0.97%

		Apr-2003		0.83%		8.24%

		May-2003		1.86%		5.27%

		Jun-2003		 -0.20%		1.28%

		Jul-2003		 -3.36%		1.76%

		Aug-2003		0.66%		1.95%

		Sep-2003		2.65%		 -1.06%

		Oct-2003		 -0.93%		5.66%

		Nov-2003		0.24%		0.88%

		Dec-2003		1.02%		5.24%

		Jan-2004		0.80%		1.84%

		Feb-2004		1.08%		1.39%

		Mar-2004		0.75%		 -1.51%

		Apr-2004		 -2.60%		 -1.57%

		May-2004		 -0.40%		1.37%

		Jun-2004		0.57%		1.94%

		Jul-2004		0.99%		 -3.31%

		Aug-2004		1.91%		0.40%

		Sep-2004		0.27%		1.08%

		Oct-2004		0.84%		1.53%

		Nov-2004		 -0.80%		4.05%

		Dec-2004		0.92%		3.40%

		Jan-2005		0.63%		 -2.44%

		Feb-2005		 -0.59%		2.10%

		Mar-2005		 -0.51%		 -1.77%

		Apr-2005		1.35%		 -1.90%

		May-2005		1.08%		3.18%

		Jun-2005		0.55%		0.14%

		Jul-2005		 -0.91%		3.72%

		Aug-2005		1.28%		 -0.91%

		Sep-2005		 -1.03%		0.81%

		Oct-2005		 -0.79%		 -1.67%

		Nov-2005		0.44%		3.78%

		Dec-2005		0.95%		0.03%

		Jan-2006		0.01%		2.65%

		Feb-2006		0.33%		0.27%

		Mar-2006		 -0.98%		1.24%

		Apr-2006		 -0.18%		1.34%

		May-2006		 -0.11%		 -2.88%

		Jun-2006		0.21%		0.14%

		Jul-2006		1.35%		0.62%

		Aug-2006		1.53%		2.38%

		Sep-2006		0.88%		2.58%

		Oct-2006		0.66%		3.26%

		Nov-2006		1.16%		1.90%

		Dec-2006		 -0.58%		1.40%

		Jan-2007		 -0.04%		1.51%

		Feb-2007		1.54%		 -1.96%

		Mar-2007		0.00%		1.12%

		Apr-2007		0.54%		4.43%

		May-2007		 -0.76%		3.49%

		Jun-2007		 -0.30%		 -1.66%

		Jul-2007		0.83%		 -3.10%

		Aug-2007		1.23%		1.50%

		Sep-2007		0.76%		3.74%

		Oct-2007		0.90%		1.59%

		Nov-2007		1.80%		 -4.18%

		Dec-2007		0.28%		 -0.69%

		Jan-2008		1.68%		 -6.00%

		Feb-2008		0.14%		 -3.25%

		Mar-2008		0.34%		 -0.43%

		Apr-2008		 -0.21%		4.87%

		May-2008		 -0.73%		1.30%

		Jun-2008		 -0.08%		 -8.43%

		Jul-2008		 -0.08%		 -0.84%

		Aug-2008		0.95%		1.45%

		Sep-2008		 -1.34%		 -8.91%

		Oct-2008		 -2.36%		 -16.79%

		Nov-2008		3.26%		 -7.18%

		Dec-2008		3.73%		1.06%

		Jan-2009		 -0.88%		 -8.43%

		Feb-2009		 -0.38%		 -10.65%

		Mar-2009		1.39%		8.76%

		Apr-2009		0.48%		9.57%

		May-2009		0.73%		5.59%

		Jun-2009		0.57%		0.20%

		Jul-2009		1.61%		7.56%

		Aug-2009		1.04%		3.61%

		Sep-2009		1.05%		3.73%

		Oct-2009		0.49%		 -1.86%

		Nov-2009		1.29%		6.00%

		Dec-2009		 -1.56%		1.93%

		Jan-2010		1.53%		 -3.60%

		Feb-2010		0.37%		3.10%

		Mar-2010		 -0.12%		6.03%

		Apr-2010		1.04%		1.58%

		May-2010		0.84%		 -7.99%

		Jun-2010		1.57%		 -5.23%

		Jul-2010		1.07%		7.01%

		Aug-2010		1.29%		 -4.51%

		Sep-2010		0.11%		8.92%

		Oct-2010		0.36%		3.80%

		Nov-2010		 -0.57%		0.01%

		Dec-2010		 -1.08%		6.68%

		Jan-2011		0.12%		2.37%

		Feb-2011		0.25%		3.43%

		Mar-2011		0.06%		0.04%

		Apr-2011		1.27%		2.96%

		May-2011		1.31%		 -1.13%

		Jun-2011		 -0.29%		 -1.67%

		Jul-2011		1.59%		 -2.03%

		Aug-2011		1.46%		 -5.43%

		Sep-2011		0.73%		 -7.03%

		Oct-2011		0.11%		10.93%

		Nov-2011		 -0.09%		 -0.22%

		Dec-2011		1.10%		1.02%

		Jan-2012		0.88%		4.48%

		Feb-2012		 -0.02%		4.32%

		Mar-2012		 -0.55%		3.29%

		Apr-2012		1.11%		 -0.63%

		May-2012		0.90%		 -6.01%

		Jun-2012		0.04%		4.12%

		Jul-2012		1.38%		1.39%

		Aug-2012		0.07%		2.25%

		Sep-2012		0.14%		2.58%

		Oct-2012		0.20%		 -1.85%

		Nov-2012		0.16%		0.58%

		Dec-2012		 -0.14%		0.91%

		Jan-2013		 -0.70%		5.18%

		Feb-2013		0.50%		1.36%

		Mar-2013		0.08%		3.75%

		Apr-2013		1.01%		1.93%

		May-2013		 -1.78%		2.34%

		Jun-2013		 -1.55%		 -1.34%

		Jul-2013		0.14%		5.09%

		Aug-2013		 -0.51%		 -2.90%

		Sep-2013		0.95%		3.14%

		Oct-2013		0.81%		4.60%

		Nov-2013		 -0.37%		3.05%

		Dec-2013		 -0.57%		2.53%

		Jan-2014		1.48%		 -3.46%

		Feb-2014		0.53%		4.57%

		Mar-2014		 -0.17%		0.84%

		Apr-2014		0.84%		0.74%

		May-2014		1.14%		2.35%

		Jun-2014		0.05%		2.07%

		Jul-2014		 -0.25%		 -1.38%

		Aug-2014		1.10%		4.00%

		Sep-2014		 -0.68%		 -1.40%

		Oct-2014		0.98%		2.44%

		Nov-2014		0.71%		2.69%

		Dec-2014		0.09%		 -0.25%

		Jan-2015		2.10%		 -3.00%

		Feb-2015		 -0.94%		5.75%

		Mar-2015		0.46%		 -1.58%

		Apr-2015		 -0.36%		0.96%

		May-2015		 -0.24%		1.29%

		Jun-2015		 -1.09%		 -1.94%

		Jul-2015		0.70%		2.10%

		Aug-2015		 -0.14%		 -6.03%

		Sep-2015		0.68%		 -2.47%

		Oct-2015		0.02%		8.44%

		Nov-2015		 -0.26%		0.30%

		Dec-2015		 -0.32%		 -1.58%

		Jan-2016		1.38%		 -4.96%

		Feb-2016		0.71%		 -0.13%

		Mar-2016		0.92%		6.78%

		Apr-2016		0.38%		0.39%

		May-2016		0.03%		1.80%

		Jun-2016		1.80%		0.26%

		Jul-2016		0.63%		3.69%

		Aug-2016		 -0.11%		0.14%

		Sep-2016		 -0.06%		0.02%

		Oct-2016		 -0.76%		 -1.82%

		Nov-2016		 -2.37%		3.70%

		Dec-2016		0.14%		1.98%

		Jan-2017		0.20%		1.90%

		Feb-2017		0.67%		3.97%

		Mar-2017		 -0.05%		0.12%

		Apr-2017		0.77%		1.03%

		May-2017		0.77%		1.41%

		Jun-2017		 -0.10%		0.62%

		Jul-2017		0.43%		2.06%

		Aug-2017		0.90%		0.31%

		Sep-2017		 -0.48%		2.06%

		Oct-2017		0.06%		2.33%

		Nov-2017		 -0.13%		3.07%

		Dec-2017		0.46%		1.11%

		Jan-2018		 -1.15%		5.73%

		Feb-2018		 -0.95%		 -3.69%

		Mar-2018		0.64%		 -2.54%

		Apr-2018		 -0.74%		0.38%

		May-2018		0.71%		2.41%

		Jun-2018		 -0.12%		0.62%

		Jul-2018		0.02%		3.72%

		Aug-2018		0.64%		3.26%

		Sep-2018		 -0.64%		0.57%

		Oct-2018		 -0.79%		 -6.84%

		Nov-2018		0.60%		2.04%

		Dec-2018		1.84%		 -9.03%

		Jan-2019		1.06%		8.01%

		Feb-2019		 -0.06%		3.21%

		Mar-2019		1.92%		1.94%

		Apr-2019		0.03%		4.05%

		May-2019		1.78%		 -6.35%

		Jun-2019		1.26%		7.05%

		Jul-2019		0.22%		1.44%

		Aug-2019		2.59%		 -1.58%

		Sep-2019		 -0.53%		1.87%

		Oct-2019		0.30%		2.17%

		Nov-2019		 -0.05%		3.63%

		Dec-2019		 -0.07%		3.02%

		Jan-2020		1.92%		 -0.04%

		Feb-2020		1.80%		 -8.23%

		Mar-2020		 -0.59%		 -12.35%

		Apr-2020		1.78%		12.82%

		May-2020		0.47%		4.76%

		Jun-2020		0.63%		1.99%

		Jul-2020		1.49%		5.64%

		Aug-2020		 -0.81%		7.19%

		Sep-2020		 -0.05%		 -3.80%

		Oct-2020		 -0.45%		 -2.66%

		Nov-2020		0.98%		10.95%

		Dec-2020		0.14%		3.84%

		Jan-2021		 -0.72%		 -1.01%

		Feb-2021		 -1.44%		2.76%

		Mar-2021		 -1.25%		4.38%

		Apr-2021		0.79%		5.34%

		May-2021		0.33%		0.70%

		Jun-2021		0.70%		2.33%

		Jul-2021		1.12%		2.38%

		Aug-2021		 -0.19%		3.04%

		Sep-2021		 -0.87%		 -4.65%



		DMC		-10.34%

		Correl		0.11



















































































































































































































































































US Agg Monthly Returns During Negative S&P500 Months

12/31/1985 - 9/30/2021
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Instructions: 

Add next 3 months of returns for Blbg Barc US Agg and SP 500 respectively in columns B and C.

Update DMC and Correl Formula to include added 3 months of data 

IF one of the 3 added SP500 months is negative, add that month of US Agg and SP 500 Returns to columns F&G. If not SP500 months, NO DATA POINTS ARE ADDED.

Update the bars to include new data points added to columns F&G. If none, nothing to update there.

Manually update text box on chart with DMC and Correl figures (yellow) in column B.

Update end date on chart
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Building Top 20 Composite

		Firm Name		Product Name		Product: Total AUM -  12/2020		Product: Product Inception Date						eVest Top 20 AUM 
US Core Plus Composite 
(12/31/2020 AUM)

		PIMCO		Core Plus - Total Return Full Authority		$145,628.76		03/08/1971						PIMCO				USE STRATEGIES HIGHLIGHTED YELLOW

		The TCW Group, Inc.		TCW Core Plus Fixed Income		$123,470.27		08/01/1996						The TCW Group

		Western Asset Management Company, LLC		WA US Core Plus		$119,094.20		02/01/1993						Western Asset Management Company

		PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		$104,133.23		01/01/1996						PGIM Fixed Income

		PGIM Investments LLC		PGIM Total Return Bond Fund		$64,015.83		01/10/1995						Fidelity Institutional Asset Management

		Fidelity Institutional Asset Management		Core Plus		$60,305.07		11/30/2000						Baird Advisors

		Capital Group		US Core Plus Fixed Income (Capital Group)		$36,739.22		05/31/1974						BlackRock

		Fidelity Investments		Fidelity Total Bond Fund		$33,085.54		10/15/2002						Loomis, Sayles & Company

		Baird Advisors		Core Plus Bond		$31,814.36		09/29/2000						Manulife Investment Management

		BlackRock		Total Return		$31,260.45		12/07/2001						John Hancock Investments

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		$30,835.86		01/01/1986						J.P. Morgan Investment Management

		Guggenheim Investments		Core Plus Fixed Income		$28,950.16		08/01/2006						Voya Investment Management

		Manulife Investment Management		Core Plus Fixed Income		$27,934.08		01/01/1985						Macquarie Investment Management

		DoubleLine		Core Plus Fixed Income		$23,204.66		06/02/2010						Columbia Management Investments

		John Hancock Investments		John Hancock Bond Fund		$21,834.71		11/09/1973						Wellington Management Company LLP

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		$20,468.36		03/01/1993						MFS Investment Management		Replaced Janus; Replaced Goldman Sachs Bond Fund with Goldman Sachs US Core Plus Fixed Income due to track record; replace Capital Group with AB due to availability in eVestment

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		$19,340.65		01/01/1999						Goldman Sachs Asset Management

		Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		$17,865.39		01/02/1989						Federated Hermes

		Macquarie Investment Management		US Core Plus Fixed Income		$16,066.36		01/01/1998						Amundi Asset Management

		Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		$15,545.24		02/28/2005						Alliance Bernstein				Amundi Asset Management

		Goldman Sachs Asset Management		Goldman Sachs Bond Fund		$13,573.56		11/30/2006

		Wellington Management Company LLP		Core Bond Plus		$12,598.00		01/01/1990

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		$12,373.72		03/01/1999

		Goldman Sachs Asset Management		US Core Plus Fixed Income		$12,329.88		09/01/1994

		Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		$11,059.32		10/01/1996

		Federated Hermes, Inc.		Federated Hermes Core Plus (Restricted)		$11,059.32		07/01/2019

		Amundi Asset Management		Amundi Pioneer Opportunistic Core		$10,740.59		10/31/1978

		PIMCO		Total Return ESG		$9,650.18		04/30/1989

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		$8,761.45		06/30/2001

		Barings LLC		Core Plus Fixed Income		$8,227.68		05/03/1999

		Victory Capital Management Inc.		USAA Income		$8,220.85		03/04/1974

		Janus Henderson Investors		Core Plus Fixed Income		$7,488.97		07/07/1987

		Lord, Abbett & Co. LLC		Core Plus Total Return		$7,405.69		01/01/1999

		Invesco, Ltd		Core Plus		$7,015.59		06/30/2000

		Franklin Resources, Inc.		Franklin Core Plus Fixed Income		$6,675.19		09/23/1988

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		$6,540.38		06/01/1981

		Principal Global Fixed Income		Core Plus Bond		$6,051.05		04/01/2000

		MacKay Shields LLC		Core Plus Fixed Income		$5,704.10		01/01/1999

		Capital Group		Strategic Bond (Capital Group / American Funds)		$5,698.72		07/31/2013

		Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		$5,503.33		08/02/2004

		The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		$5,134.97		01/01/1997

		Putnam Investments		Putnam Core Plus Fixed Income		$4,889.09		06/30/1991

		Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		$4,848.35		09/30/1997

		BlackRock		Customized Core Plus Bond		$4,792.84		04/01/1998

		Neuberger Berman		Core Plus		$4,696.76		10/01/1998

		Lazard Asset Management LLC		US Core Plus		$4,195.83		11/01/2011

		PIMCO		PIMCO Active Bond ETF		$4,126.35		02/29/2012

		Stone Harbor Investment Partners LP		Core Plus		$3,988.36		07/01/2000

		Camden Asset Management, L.P.		Camden Bond Strategy		$3,868.00		05/01/1997

		Morgan Stanley Investment Management		Core Plus Fixed Income		$3,798.60		12/31/1977

		Victory Capital Management Inc.		USAA Intermediate-Term Bond		$3,775.16		08/02/1999

		MacKay Shields LLC		Core Plus Opportunities		$3,730.34		07/01/1997

		National Investment Services		Core Plus Fixed Income		$3,696.89		10/01/1997

		American Century Investments		U.S. Core Plus Fixed Income		$3,609.71		01/01/2002

		Payden & Rygel		Core Plus		$3,577.84		04/01/2005

		BNY Mellon Asset Management Canada Ltd.		US Core Plus		$3,186.00		11/01/2008

		Insight Investment		US Core Plus Fixed Income		$3,186.00		11/01/2008

		Aegon Asset Management		Aegon US Core Plus		$3,159.22		10/01/2008

		Calvert Research and Management		Calvert Bond Strategy		$2,898.02		09/24/1987

		Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		$2,431.69		05/02/2002

		Schroder Investment Management Limited		US Core Plus		$2,431.22		12/31/1999

		PIMCO		PIMCO Total Return Collective Trust Class I		$2,363.84		11/30/2009

		PIMCO		PIMCO Total Return Collective Trust Class II		$2,363.84		09/01/2015

		BlackRock		CoreAlpha Bond Fund		$2,260.28		---

		PPM America, Inc.		Core Plus Fixed Income		$2,165.41		01/01/2009

		Harbor Funds		Harbor Bond Fund		$2,071.08		12/29/1987

		Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		$1,914.09		10/01/2007

		Pacific Asset Management		Core Plus Bond Strategy		$1,848.00		01/01/2011

		Aberdeen Standard Investments		Total Return Bond Strategy		$1,829.96		02/01/1995

		MetLife Investment Management		Core Plus Fixed Income (Formerly Logan Circle)		$1,801.30		10/01/2000

		Mellon Investments Corporation		US Core Plus		$1,782.62		08/01/1985

		Wells Fargo Asset Management		U.S. Core Plus Bond		$1,731.35		02/01/2016

		LM Capital Group, LLC		Active Core Plus Fixed Income		$1,700.40		01/01/2009

		Ducenta Squared Asset Management		Core Plus Fixed Income		$1,621.40		04/01/1985

		GW&K Investment Management		Enhanced Core Bond Strategy		$1,614.05		10/01/1999

		Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		$1,600.59		10/01/1999

		PineBridge Investments		PineBridge USD Core Bond Plus Strategy		$1,572.41		12/31/2002

		BNY Mellon Investment Adviser, Inc.		BNY Mellon Core Plus Fund		$1,571.00		12/02/2010

		Smith Capital Investors. LLC		Smith Capital Investors Total Return		$1,511.14		08/01/2018

		Lord, Abbett & Co. LLC		Core Plus Full Discretion		$1,495.86		12/08/2015

		Seix Investment Advisors LLC		Seix Core Plus		$1,458.13		04/01/1996

		Reams Asset Management, a Division of Scout Investments		Core Plus Full Discretion Fixed Income		$1,350.19		01/01/1997

		DWS Group		Total Return Bond		$1,322.53		06/25/2001

		BMO Global Asset Management		BMO Core Plus Fixed Income - Broad		$1,307.37		12/31/2006

		Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		$1,280.20		04/30/2005

		GIA Partners, LLC		Core Plus		$1,239.84		10/01/1999

		Nationwide Fund Advisors		Nationwide Core Plus Bond Fund		$1,196.91		07/17/1992

		Segall Bryant & Hamill		Core Plus Fixed Income		$1,175.77		01/01/1992

		Brandywine Global Investment Management, LLC		US Fixed Income		$1,134.64		10/01/1995

		Longfellow Investment Management Co.		Core Plus		$1,047.07		07/01/2009

		Massachusetts Mutual Life Insurance Company		MassMutual Select Total Return Bond Fund		$934.54		07/06/2010

		Brandes Investment Partners, L.P.		Core Plus Fixed Income		$916.10		12/31/1999

		Victory Capital Management Inc.		INCORE Total Return		$836.34		12/01/1991

		UBS Asset Management		US Core Plus		$836.17		06/30/1995

		Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		$800.45		04/01/2012

		GW&K Investment Management		Total Return Bond Strategy		$786.56		01/01/1988

		Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		$734.56		09/30/2014

		Chartwell Investment Partners		Core Plus Fixed Income		$694.86		07/01/2005

		1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		$660.26		02/01/2008

		Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		$655.52		09/30/2000

		LM Capital Group, LLC		Enhanced Core Plus Fixed Income		$586.40		07/01/2010

		Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		$553.36		02/23/1996

		Conning		Core Plus Fixed Income		$548.08		01/01/1991

		Barrow, Hanley, Mewhinney & Strauss, LLC		Core Plus Fixed Income		$541.23		01/01/1998

		T. Rowe Price		US Total Return Bond Strategy		$538.22		11/15/2016

		T. Rowe Price		US Core Plus Bond Strategy		$535.12		11/30/1996

		AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		$506.71		07/18/2011

		PNC Capital Advisors, LLC		Core Plus Bond		$499.25		01/01/2000

		EARNEST Partners, LLC		Core Plus Fixed Income		$488.00		07/01/2005

		Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		$477.89		07/01/2014

		MFS Investment Management		MFS U.S. Opportunistic Fixed Income		$473.94		01/01/1988

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		$450.25		01/31/2002

		Touchstone Investments		Touchstone Impact Bond Fund		$402.18		11/15/1991

		Touchstone Investments		Touchstone Active Bond Fund		$363.45		10/03/1994

		Income Research & Management		IR+M Core Plus		$346.30		07/31/2017

		Christian Brothers Investment Services, Inc.		CUIT Opportunistic Bond Fund		$342.00		05/01/2013

		Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		$326.87		06/01/2014

		Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		$259.60		06/30/2011

		AQR Capital Management LLC		Core Plus Strategy		$253.72		05/01/2018

		Nuveen Asset Management		Core Plus		$233.88		09/30/2003

		Massachusetts Mutual Life Insurance Company		MassMutual Premier Diversified Bond Fund		$225.07		05/03/1999

		Barings LLC		Core Plus Total Return		$223.88		05/03/1999

		Aegon Asset Management		Aegon US Sustainable Fixed Income		$217.02		04/01/2019

		Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		$175.65		04/30/1997

		Weitz Investment Management, Inc.		Weitz Core Plus Income		$134.50		07/31/2014

		Amalgamated Bank		LongView Core Plus Fixed Income Fund		$132.80		07/31/2013

		Wells Fargo Asset Management		U.S. Enhanced Core Bond		$129.47		07/01/2005

		Oppenheimer Investment Management LLC		Core Plus Fixed Income		$97.70		10/01/1996

		Calamos Investments		Calamos Core Plus Fixed Income Strategy		$86.06		07/01/2007

		Weaver C. Barksdale & Associates, Inc.		Weaver Income		$76.55		01/31/2009

		Eagle Asset Management, Inc.		Core Plus Fixed Institutional		$69.43		06/30/2005

		BlackRock		BlackRock Systematic ESG Bond Fund		$56.12		08/23/2016

		Muzinich & Co., Inc.		Muzinich U.S. Full Market Corporate Investment Grade Plus		$54.35		10/01/2016

		Allianz Global Investors		AllianzGI US Core Plus Fixed Income		$53.29		05/30/2018

		Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		$49.05		09/30/2000

		Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		$43.31		11/30/1996

		National Investment Services		Short Duration High Yield		$43.10		12/01/2013

		Sage Advisory Services, Ltd. Co.		Sage ESG Core Plus		$37.03		11/01/2018

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		$34.90		12/31/2003

		Weaver C. Barksdale & Associates, Inc.		Weaver Core Plus		$20.18		03/01/2020

		DeRoy & Devereaux		Total Return Bond Strategy		$15.10		10/01/1995

		Pacific Income Advisers, Inc.		Core Plus		$1.00		06/30/2008

		Hemispheres Investment Management Inc.		Core-Plus Bonds		$0.95		01/31/2015



Instructions: 

THIS IS ALREADY DONE FOR 2021!!!

The Top Composite is based of 12/31 AUM data of each year. This is because managers typically take longest to update AUM as opposed to returns, etc. So for 2020, the top 20 AUM managers will be based off of 12/31/2019 AUM figures. The juggernauts control such large pools of assets that this list won't change much anyways. It would require massive flows. 

eVest >> Compare >> select products>>include full core plus universe>> Include 12/31 AUM and Product Inception date  >> process to excel

DELETE any products with "---"; DELETE: FMR - Fidelity Advisor Total Bond Fund; DELETE: Brown Brothers BBH Credit Value Fund ...  THEN Sort by AUM

RED Dup Firms; keep highest AUM product in yellow (dups: FMR - this is fidelity; PIMCO; PGIM; Loomis); NOTE JM: We chose second GS strategy due to inception date.

RED any fims with track records after 2/28/2005 (Doubleline & Guggenheim, Goldman Bond Fund - Capital Group is no longer in eVestment)
 
Remaining 20 form top 20 AUM in yellow that will be used for the composite

in evest, under analytics>>Portfolios>>Brandywine Global eVest Top 20 AUM Core Plus Composite...adjust the constituents if new managers have entered/left top 20 list at year end. Call me when you do this in 2021 and we'll talk it through. 
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												THIS IS NOT THE COMPOSITE, JUST STATS FOR THE COMMON SOLUTION SLIDE

												TOP 20 AUM PRODUCTS R^2 Last 5 Yrs

										avg. r^2		0.92

										% of AUM		80%

















		Firm Name		Product Name		Product: Total AUM -  12/2020		R-Squared - 5 Years using 80% US Agg / 20% US HY (03/2021)

		PIMCO		Core Plus - Total Return Full Authority		$145,628.76		0.89

		The TCW Group, Inc.		TCW Core Plus Fixed Income		$123,470.27		0.89

		Western Asset Management Company, LLC		WA US Core Plus		$119,094.20		0.94

		PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		$104,133.23		0.92

		Fidelity Institutional Asset Management		Core Plus		$60,305.07		0.97

		Baird Advisors		Core Plus Bond		$31,814.36		0.97

		BlackRock		Total Return		$31,260.45		0.96

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		$30,835.86		0.95

		Guggenheim Investments		Core Plus Fixed Income		$28,950.16		0.74

		Manulife Investment Management		Core Plus Fixed Income		$27,934.08		0.96

		DoubleLine		Core Plus Fixed Income		$23,204.66		0.83

		John Hancock Investments		John Hancock Bond Fund		$21,834.71		0.96

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		$20,468.36		0.94

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		$19,340.65		0.93

		Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		$17,865.39		0.83

		Macquarie Investment Management		US Core Plus Fixed Income		$16,066.36		0.94

		Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		$15,545.24		0.86

		Goldman Sachs Asset Management		Goldman Sachs Bond Fund		$13,573.56		0.94

		Wellington Management Company LLP		Core Bond Plus		$12,598.00		0.97

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		$12,373.72		0.95

		Goldman Sachs Asset Management		US Core Plus Fixed Income		$12,329.88		0.95

		PIMCO		Total Return ESG		$11,573.29		0.91

		Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		$11,059.32		0.98

		Amundi Asset Management		Amundi Pioneer Opportunistic Core		$10,740.59		0.77

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		$8,761.45		0.94

		Barings LLC		Core Plus Fixed Income		$8,227.68		0.82

		Victory Capital Management Inc.		USAA Income		$8,220.85		0.88

		Janus Henderson Investors		Core Plus Fixed Income		$7,488.97		0.96

		Lord, Abbett & Co. LLC		Core Plus Total Return		$7,405.69		0.95

		Invesco, Ltd		Core Plus		$7,015.59		0.91

		Franklin Resources, Inc.		Franklin Core Plus Fixed Income		$6,675.19		0.87

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		$6,540.38		0.66

		Principal Global Fixed Income		Core Plus Bond		$6,051.05		0.97

		MacKay Shields LLC		Core Plus Fixed Income		$5,704.10		0.98

		Capital Group		Core Plus Total Return		$5,698.72		0.41

		Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		$5,503.33		0.92

		The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		$5,134.97		0.89

		Putnam Investments		Putnam Core Plus Fixed Income		$4,889.09		0.82

		Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		$4,848.35		0.71

		Neuberger Berman Group LLC		Core Plus		$4,696.76		0.95

		Lazard Asset Management LLC		US Core Plus		$4,195.83		0.95

		PIMCO		PIMCO Active Bond ETF		$4,126.35		0.89

		Stone Harbor Investment Partners LP		Core Plus		$3,988.36		0.94

		Camden Asset Management, L.P.		Camden Bond Strategy		$3,868.00		0.73

		Morgan Stanley Investment Management		Core Plus Fixed Income		$3,798.60		0.92

		Victory Capital Management Inc.		USAA Intermediate-Term Bond		$3,775.16		0.84

		MacKay Shields LLC		Core Plus Opportunities		$3,730.34		0.96

		National Investment Services		Core Plus Fixed Income		$3,696.89		0.92

		American Century Investments		U.S. Core Plus Fixed Income		$3,609.71		0.97

		Payden & Rygel		Core Plus		$3,577.84		0.94

		Insight Investment		US Core Plus Fixed Income		$3,186.00		0.94

		Aegon Asset Management		Aegon US Core Plus		$3,159.22		0.78

		BlackRock		Customized Core Plus Bond		$3,048.00		0.93

		Calvert Research and Management		Calvert Bond Strategy		$2,898.02		0.88

		Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		$2,431.69		0.93

		Schroder Investment Management Limited		US Core Plus		$2,431.22		0.94

		PIMCO		PIMCO Total Return Collective Trust Class I		$2,363.84		0.86

		PIMCO		PIMCO Total Return Collective Trust Class II		$2,363.84		0.88

		BlackRock		CoreAlpha Bond Fund		$2,260.28		0.94

		PPM America, Inc.		Core Plus Fixed Income		$2,165.41		0.97

		Harbor Capital		Harbor Bond Strategy		$2,071.08		0.89

		Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		$1,914.09		0.96

		Pacific Asset Management		Core Plus Bond Strategy		$1,848.00		0.90

		MetLife Investment Management		Core Plus Fixed Income		$1,801.30		0.96

		Insight Investment		US Core Plus		$1,782.62		0.95

		Wells Fargo Asset Management		U.S. Core Plus Bond		$1,731.35		0.95

		LM Capital Group, LLC		Active Core Plus Fixed Income		$1,700.40		0.93

		Ducenta Squared Asset Management		Core Plus Fixed Income		$1,621.40		0.96

		GW&K Investment Management		Enhanced Core Bond Strategy		$1,614.05		0.98

		Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		$1,600.59		0.97

		PineBridge Investments		PineBridge USD Core Bond Plus Strategy		$1,572.41		0.98

		Lord, Abbett & Co. LLC		Core Plus Full Discretion		$1,495.86		0.84

		Seix Investment Advisors LLC		Seix Core Plus		$1,458.13		0.62

		DWS Group		Total Return Bond		$1,322.53		0.94

		Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		$1,307.37		0.97

		Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		$1,280.20		0.97

		GIA Partners, LLC		Core Plus		$1,239.84		0.89

		Segall Bryant & Hamill		Core Plus Fixed Income		$1,175.77		0.95

		Brandywine Global Investment Management, LLC		US Fixed Income		$1,134.64		0.50

		Longfellow Investment Management Co.		Core Plus		$1,047.07		0.95

		Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		$934.54		0.89

		Brandes Investment Partners, L.P.		Core Plus Fixed Income		$916.10		0.82

		Victory Capital Management Inc.		INCORE Total Return		$836.34		0.93

		UBS Asset Management		US Core Plus		$836.17		0.93

		Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		$800.45		0.83

		Galliard Capital Management, LLC		Galliard Broad Market Core Plus		$791.80		0.96

		GW&K Investment Management		Total Return Bond Strategy		$786.56		0.88

		Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		$734.56		0.93

		Chartwell Investment Partners		Core Plus Fixed Income		$694.86		0.69

		1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		$660.26		0.74

		Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		$655.52		0.92

		LM Capital Group, LLC		Enhanced Core Plus Fixed Income		$586.40		0.94

		Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		$553.36		0.58

		Conning		Core Plus Fixed Income		$548.08		0.95

		Barrow, Hanley, Mewhinney & Strauss, LLC		Core Plus Fixed Income		$541.23		0.95

		T. Rowe Price		US Core Plus Bond Strategy		$535.12		0.90

		AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		$506.71		0.72

		PNC Capital Advisors, LLC		Core Plus Bond		$499.25		0.95

		EARNEST Partners, LLC		Core Plus Fixed Income		$488.00		0.86

		Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		$477.89		0.91

		MFS Investment Management		MFS U.S. Opportunistic Fixed Income		$473.94		0.84

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		$450.25		0.87

		Touchstone Investments		Touchstone Impact Bond Fund		$402.18		0.87

		Touchstone Investments		Touchstone Active Bond Fund		$363.45		0.94

		Christian Brothers Investment Services, Inc.		CUIT Opportunistic Bond Fund		$342.00		0.60

		Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		$259.60		0.93

		Nuveen Asset Management		Core Plus		$233.88		0.90

		Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		$225.07		0.79

		Barings LLC		Core Plus Total Return		$223.88		0.80

		Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		$175.65		0.86

		iM Global Partner		OYSTER US Core Plus		$144.67		0.73

		Weitz Investment Management, Inc.		Weitz Core Plus Income		$134.50		0.78

		Wells Fargo Asset Management		U.S. Enhanced Core Bond		$129.47		0.96

		Calamos Investments		Calamos Core Plus Fixed Income Strategy		$86.06		0.95

		Barksdale Investment Management		Barksdale Income		$76.55		0.94

		BlackRock		BlackRock Systematic ESG Bond Fund		$56.12		0.81

		Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		$49.05		0.90

		Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		$43.31		0.97

		National Investment Services		Short Duration High Yield		$43.10		0.40

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		$28.09		0.91

		DeRoy & Devereaux		Total Return Bond Strategy		$15.10		0.65

		Pacific Income Advisers, Inc.		Core Plus		$1.00		0.84

		Hemispheres Investment Management Inc.		Core-Plus Bonds		$0.95		0.54

		Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		---		0.63

		Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		---		0.94

		Hartford Investment Management Company		Core Plus Fixed Income		---		0.96

		Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		---		0.77

		PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		---		0.61

		Prudential Financial		Core Plus Bond / PGIM Fund		---		0.90

		Prudential Financial		Core Plus Bond/Reams Fund		---		0.63
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Instructions: 
eVest >> Compare >> select full core plus universe for products>>include: r^2 last 5 yrs using 80%/20% index for risk index (click orange check mark; type in 80% should be third one down under Brandywine Global; AUM of 12/31

Sort by R^2 >>>DELETE any products with "---"; DELETE FMR - Fidelity Advisor Total Bond Fund (it's duplicate AUM); DELETE BBH Unconstrained Credit - Fixed Income 

Sort by AUM; move --- products to bottom of list for this

For chart @ bottom make sure forumlas in column C captures full list 



index returns



		Date		US Fixed Income		eVest Top 20 AUM US Core Plus Composite		80% US Agg / 20% US HY		Bloomberg Barclays US Aggregate		Bloomberg Barclays Global Aggregate Hedged (USD)		Bloomberg Barclays Global Aggregate		Bloomberg Barclays US Corporate High Yield		S&P/LSTA US Leveraged Loan 100		JPM EMBI Global Diversified		JPM GBI-EM Global Diversified		S&P 500		Russell 2000		MSCI ACWI ex-US-ND		MSCI EAFE-ND		MSCI EM-ND

				Brandywine Global Investment Management, LLC		Brandywine Global		Brandywine Global		Bloomberg Barclays Index		Bloomberg Barclays Index		Bloomberg Barclays Index		Bloomberg Barclays Index		Standard & Poors Index		JP Morgan Index		JP Morgan Index		Standard & Poors Index		Russell Index		MSCI Index		MSCI Index		MSCI Index

				US Fixed Income Composite (SA-GF)		eVest Top 20 AUM US Core Plus Composite (BP-BP)		80% US Agg / 20% US HY (BP-BP)		Bloomberg Barclays US Aggregate (IX-IX)		Bloomberg Barclays Global Aggregate Hedged (USD) (IX-IX)		Bloomberg Barclays Global Aggregate (IX-IX)		Bloomberg Barclays US Corporate High Yield (IX-IX)		S&P/LSTA US Leveraged Loan 100 (IX-IX)		JPM EMBI Global Diversified (IX-IX)		JPM GBI-EM Global Diversified (IX-IX)		S&P 500 (IX-IX)		Russell 2000 (IX-IX)		MSCI ACWI ex-US-ND (IX-IX)		MSCI EAFE-ND (IX-IX)		MSCI EM-ND (IX-IX)

		Oct-1995		1.58%		---		1.16%		1.30%		1.21%		1.20%		0.62%		---		 -0.49%		---		 -0.36%		 -4.47%		---		 -2.69%		---

		Nov-1995		1.67%		---		1.37%		1.50%		1.76%		1.19%		0.88%		---		2.64%		---		4.39%		4.20%		---		2.78%		---

		Dec-1995		1.90%		---		1.44%		1.40%		1.28%		1.44%		1.57%		---		6.59%		---		1.93%		2.64%		---		4.03%		---

		Jan-1996		0.45%		---		0.88%		0.66%		0.92%		 -0.38%		1.76%		---		8.49%		---		3.40%		 -0.11%		---		0.41%		---

		Feb-1996		 -2.48%		---		 -1.37%		 -1.74%		 -1.49%		 -0.91%		0.08%		---		 -5.20%		---		0.93%		3.12%		---		0.34%		---

		Mar-1996		 -1.02%		---		 -0.57%		 -0.70%		 -0.11%		 -0.31%		 -0.07%		---		2.10%		---		0.96%		2.04%		---		2.12%		---

		Apr-1996		0.51%		---		 -0.41%		 -0.56%		0.22%		 -0.46%		0.22%		---		4.88%		---		1.47%		5.35%		---		2.91%		---

		May-1996		 -0.27%		---		 -0.04%		 -0.20%		0.12%		0.09%		0.60%		---		1.79%		---		2.58%		3.94%		---		 -1.84%		---

		Jun-1996		1.63%		---		1.24%		1.34%		1.15%		1.18%		0.83%		---		2.74%		---		0.38%		 -4.11%		---		0.56%		---

		Jul-1996		0.17%		---		0.31%		0.27%		0.47%		1.30%		0.46%		---		1.69%		---		 -4.42%		 -8.73%		---		 -2.92%		---

		Aug-1996		 -0.55%		---		0.08%		 -0.17%		0.37%		0.20%		1.08%		---		3.01%		---		2.11%		5.81%		---		0.22%		---

		Sep-1996		1.98%		---		1.87%		1.74%		1.94%		1.09%		2.41%		---		5.86%		---		5.63%		3.91%		---		2.66%		---

		Oct-1996		2.72%		---		1.93%		2.22%		1.95%		2.19%		0.77%		---		1.71%		---		2.76%		 -1.54%		---		 -1.02%		---

		Nov-1996		2.47%		---		1.76%		1.71%		1.84%		1.56%		1.97%		---		5.02%		---		7.56%		4.12%		---		3.98%		---

		Dec-1996		 -1.57%		---		 -0.60%		 -0.93%		 -0.46%		 -0.69%		0.72%		---		0.98%		---		 -1.98%		2.62%		---		 -1.29%		---

		Jan-1997		 -0.19%		---		0.44%		0.31%		0.65%		 -1.61%		0.98%		---		2.44%		---		6.25%		2.00%		---		 -3.50%		---

		Feb-1997		0.03%		---		0.53%		0.25%		0.40%		 -0.47%		1.65%		---		1.66%		---		0.78%		 -2.43%		---		1.64%		---

		Mar-1997		 -1.61%		---		 -1.18%		 -1.11%		 -0.87%		 -0.94%		 -1.49%		---		 -3.66%		---		 -4.11%		 -4.72%		---		0.36%		---

		Apr-1997		1.81%		---		1.41%		1.50%		1.33%		0.22%		1.05%		---		2.96%		---		5.97%		0.28%		---		0.53%		---

		May-1997		0.96%		---		1.18%		0.95%		0.83%		1.77%		2.14%		---		3.47%		---		6.09%		11.13%		---		6.51%		---

		Jun-1997		1.39%		---		1.23%		1.19%		1.38%		1.08%		1.39%		---		2.39%		---		4.48%		4.29%		---		5.51%		---

		Jul-1997		4.13%		---		2.70%		2.70%		2.17%		0.46%		2.75%		---		4.13%		---		7.96%		4.65%		---		1.62%		---

		Aug-1997		 -1.79%		---		 -0.73%		 -0.85%		 -0.47%		 -0.23%		 -0.23%		---		 -0.47%		---		 -5.60%		2.29%		---		 -7.47%		---

		Sep-1997		2.06%		---		1.58%		1.48%		1.60%		2.03%		1.98%		---		2.83%		---		5.48%		7.32%		---		5.60%		---

		Oct-1997		2.29%		---		1.18%		1.45%		1.07%		1.82%		0.09%		---		 -10.08%		---		 -3.34%		 -4.39%		---		 -7.69%		---

		Nov-1997		0.83%		---		0.56%		0.46%		0.59%		 -0.54%		0.96%		---		3.68%		---		4.63%		 -0.65%		---		 -1.02%		---

		Dec-1997		1.44%		---		0.98%		1.01%		1.08%		0.20%		0.88%		---		1.90%		---		1.72%		1.75%		---		0.87%		---

		Jan-1998		1.55%		---		1.39%		1.28%		1.33%		0.95%		1.80%		---		0.78%		---		1.11%		 -1.58%		---		4.57%		---

		Feb-1998		 -0.35%		---		0.06%		 -0.08%		0.31%		0.55%		0.59%		---		2.48%		---		7.21%		7.39%		---		6.42%		---

		Mar-1998		0.29%		---		0.46%		0.34%		0.56%		 -0.26%		0.94%		---		2.12%		---		5.12%		4.12%		---		3.08%		---

		Apr-1998		0.33%		---		0.50%		0.52%		0.48%		1.24%		0.39%		---		0.22%		---		1.01%		0.55%		---		0.79%		---

		May-1998		1.23%		---		0.83%		0.95%		1.10%		0.70%		0.35%		---		 -2.64%		---		 -1.72%		 -5.39%		---		 -0.49%		---

		Jun-1998		1.73%		---		0.75%		0.85%		0.69%		0.19%		0.36%		---		 -2.43%		---		4.06%		0.21%		---		0.76%		---

		Jul-1998		 -0.11%		---		0.28%		0.21%		0.57%		0.59%		0.57%		---		0.24%		---		 -1.06%		 -8.10%		---		1.01%		---

		Aug-1998		3.25%		---		0.20%		1.63%		1.71%		2.10%		 -5.52%		---		 -25.97%		---		 -14.46%		 -19.42%		---		 -12.39%		---

		Sep-1998		2.56%		---		1.96%		2.34%		2.27%		4.74%		0.45%		---		9.52%		---		6.41%		7.83%		---		 -3.07%		---

		Oct-1998		 -0.87%		---		 -0.83%		 -0.53%		 -0.28%		1.28%		 -2.05%		---		6.53%		---		8.13%		4.08%		---		10.42%		---

		Nov-1998		0.55%		---		1.28%		0.57%		0.83%		 -0.60%		4.15%		---		6.69%		---		6.06%		5.24%		---		5.12%		---

		Dec-1998		0.46%		---		0.26%		0.30%		 -0.19%		1.55%		0.11%		---		 -0.94%		---		5.76%		6.19%		---		3.95%		---

		Jan-1999		0.54%		---		0.87%		0.71%		1.23%		 -0.40%		1.48%		---		 -1.16%		---		4.18%		1.33%		 -0.20%		 -0.30%		 -1.51%

		Feb-1999		 -2.27%		---		 -1.51%		 -1.75%		 -1.25%		 -2.97%		 -0.59%		---		0.62%		---		 -3.11%		 -8.10%		 -2.31%		 -2.38%		0.96%

		Mar-1999		0.42%		---		0.63%		0.55%		0.79%		0.13%		0.95%		---		5.35%		---		4.00%		1.56%		4.95%		4.17%		13.21%

		Apr-1999		0.31%		---		0.64%		0.32%		0.76%		 -0.10%		1.94%		---		5.41%		---		3.87%		8.96%		4.99%		4.05%		12.37%

		May-1999		 -1.28%		---		 -0.97%		 -0.88%		 -0.58%		 -1.46%		 -1.35%		---		 -4.81%		---		 -2.36%		1.46%		 -4.61%		 -5.15%		 -0.58%

		Jun-1999		 -0.56%		---		 -0.30%		 -0.32%		 -0.92%		 -1.45%		 -0.21%		---		2.90%		---		5.55%		4.52%		4.64%		3.90%		11.32%

		Jul-1999		 -0.34%		---		 -0.26%		 -0.42%		 -0.42%		1.54%		0.40%		---		 -1.41%		---		 -3.12%		 -2.74%		2.28%		2.97%		 -2.78%

		Aug-1999		0.07%		---		 -0.26%		 -0.05%		0.07%		 -0.16%		 -1.11%		---		 -0.32%		---		 -0.49%		 -3.70%		0.36%		0.37%		0.94%

		Sep-1999		0.90%		---		0.78%		1.16%		0.60%		1.23%		 -0.72%		---		2.92%		---		 -2.74%		0.02%		0.65%		1.01%		 -3.42%

		Oct-1999		0.30%		---		0.16%		0.37%		0.26%		 -0.15%		 -0.66%		---		3.21%		---		6.33%		0.41%		3.63%		3.75%		2.11%

		Nov-1999		 -0.02%		---		0.23%		 -0.01%		0.36%		 -1.09%		1.18%		---		2.39%		---		2.03%		5.97%		3.95%		3.47%		8.97%

		Dec-1999		 -0.49%		---		 -0.16%		 -0.48%		 -0.11%		 -0.34%		1.12%		---		3.39%		---		5.89%		11.32%		9.47%		8.98%		12.75%

		Jan-2000		 -0.14%		---		 -0.35%		 -0.33%		 -0.18%		 -1.71%		 -0.43%		---		 -1.15%		---		 -5.02%		 -1.61%		 -5.51%		 -6.35%		0.56%

		Feb-2000		1.15%		---		1.01%		1.21%		0.95%		 -0.19%		0.19%		---		4.36%		---		 -1.89%		16.51%		2.67%		2.69%		1.35%

		Mar-2000		1.35%		---		0.63%		1.32%		1.33%		2.00%		 -2.10%		---		1.93%		---		9.78%		 -6.59%		3.84%		3.88%		0.54%

		Apr-2000		 -0.10%		---		 -0.20%		 -0.29%		0.09%		 -2.44%		0.16%		---		 -1.92%		---		 -3.01%		 -6.02%		 -5.57%		 -5.26%		 -9.47%

		May-2000		 -0.12%		---		 -0.24%		 -0.05%		0.26%		0.46%		 -1.03%		---		 -2.21%		---		 -2.05%		 -5.83%		 -2.49%		 -2.44%		 -4.20%

		Jun-2000		1.73%		---		2.07%		2.08%		1.24%		2.54%		2.04%		---		4.45%		---		2.47%		8.72%		4.24%		3.91%		3.36%

		Jul-2000		0.64%		---		0.88%		0.91%		0.78%		 -1.00%		0.76%		---		2.92%		---		 -1.56%		 -3.22%		 -4.01%		 -4.19%		 -5.17%

		Aug-2000		1.27%		---		1.30%		1.45%		0.73%		 -0.44%		0.68%		---		3.16%		---		6.21%		7.63%		1.24%		0.87%		0.42%

		Sep-2000		0.60%		---		0.33%		0.63%		0.81%		0.28%		 -0.87%		---		 -1.09%		---		 -5.28%		 -2.94%		 -5.57%		 -4.87%		 -8.74%

		Oct-2000		 -0.22%		---		 -0.11%		0.66%		0.75%		 -0.81%		 -3.20%		---		 -1.79%		---		 -0.42%		 -4.46%		 -3.24%		 -2.36%		 -7.26%

		Nov-2000		0.90%		---		0.52%		1.64%		1.68%		1.72%		 -3.96%		---		 -0.32%		---		 -7.88%		 -10.27%		 -4.55%		 -3.75%		 -8.76%

		Dec-2000		2.48%		---		1.87%		1.86%		1.44%		2.88%		1.93%		---		4.06%		---		0.49%		8.59%		3.35%		3.55%		2.40%

		Jan-2001		2.22%		---		2.80%		1.63%		1.37%		0.48%		7.49%		---		4.48%		---		3.55%		5.21%		1.49%		 -0.05%		13.76%

		Feb-2001		1.16%		---		0.96%		0.87%		0.88%		0.16%		1.33%		---		 -0.76%		---		 -9.12%		 -6.56%		 -7.92%		 -7.50%		 -7.84%

		Mar-2001		0.24%		---		 -0.07%		0.50%		0.66%		 -2.05%		 -2.36%		---		 -0.37%		---		 -6.34%		 -4.89%		 -7.11%		 -6.67%		 -9.87%

		Apr-2001		 -0.82%		---		 -0.58%		 -0.42%		 -0.48%		 -0.12%		 -1.24%		---		 -0.18%		---		7.77%		7.82%		6.74%		6.95%		4.93%

		May-2001		1.02%		---		0.84%		0.60%		0.60%		0.19%		1.80%		---		2.67%		---		0.67%		2.46%		 -2.84%		 -3.53%		1.16%

		Jun-2001		0.30%		---		 -0.26%		0.38%		0.50%		 -0.70%		 -2.80%		---		1.88%		---		 -2.43%		3.45%		 -3.87%		 -4.09%		 -2.09%

		Jul-2001		3.69%		---		2.08%		2.24%		1.48%		2.29%		1.47%		---		 -2.80%		---		 -0.98%		 -5.41%		 -2.24%		 -1.82%		 -6.36%

		Aug-2001		1.68%		---		1.15%		1.15%		0.93%		3.01%		1.18%		---		3.83%		---		 -6.26%		 -3.23%		 -2.51%		 -2.53%		 -1.00%

		Sep-2001		 -0.47%		---		 -0.41%		1.16%		0.80%		0.78%		 -6.72%		---		 -2.51%		---		 -8.08%		 -13.46%		 -10.63%		 -10.13%		 -15.49%

		Oct-2001		3.03%		---		2.17%		2.09%		1.82%		0.90%		2.47%		---		1.66%		---		1.91%		5.85%		2.80%		2.56%		6.20%

		Nov-2001		0.08%		---		 -0.37%		 -1.38%		 -0.84%		 -1.16%		3.65%		---		0.70%		---		7.67%		7.74%		4.57%		3.69%		10.43%

		Dec-2001		 -0.13%		---		 -0.59%		 -0.64%		 -0.67%		 -2.09%		 -0.41%		---		0.99%		---		0.88%		6.17%		1.28%		0.59%		7.93%

		Jan-2002		1.09%		---		0.79%		0.81%		0.47%		 -0.90%		0.70%		0.31%		1.70%		---		 -1.46%		 -1.04%		 -4.29%		 -5.31%		3.37%

		Feb-2002		0.98%		---		0.50%		0.97%		0.53%		0.67%		 -1.40%		 -0.79%		3.13%		---		 -1.93%		 -2.74%		0.71%		0.70%		1.62%

		Mar-2002		 -2.45%		---		 -0.85%		 -1.66%		 -1.06%		 -0.59%		2.41%		1.10%		0.12%		---		3.76%		8.04%		5.38%		5.41%		5.98%

		Apr-2002		2.59%		---		1.86%		1.94%		1.35%		2.96%		1.56%		0.98%		1.31%		---		 -6.06%		0.91%		0.59%		0.66%		0.64%

		May-2002		0.51%		---		0.58%		0.85%		0.47%		2.24%		 -0.52%		 -0.20%		 -0.21%		---		 -0.74%		 -4.44%		1.01%		1.27%		 -1.62%

		Jun-2002		1.17%		---		 -0.78%		0.87%		1.04%		3.48%		 -7.37%		 -1.92%		 -3.58%		---		 -7.12%		 -4.96%		 -4.36%		 -3.98%		 -7.53%

		Jul-2002		1.52%		---		0.09%		1.21%		1.05%		0.90%		 -4.37%		 -1.48%		 -3.18%		---		 -7.79%		 -15.10%		 -9.76%		 -9.87%		 -7.64%

		Aug-2002		1.55%		---		1.92%		1.69%		1.43%		1.63%		2.85%		 -0.36%		5.58%		---		0.66%		 -0.26%		 -0.02%		 -0.23%		1.53%

		Sep-2002		1.60%		---		1.03%		1.62%		1.34%		1.11%		 -1.31%		0.19%		 -1.31%		---		 -10.87%		 -7.18%		 -10.62%		 -10.74%		 -10.79%

		Oct-2002		 -1.39%		---		 -0.54%		 -0.46%		 -0.26%		 -0.28%		 -0.87%		 -1.16%		4.56%		---		8.80%		3.21%		5.36%		5.37%		6.50%

		Nov-2002		1.50%		---		1.22%		 -0.03%		0.12%		0.26%		6.19%		1.84%		2.70%		---		5.89%		8.92%		4.80%		4.54%		6.88%

		Dec-2002		2.84%		---		1.93%		2.07%		1.69%		4.05%		1.40%		1.49%		2.49%		---		 -5.87%		 -5.57%		 -3.24%		 -3.36%		 -3.33%

		Jan-2003		 -0.04%		---		0.73%		0.09%		0.46%		1.12%		3.33%		1.13%		1.31%		---		 -2.62%		 -2.77%		 -3.52%		 -4.17%		 -0.44%

		Feb-2003		0.96%		---		1.35%		1.38%		1.00%		1.29%		1.23%		0.36%		2.50%		0.88%		 -1.50%		 -3.02%		 -2.05%		 -2.30%		 -2.81%

		Mar-2003		 -0.00%		---		0.51%		 -0.08%		 -0.09%		0.25%		2.88%		0.61%		0.87%		1.07%		0.97%		1.29%		 -2.01%		 -1.96%		 -2.86%

		Apr-2003		1.27%		---		1.85%		0.83%		0.54%		1.28%		5.93%		1.37%		5.30%		5.19%		8.24%		9.48%		9.54%		9.80%		8.89%

		May-2003		1.96%		---		1.70%		1.86%		1.73%		3.55%		1.03%		1.42%		3.99%		2.84%		5.27%		10.73%		6.28%		6.06%		7.15%

		Jun-2003		0.35%		---		0.42%		 -0.20%		 -0.32%		 -1.08%		2.88%		1.19%		0.07%		 -0.34%		1.28%		1.81%		2.71%		2.42%		5.67%

		Jul-2003		 -1.54%		---		 -2.91%		 -3.36%		 -2.06%		 -2.91%		 -1.10%		0.55%		 -3.14%		 -1.73%		1.76%		6.26%		2.65%		2.42%		6.22%

		Aug-2003		0.29%		---		0.76%		0.66%		 -0.05%		 -0.23%		1.15%		0.09%		2.10%		 -0.51%		1.95%		4.58%		2.96%		2.42%		6.69%

		Sep-2003		2.30%		---		2.66%		2.65%		1.76%		4.81%		2.73%		0.95%		3.41%		3.97%		 -1.06%		 -1.85%		2.78%		3.08%		0.73%

		Oct-2003		 -0.28%		---		 -0.34%		 -0.93%		 -0.94%		 -0.56%		2.02%		0.87%		0.28%		 -0.83%		5.66%		8.40%		6.47%		6.23%		8.51%

		Nov-2003		0.20%		---		0.49%		0.24%		0.14%		1.30%		1.52%		0.40%		1.01%		1.00%		0.88%		3.55%		2.17%		2.22%		1.22%

		Dec-2003		0.62%		---		1.27%		1.02%		0.96%		3.27%		2.26%		0.51%		2.79%		3.18%		5.24%		2.03%		7.63%		7.81%		7.24%

		Jan-2004		0.73%		---		1.03%		0.80%		0.58%		0.37%		1.91%		1.00%		0.58%		 -0.28%		1.84%		4.34%		1.59%		1.41%		3.49%

		Feb-2004		0.55%		---		0.82%		1.08%		1.01%		0.52%		 -0.25%		0.15%		0.57%		2.16%		1.39%		0.90%		2.52%		2.31%		4.59%

		Mar-2004		0.30%		---		0.74%		0.75%		0.50%		1.11%		0.68%		0.30%		2.58%		1.92%		 -1.51%		0.93%		0.58%		0.56%		1.25%

		Apr-2004		 -0.71%		---		 -2.22%		 -2.60%		 -1.53%		 -3.66%		 -0.68%		0.65%		 -4.96%		 -3.42%		 -1.57%		 -5.10%		 -3.18%		 -2.26%		 -8.19%

		May-2004		 -0.10%		---		 -0.66%		 -0.40%		 -0.27%		0.49%		 -1.69%		0.00%		 -2.06%		0.07%		1.37%		1.59%		0.23%		0.34%		 -2.00%

		Jun-2004		0.40%		---		0.74%		0.57%		0.18%		0.29%		1.43%		0.61%		1.76%		0.98%		1.94%		4.21%		2.13%		2.19%		0.43%

		Jul-2004		0.54%		---		1.06%		0.99%		0.69%		 -0.02%		1.36%		0.33%		2.95%		1.39%		 -3.31%		 -6.73%		 -2.93%		 -3.25%		 -1.83%

		Aug-2004		0.68%		---		1.92%		1.91%		1.60%		2.19%		1.96%		0.16%		3.81%		1.04%		0.40%		 -0.51%		0.78%		0.44%		4.15%

		Sep-2004		0.09%		---		0.51%		0.27%		0.43%		1.18%		1.45%		0.30%		1.57%		2.86%		1.08%		4.69%		3.20%		2.61%		5.77%

		Oct-2004		0.35%		---		1.03%		0.84%		0.74%		2.40%		1.81%		0.60%		1.54%		3.44%		1.53%		1.97%		3.47%		3.41%		2.39%

		Nov-2004		 -0.22%		---		 -0.40%		 -0.80%		0.21%		2.65%		1.21%		0.39%		0.69%		5.73%		4.05%		8.67%		6.91%		6.83%		9.26%

		Dec-2004		0.39%		---		1.03%		0.92%		0.71%		1.53%		1.49%		0.40%		2.33%		5.28%		3.40%		2.96%		4.29%		4.39%		4.80%

		Jan-2005		0.21%		---		0.48%		0.63%		0.76%		 -1.05%		 -0.13%		0.35%		0.65%		 -0.32%		 -2.44%		 -4.17%		 -1.74%		 -1.83%		0.25%

		Feb-2005		 -1.62%		---		 -0.18%		 -0.59%		 -0.42%		0.19%		1.47%		0.62%		0.66%		3.98%		2.10%		1.69%		4.91%		4.32%		8.72%

		Mar-2005		 -1.58%		 -0.63%		 -0.99%		 -0.51%		0.16%		 -1.21%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%

		Apr-2005		0.99%		1.10%		0.89%		1.35%		1.24%		1.31%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%

		May-2005		0.90%		1.03%		1.22%		1.08%		0.97%		 -1.34%		1.78%		0.01%		2.69%		 -0.01%		3.18%		6.55%		0.53%		0.05%		3.48%

		Jun-2005		0.35%		0.70%		0.83%		0.55%		0.85%		 -0.45%		1.96%		0.64%		1.90%		2.37%		0.14%		3.86%		1.84%		1.33%		3.40%

		Jul-2005		 -0.46%		 -0.53%		 -0.38%		 -0.91%		 -0.55%		 -0.80%		1.75%		0.83%		 -0.08%		0.60%		3.72%		6.34%		3.67%		3.07%		6.99%

		Aug-2005		0.89%		1.17%		1.06%		1.28%		1.00%		1.65%		0.19%		0.44%		1.86%		1.44%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%

		Sep-2005		 -0.49%		 -0.92%		 -1.02%		 -1.03%		 -0.48%		 -1.59%		 -1.00%		0.44%		1.75%		0.71%		0.81%		0.31%		5.14%		4.45%		9.31%

		Oct-2005		 -0.29%		 -0.74%		 -0.77%		 -0.79%		 -0.63%		 -1.49%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%

		Nov-2005		0.44%		0.46%		0.46%		0.44%		0.48%		 -0.71%		0.52%		0.33%		1.65%		1.96%		3.78%		4.85%		3.34%		2.45%		8.27%

		Dec-2005		0.62%		0.95%		0.93%		0.95%		0.85%		0.99%		0.86%		0.60%		1.63%		1.28%		0.03%		 -0.46%		4.80%		4.65%		5.91%

		Jan-2006		0.18%		0.25%		0.32%		0.01%		 -0.08%		1.26%		1.60%		0.56%		1.30%		4.54%		2.65%		8.97%		6.96%		6.14%		11.17%

		Feb-2006		0.28%		0.42%		0.40%		0.33%		0.29%		 -0.35%		0.67%		0.61%		2.08%		1.38%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%

		Mar-2006		 -0.14%		 -0.83%		 -0.67%		 -0.98%		 -0.87%		 -0.99%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		4.85%		2.86%		3.30%		0.88%

		Apr-2006		0.07%		 -0.06%		 -0.02%		 -0.18%		 -0.35%		1.89%		0.62%		0.37%		 -0.04%		2.74%		1.34%		 -0.02%		5.09%		4.78%		7.12%

		May-2006		 -0.27%		 -0.10%		 -0.09%		 -0.11%		0.32%		1.29%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%

		Jun-2006		0.43%		0.18%		0.10%		0.21%		 -0.01%		 -0.79%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%

		Jul-2006		1.66%		1.38%		1.28%		1.35%		1.18%		1.00%		0.98%		0.53%		3.12%		4.22%		0.62%		 -3.25%		1.00%		0.99%		1.41%

		Aug-2006		2.68%		1.52%		1.55%		1.53%		1.50%		1.16%		1.62%		0.62%		2.57%		1.16%		2.38%		2.96%		2.80%		2.75%		2.55%

		Sep-2006		1.39%		0.90%		0.99%		0.88%		0.72%		 -0.01%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.83%		0.04%		0.15%		0.83%

		Oct-2006		0.69%		0.78%		0.80%		0.66%		0.54%		0.97%		1.36%		0.74%		1.96%		4.67%		3.26%		5.76%		4.06%		3.89%		4.75%

		Nov-2006		1.93%		1.24%		1.26%		1.16%		0.87%		2.44%		1.68%		0.49%		1.19%		3.22%		1.90%		2.63%		3.60%		2.99%		7.43%

		Dec-2006		 -1.78%		 -0.30%		 -0.25%		 -0.58%		 -0.48%		 -1.33%		1.10%		0.72%		0.62%		2.24%		1.40%		0.33%		3.11%		3.14%		4.50%

		Jan-2007		 -0.58%		0.07%		0.19%		 -0.04%		 -0.04%		 -0.98%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		1.67%		0.36%		0.68%		 -1.06%

		Feb-2007		2.54%		1.60%		1.51%		1.54%		1.26%		2.06%		1.40%		0.72%		1.66%		1.38%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%

		Mar-2007		 -0.70%		0.05%		0.02%		0.00%		 -0.04%		0.24%		0.11%		0.34%		0.92%		3.08%		1.12%		1.07%		2.77%		2.55%		3.97%

		Apr-2007		0.70%		0.61%		0.69%		0.54%		0.31%		1.13%		1.30%		0.60%		0.76%		3.01%		4.43%		1.80%		4.56%		4.44%		4.74%

		May-2007		 -1.26%		 -0.66%		 -0.46%		 -0.76%		 -0.67%		 -1.56%		0.75%		0.61%		 -0.39%		2.00%		3.49%		4.10%		2.63%		1.75%		4.85%

		Jun-2007		 -0.75%		 -0.40%		 -0.60%		 -0.30%		 -0.37%		 -0.44%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%

		Jul-2007		1.16%		0.55%		 -0.04%		0.83%		1.01%		2.03%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%

		Aug-2007		1.69%		0.97%		1.25%		1.23%		1.14%		1.23%		1.36%		0.92%		1.07%		 -1.67%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%

		Sep-2007		1.07%		1.07%		1.13%		0.76%		0.44%		2.24%		2.62%		2.33%		2.38%		6.08%		3.74%		1.72%		6.60%		5.35%		11.04%

		Oct-2007		0.99%		0.73%		0.84%		0.90%		0.84%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		2.87%		5.57%		3.93%		11.15%

		Nov-2007		2.55%		1.32%		1.00%		1.80%		1.12%		1.91%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%

		Dec-2007		0.71%		0.18%		0.28%		0.28%		0.22%		 -0.30%		0.29%		0.41%		0.61%		0.22%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%

		Jan-2008		1.26%		1.46%		1.08%		1.68%		1.65%		2.78%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%

		Feb-2008		 -0.12%		 -0.32%		 -0.16%		0.14%		0.29%		1.67%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%

		Mar-2008		0.49%		 -0.46%		0.20%		0.34%		 -0.06%		2.04%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%

		Apr-2008		0.19%		0.43%		0.69%		 -0.21%		 -0.54%		 -1.91%		4.31%		4.81%		0.95%		1.39%		4.87%		4.19%		6.05%		5.43%		8.12%

		May-2008		 -1.51%		 -0.54%		 -0.51%		 -0.73%		 -0.92%		 -1.11%		0.36%		0.20%		0.12%		0.61%		1.30%		4.59%		1.58%		0.97%		1.86%

		Jun-2008		0.02%		 -0.56%		 -0.62%		 -0.08%		 -0.32%		0.09%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%

		Jul-2008		0.01%		 -0.77%		 -0.33%		 -0.08%		0.74%		0.14%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%

		Aug-2008		0.79%		0.52%		0.83%		0.95%		0.99%		 -1.65%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%

		Sep-2008		 -2.19%		 -2.89%		 -2.67%		 -1.34%		 -0.90%		 -2.35%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%

		Oct-2008		 -4.32%		 -4.71%		 -5.07%		 -2.36%		 -0.66%		 -3.69%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%

		Nov-2008		6.75%		0.06%		0.74%		3.26%		2.71%		2.89%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%

		Dec-2008		8.36%		3.43%		4.52%		3.73%		2.55%		6.21%		7.68%		 -0.56%		7.46%		9.84%		1.06%		5.80%		5.70%		6.01%		7.80%

		Jan-2009		 -2.35%		0.62%		0.49%		 -0.88%		 -0.86%		 -3.27%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%

		Feb-2009		 -1.20%		 -1.13%		 -0.92%		 -0.38%		 -0.01%		 -2.23%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%

		Mar-2009		0.89%		1.55%		1.75%		1.39%		0.88%		2.30%		3.19%		2.95%		3.63%		5.71%		8.76%		8.93%		8.03%		6.34%		14.37%

		Apr-2009		0.67%		2.47%		2.80%		0.48%		0.42%		0.90%		12.10%		10.04%		5.55%		8.43%		9.57%		15.46%		13.63%		12.80%		16.64%

		May-2009		1.46%		2.91%		1.93%		0.73%		0.16%		3.57%		6.73%		5.34%		4.07%		5.65%		5.59%		3.01%		13.54%		11.83%		17.09%

		Jun-2009		2.00%		1.62%		1.03%		0.57%		0.92%		0.41%		2.86%		3.38%		1.44%		1.24%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%

		Jul-2009		3.78%		3.60%		2.51%		1.61%		1.33%		2.21%		6.09%		5.41%		3.19%		4.61%		7.56%		9.63%		9.78%		9.13%		11.24%

		Aug-2009		1.39%		1.73%		1.20%		1.04%		1.03%		1.76%		1.86%		1.24%		2.01%		0.52%		3.61%		2.87%		3.70%		5.44%		 -0.36%

		Sep-2009		2.01%		2.25%		1.98%		1.05%		0.85%		2.14%		5.69%		3.24%		4.90%		3.32%		3.73%		5.77%		5.14%		3.83%		9.08%

		Oct-2009		 -0.67%		1.35%		0.75%		0.49%		0.21%		0.47%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%

		Nov-2009		1.07%		1.11%		1.24%		1.29%		1.01%		2.55%		1.01%		0.15%		1.09%		2.22%		6.00%		3.14%		2.87%		2.00%		4.30%

		Dec-2009		 -2.00%		 -0.27%		 -0.59%		 -1.56%		 -0.92%		 -3.76%		3.28%		4.24%		0.37%		 -0.36%		1.93%		8.05%		2.11%		1.44%		3.95%

		Jan-2010		1.91%		1.98%		1.48%		1.53%		1.02%		0.41%		1.27%		1.46%		0.38%		0.25%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%

		Feb-2010		0.55%		0.54%		0.33%		0.37%		0.47%		0.07%		0.17%		 -0.17%		1.36%		1.12%		3.10%		4.50%		0.00%		 -0.69%		0.35%

		Mar-2010		 -0.61%		0.73%		0.53%		 -0.12%		0.19%		 -0.76%		3.14%		2.91%		2.48%		4.01%		6.03%		8.14%		6.80%		6.24%		8.07%

		Apr-2010		2.04%		1.66%		1.30%		1.04%		0.56%		0.02%		2.34%		1.48%		0.83%		1.57%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%

		May-2010		0.49%		 -0.31%		 -0.05%		0.84%		0.77%		 -1.56%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%

		Jun-2010		2.46%		1.56%		1.50%		1.57%		0.91%		1.53%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%

		Jul-2010		1.47%		1.58%		1.56%		1.07%		0.82%		3.40%		3.56%		2.23%		4.06%		5.52%		7.01%		6.87%		9.03%		9.48%		8.33%

		Aug-2010		3.10%		1.47%		1.04%		1.29%		1.66%		1.39%		0.04%		0.06%		2.39%		0.68%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%

		Sep-2010		 -0.00%		0.79%		0.69%		0.11%		 -0.22%		2.35%		3.01%		1.78%		1.57%		5.76%		8.92%		12.46%		9.95%		9.80%		11.11%

		Oct-2010		 -0.24%		0.78%		0.80%		0.36%		 -0.09%		1.26%		2.58%		1.87%		1.85%		1.28%		3.80%		4.09%		3.41%		3.61%		2.90%

		Nov-2010		 -0.97%		 -0.57%		 -0.69%		 -0.57%		 -1.08%		 -3.81%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%

		Dec-2010		 -1.04%		 -0.44%		 -0.50%		 -1.08%		 -0.47%		1.31%		1.81%		1.80%		 -0.45%		3.14%		6.68%		7.94%		7.83%		8.10%		7.14%

		Jan-2011		 -0.92%		0.60%		0.53%		0.12%		 -0.31%		0.18%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%

		Feb-2011		0.92%		0.70%		0.46%		0.25%		0.18%		0.59%		1.31%		0.10%		0.29%		1.49%		3.43%		5.48%		2.63%		3.30%		 -0.93%

		Mar-2011		 -0.20%		0.15%		0.11%		0.06%		 -0.08%		0.47%		0.32%		 -0.07%		1.19%		2.95%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%

		Apr-2011		1.44%		1.53%		1.33%		1.27%		0.91%		3.10%		1.55%		0.54%		1.36%		4.73%		2.96%		2.64%		4.89%		5.98%		3.10%

		May-2011		1.35%		1.07%		1.14%		1.31%		0.97%		 -0.08%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%

		Jun-2011		 -0.78%		 -0.57%		 -0.43%		 -0.29%		 -0.20%		0.08%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%

		Jul-2011		2.25%		1.50%		1.50%		1.59%		1.12%		2.06%		1.16%		0.11%		1.85%		1.37%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%

		Aug-2011		2.90%		0.19%		0.37%		1.46%		1.22%		1.27%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%

		Sep-2011		2.64%		 -0.10%		 -0.07%		0.73%		0.60%		 -2.31%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%

		Oct-2011		0.68%		0.96%		1.28%		0.11%		 -0.10%		1.33%		5.99%		4.35%		4.40%		5.58%		10.93%		15.14%		10.53%		9.64%		13.25%

		Nov-2011		 -1.55%		 -0.56%		 -0.50%		 -0.09%		 -0.54%		 -1.75%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%

		Dec-2011		2.04%		1.32%		1.41%		1.10%		1.52%		0.67%		2.66%		0.71%		1.13%		 -1.47%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%

		Jan-2012		2.30%		1.69%		1.31%		0.88%		0.99%		1.67%		3.04%		2.89%		1.58%		7.42%		4.48%		7.07%		6.78%		5.33%		11.34%

		Feb-2012		0.56%		0.67%		0.46%		 -0.02%		0.36%		 -0.07%		2.38%		0.73%		2.40%		2.86%		4.32%		2.39%		5.62%		5.74%		5.99%

		Mar-2012		 -0.68%		 -0.16%		 -0.47%		 -0.55%		 -0.15%		 -0.72%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%

		Apr-2012		1.00%		1.12%		1.10%		1.11%		0.62%		1.18%		1.05%		0.69%		1.63%		0.96%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%

		May-2012		0.51%		0.58%		0.46%		0.90%		1.04%		 -1.03%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%

		Jun-2012		0.09%		0.54%		0.45%		0.04%		 -0.16%		0.48%		2.11%		1.04%		3.51%		5.58%		4.12%		4.99%		5.90%		7.01%		3.86%

		Jul-2012		2.11%		1.84%		1.48%		1.38%		1.36%		1.16%		1.90%		1.59%		3.71%		2.24%		1.39%		 -1.38%		1.41%		1.13%		1.95%

		Aug-2012		 -0.19%		0.55%		0.29%		0.07%		0.24%		0.86%		1.17%		1.28%		1.18%		 -0.11%		2.25%		3.33%		2.09%		2.69%		 -0.33%

		Sep-2012		0.39%		0.81%		0.39%		0.14%		0.40%		1.22%		1.39%		1.17%		1.63%		2.62%		2.58%		3.28%		3.74%		2.96%		6.03%

		Oct-2012		0.65%		0.62%		0.33%		0.20%		0.28%		 -0.14%		0.88%		0.11%		0.89%		0.52%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%

		Nov-2012		 -0.09%		0.35%		0.29%		0.16%		0.50%		 -0.01%		0.80%		0.02%		1.18%		1.41%		0.58%		0.53%		1.91%		2.42%		1.27%

		Dec-2012		0.22%		0.29%		0.20%		 -0.14%		0.10%		 -0.33%		1.58%		1.08%		0.71%		2.16%		0.91%		3.56%		3.47%		3.20%		4.89%

		Jan-2013		0.05%		 -0.16%		 -0.29%		 -0.70%		 -0.55%		 -0.91%		1.34%		1.21%		 -1.34%		0.72%		5.18%		6.26%		4.07%		5.27%		1.38%

		Feb-2013		0.31%		0.55%		0.50%		0.50%		0.61%		 -0.95%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%

		Mar-2013		0.09%		0.24%		0.27%		0.08%		0.52%		 -0.25%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		4.62%		0.20%		0.82%		 -1.72%

		Apr-2013		0.25%		1.32%		1.17%		1.01%		1.10%		1.39%		1.81%		0.59%		2.92%		3.43%		1.93%		 -0.37%		3.68%		5.21%		0.75%

		May-2013		 -0.18%		 -1.63%		 -1.54%		 -1.78%		 -1.43%		 -2.97%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%

		Jun-2013		 -0.39%		 -2.23%		 -1.76%		 -1.55%		 -1.39%		 -1.18%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%

		Jul-2013		0.05%		0.41%		0.49%		0.14%		0.40%		1.26%		1.90%		1.25%		1.21%		 -0.56%		5.09%		7.00%		4.38%		5.28%		1.04%

		Aug-2013		 -0.28%		 -0.61%		 -0.53%		 -0.51%		 -0.38%		 -0.53%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%

		Sep-2013		0.21%		1.12%		0.96%		0.95%		0.81%		2.06%		0.99%		0.15%		2.61%		4.40%		3.14%		6.38%		6.95%		7.39%		6.50%

		Oct-2013		0.85%		1.29%		1.15%		0.81%		0.90%		0.98%		2.51%		0.86%		2.77%		2.75%		4.60%		2.51%		3.67%		3.36%		4.86%

		Nov-2013		 -1.77%		 -0.19%		 -0.20%		 -0.37%		 -0.14%		 -0.82%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		4.01%		0.17%		0.77%		 -1.46%

		Dec-2013		 -1.53%		 -0.29%		 -0.34%		 -0.57%		 -0.54%		 -0.60%		0.54%		0.44%		0.51%		 -0.55%		2.53%		1.97%		0.88%		1.50%		 -1.45%

		Jan-2014		4.77%		1.46%		1.32%		1.48%		1.44%		1.06%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%

		Feb-2014		0.48%		0.91%		0.83%		0.53%		0.49%		1.40%		2.02%		0.05%		3.03%		3.92%		4.57%		4.71%		5.02%		5.56%		3.31%

		Mar-2014		0.70%		0.08%		 -0.09%		 -0.17%		0.10%		 -0.07%		0.24%		0.34%		1.37%		2.81%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%

		Apr-2014		1.73%		0.95%		0.80%		0.84%		0.69%		1.13%		0.63%		0.13%		1.24%		0.89%		0.74%		 -3.88%		1.32%		1.45%		0.33%

		May-2014		2.21%		1.27%		1.09%		1.14%		0.96%		0.59%		0.92%		0.76%		3.10%		2.08%		2.35%		0.80%		1.94%		1.62%		3.49%

		Jun-2014		 -0.03%		0.32%		0.21%		0.05%		0.34%		0.73%		0.84%		0.55%		0.36%		1.00%		2.07%		5.32%		1.68%		0.96%		2.66%

		Jul-2014		0.16%		 -0.18%		 -0.47%		 -0.25%		0.22%		 -0.90%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%

		Aug-2014		1.40%		1.11%		1.20%		1.10%		1.22%		0.55%		1.58%		0.24%		0.84%		0.48%		4.00%		4.96%		0.55%		 -0.15%		2.25%

		Sep-2014		 -0.78%		 -0.79%		 -0.96%		 -0.68%		 -0.29%		 -2.79%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%

		Oct-2014		0.16%		0.89%		1.02%		0.98%		0.73%		0.01%		1.19%		0.61%		1.71%		1.56%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%

		Nov-2014		1.51%		0.57%		0.42%		0.71%		0.94%		 -0.36%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.09%		0.72%		1.36%		 -1.06%

		Dec-2014		1.43%		 -0.09%		 -0.21%		0.09%		0.52%		 -0.69%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%

		Jan-2015		6.58%		2.02%		1.81%		2.10%		1.87%		 -0.16%		0.66%		0.20%		0.93%		0.34%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%

		Feb-2015		 -3.05%		 -0.46%		 -0.27%		 -0.94%		 -0.59%		 -0.81%		2.41%		1.45%		0.85%		 -1.34%		5.75%		5.94%		5.35%		5.98%		3.10%

		Mar-2015		0.61%		0.34%		0.26%		0.46%		0.57%		 -0.96%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%

		Apr-2015		 -2.01%		 -0.12%		 -0.05%		 -0.36%		 -0.56%		1.06%		1.21%		0.73%		1.63%		2.92%		0.96%		 -2.55%		5.05%		4.08%		7.69%

		May-2015		 -1.28%		 -0.15%		 -0.13%		 -0.24%		 -0.42%		 -1.79%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%

		Jun-2015		 -2.72%		 -1.16%		 -1.17%		 -1.09%		 -1.24%		 -0.44%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%

		Jul-2015		2.69%		0.63%		0.44%		0.70%		0.99%		0.23%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%

		Aug-2015		 -0.92%		 -0.41%		 -0.46%		 -0.14%		 -0.27%		0.12%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%

		Sep-2015		0.77%		0.16%		0.02%		0.68%		0.59%		0.51%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%

		Oct-2015		0.07%		0.47%		0.56%		0.02%		0.33%		0.21%		2.75%		0.01%		2.74%		4.53%		8.44%		5.63%		7.44%		7.82%		7.13%

		Nov-2015		 -0.74%		 -0.27%		 -0.66%		 -0.26%		0.05%		 -1.66%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%

		Dec-2015		 -0.56%		 -0.61%		 -0.76%		 -0.32%		 -0.27%		0.53%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%

		Jan-2016		4.36%		0.82%		0.78%		1.38%		1.46%		0.87%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%

		Feb-2016		1.86%		0.44%		0.68%		0.71%		0.96%		2.23%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%

		Mar-2016		1.16%		1.57%		1.62%		0.92%		0.82%		2.70%		4.44%		3.15%		3.27%		9.06%		6.78%		7.98%		8.13%		6.51%		13.23%

		Apr-2016		0.64%		0.94%		1.09%		0.38%		0.17%		1.33%		3.92%		2.34%		1.77%		2.57%		0.39%		1.57%		2.63%		2.90%		0.54%

		May-2016		0.10%		0.10%		0.14%		0.03%		0.42%		 -1.34%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%

		Jun-2016		2.48%		1.72%		1.62%		1.80%		1.90%		2.92%		0.92%		 -0.15%		3.37%		5.89%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%

		Jul-2016		1.38%		1.14%		1.05%		0.63%		0.60%		0.75%		2.70%		1.64%		1.80%		0.60%		3.69%		5.97%		4.95%		5.07%		5.03%

		Aug-2016		0.40%		0.23%		0.33%		 -0.11%		 -0.05%		 -0.49%		2.09%		0.70%		1.79%		0.04%		0.14%		1.77%		0.63%		0.07%		2.49%

		Sep-2016		 -0.21%		0.08%		0.09%		 -0.06%		 -0.01%		0.55%		0.67%		0.60%		0.40%		2.02%		0.02%		1.11%		1.23%		1.23%		1.29%

		Oct-2016		 -0.35%		 -0.52%		 -0.53%		 -0.76%		 -0.97%		 -2.78%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%

		Nov-2016		 -1.10%		 -2.17%		 -1.99%		 -2.37%		 -1.65%		 -3.97%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%

		Dec-2016		0.43%		0.43%		0.48%		0.14%		0.27%		 -0.46%		1.85%		1.29%		1.33%		1.87%		1.98%		2.80%		2.56%		3.42%		0.22%

		Jan-2017		0.37%		0.49%		0.45%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.39%		3.54%		2.90%		5.47%

		Feb-2017		0.67%		0.86%		0.83%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		1.93%		1.59%		1.43%		3.06%

		Mar-2017		 -0.34%		0.05%		 -0.09%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.13%		2.54%		2.75%		2.52%

		Apr-2017		0.62%		0.88%		0.85%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		1.10%		2.14%		2.54%		2.19%

		May-2017		0.66%		0.84%		0.79%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		 -2.03%		3.25%		3.67%		2.96%

		Jun-2017		0.44%		0.11%		 -0.05%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		3.46%		0.31%		 -0.18%		1.01%

		Jul-2017		0.21%		0.59%		0.57%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.74%		3.69%		2.88%		5.96%

		Aug-2017		0.12%		0.88%		0.71%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%

		Sep-2017		0.05%		 -0.29%		 -0.20%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		6.24%		1.86%		2.49%		 -0.40%

		Oct-2017		0.18%		0.13%		0.13%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.85%		1.88%		1.52%		3.51%

		Nov-2017		0.04%		 -0.05%		 -0.15%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		2.88%		0.81%		1.05%		0.20%

		Dec-2017		0.29%		0.52%		0.43%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		 -0.40%		2.24%		1.61%		3.59%

		Jan-2018		0.13%		 -0.74%		 -0.80%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		2.61%		5.57%		5.02%		8.33%

		Feb-2018		0.06%		 -0.95%		 -0.93%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%

		Mar-2018		0.35%		0.52%		0.39%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%

		Apr-2018		0.12%		 -0.61%		 -0.47%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		0.86%		1.60%		2.28%		 -0.44%

		May-2018		0.12%		0.47%		0.57%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%

		Jun-2018		0.10%		 -0.10%		 -0.02%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%

		Jul-2018		0.33%		0.28%		0.24%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		1.74%		2.39%		2.46%		2.20%

		Aug-2018		0.23%		0.49%		0.66%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%

		Sep-2018		0.18%		 -0.43%		 -0.40%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%

		Oct-2018		 -0.14%		 -0.89%		 -0.95%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%

		Nov-2018		 -0.02%		0.39%		0.31%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		1.59%		0.95%		 -0.13%		4.12%

		Dec-2018		2.60%		1.38%		1.04%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%

		Jan-2019		1.18%		1.63%		1.75%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		11.25%		7.56%		6.57%		8.77%

		Feb-2019		 -0.38%		0.19%		0.29%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		5.20%		1.95%		2.55%		0.22%

		Mar-2019		3.14%		1.90%		1.72%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		 -2.09%		0.60%		0.63%		0.84%

		Apr-2019		 -0.84%		0.26%		0.30%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		3.40%		2.64%		2.81%		2.11%

		May-2019		4.02%		1.60%		1.18%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%

		Jun-2019		1.51%		1.45%		1.46%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		7.07%		6.02%		5.93%		6.24%

		Jul-2019		0.17%		0.35%		0.29%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%

		Aug-2019		5.15%		2.37%		2.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%

		Sep-2019		 -1.15%		 -0.39%		 -0.35%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		2.08%		2.57%		2.87%		1.91%

		Oct-2019		0.19%		0.39%		0.30%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		2.63%		3.49%		3.59%		4.22%

		Nov-2019		0.31%		0.00%		0.02%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		4.12%		0.88%		1.13%		 -0.14%

		Dec-2019		0.22%		0.14%		0.34%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		2.88%		4.33%		3.25%		7.46%

		Jan-2020		1.32%		2.04%		1.54%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%

		Feb-2020		 -0.02%		1.38%		1.16%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%

		Mar-2020		 -0.03%		 -3.94%		 -2.76%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%

		Apr-2020		3.73%		2.95%		2.32%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		13.74%		7.58%		6.46%		9.16%

		May-2020		1.69%		1.60%		1.25%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		6.51%		3.27%		4.35%		0.77%

		Jun-2020		1.88%		1.44%		0.70%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		3.53%		4.52%		3.41%		7.35%

		Jul-2020		3.59%		2.20%		2.13%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.77%		4.46%		2.33%		8.94%

		Aug-2020		 -1.06%		 -0.30%		 -0.46%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		5.63%		4.28%		5.14%		2.21%

		Sep-2020		 -0.01%		 -0.04%		 -0.25%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -3.34%		 -2.46%		 -2.60%		 -1.60%

		Oct-2020		0.52%		 -0.24%		 -0.26%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		2.09%		 -2.15%		 -3.99%		2.06%

		Nov-2020		3.29%		1.80%		1.58%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		18.43%		13.45%		15.50%		9.25%

		Dec-2020		0.80%		0.61%		0.49%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		8.65%		5.41%		4.65%		7.35%

		Jan-2021		 -0.37%		 -0.52%		 -0.51%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		5.03%		0.22%		 -1.07%		3.07%

		Feb-2021		0.75%		 -1.30%		 -1.08%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		6.23%		1.98%		2.24%		0.76%

		Mar-2021		 -0.39%		 -1.07%		 -0.97%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		1.00%		1.26%		2.30%		 -1.51%

		Apr-2021		0.51%		0.95%		0.85%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		2.10%		2.94%		3.01%		2.49%

		May-2021		0.13%		0.40%		0.32%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.21%		3.13%		3.26%		2.32%

		Jun-2021		0.49%		0.92%		0.83%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		1.94%		 -0.65%		 -1.13%		0.17%

		Jul-2021		0.13%		1.05%		0.97%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		 -3.61%		 -1.65%		0.75%		 -6.73%

		Aug-2021		0.11%		 -0.02%		 -0.05%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		2.24%		1.90%		1.76%		2.62%

		Sep-2021		 -0.00%		 -0.76%		 -0.69%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -2.95%		 -3.20%		 -2.90%		 -3.97%

				BGIM US FI		eVest Top 20 AUM US Core Plus Composite		80% US Agg / 20% US HY		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM









Instructions: 
Everything in eVest...I made a custom universe called US FI PB - Index Returns Tab under firm

This is just a full list of all the track records you'll need for later slides. I wait to fill this out until after I make sure the Top 20 Composite is up to date, which was done a few tabs ago.



Rolling R^2 and Correl

																		Rolling 1 Yr R^2

		2/28/05		eVest Top 20 AUM US Core Plus Composite		SP500		BGIM US FI		US AGG		US HY		80% US Agg/20% US HY						eVest Top 20 AUM US Core Plus Composite		BGIM US FI						eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -0.63%		 -1.77%		 -1.58%		 -0.51%		 -2.91%		 -0.99%				3/31/05								3/31/05

		Apr-2005		1.10%		 -1.90%		0.99%		1.35%		 -0.97%		0.89%				4/30/05								4/30/05

		May-2005		1.03%		3.18%		0.90%		1.08%		1.78%		1.22%				5/31/05								5/31/05

		Jun-2005		0.70%		0.14%		0.35%		0.55%		1.96%		0.83%				6/30/05								6/30/05

		Jul-2005		 -0.53%		3.72%		 -0.46%		 -0.91%		1.75%		 -0.38%				7/31/05								7/31/05

		Aug-2005		1.17%		 -0.91%		0.89%		1.28%		0.19%		1.06%				8/31/05								8/31/05

		Sep-2005		 -0.92%		0.81%		 -0.49%		 -1.03%		 -1.00%		 -1.02%				9/30/05								9/30/05

		Oct-2005		 -0.74%		 -1.67%		 -0.29%		 -0.79%		 -0.70%		 -0.77%				10/31/05								10/31/05

		Nov-2005		0.46%		3.78%		0.44%		0.44%		0.52%		0.46%				11/30/05								11/30/05

		Dec-2005		0.95%		0.03%		0.62%		0.95%		0.86%		0.93%				12/31/05								12/31/05

		Jan-2006		0.25%		2.65%		0.18%		0.01%		1.60%		0.32%				1/31/06								1/31/06

		Feb-2006		0.42%		0.27%		0.28%		0.33%		0.67%		0.40%				2/28/06		0.97		0.83				Feb-2006		0.01

		Mar-2006		 -0.83%		1.24%		 -0.14%		 -0.98%		0.60%		 -0.67%				3/31/06		0.98		0.88				Mar-2006		-0.15

		Apr-2006		 -0.06%		1.34%		0.07%		 -0.18%		0.62%		 -0.02%				4/30/06		0.98		0.90				Apr-2006		-0.00

		May-2006		 -0.10%		 -2.88%		 -0.27%		 -0.11%		 -0.01%		 -0.09%				5/31/06		0.98		0.85				May-2006		-0.08

		Jun-2006		0.18%		0.14%		0.43%		0.21%		 -0.35%		0.10%				6/30/06		0.98		0.83				Jun-2006		-0.06

		Jul-2006		1.38%		0.62%		1.66%		1.35%		0.98%		1.28%				7/31/06		0.99		0.82				Jul-2006		0.07

		Aug-2006		1.52%		2.38%		2.68%		1.53%		1.62%		1.55%				8/31/06		0.99		0.79				Aug-2006		0.30

		Sep-2006		0.90%		2.58%		1.39%		0.88%		1.42%		0.99%				9/30/06		0.99		0.80				Sep-2006		0.39

		Oct-2006		0.78%		3.26%		0.69%		0.66%		1.36%		0.80%				10/31/06		0.99		0.79				Oct-2006		0.27

		Nov-2006		1.24%		1.90%		1.93%		1.16%		1.68%		1.26%				11/30/06		0.99		0.81				Nov-2006		0.33

		Dec-2006		 -0.30%		1.40%		 -1.78%		 -0.58%		1.10%		 -0.25%				12/31/06		0.99		0.78				Dec-2006		0.35

		Jan-2007		0.07%		1.51%		 -0.58%		 -0.04%		1.12%		0.19%				1/31/07		0.99		0.77				Jan-2007		0.37

		Feb-2007		1.60%		 -1.96%		2.54%		1.54%		1.40%		1.51%				2/28/07		0.99		0.80				Feb-2007		0.08

		Mar-2007		0.05%		1.12%		 -0.70%		0.00%		0.11%		0.02%				3/31/07		0.99		0.89				Mar-2007		0.12

		Apr-2007		0.61%		4.43%		0.70%		0.54%		1.30%		0.69%				4/30/07		0.99		0.91				Apr-2007		0.11

		May-2007		 -0.66%		3.49%		 -1.26%		 -0.76%		0.75%		 -0.46%				5/31/07		0.99		0.93				May-2007		-0.29

		Jun-2007		 -0.40%		 -1.66%		 -0.75%		 -0.30%		 -1.80%		 -0.60%				6/30/07		0.98		0.92				Jun-2007		-0.09

		Jul-2007		0.55%		 -3.10%		1.16%		0.83%		 -3.54%		 -0.04%				7/31/07		0.93		0.81				Jul-2007		-0.04

		Aug-2007		0.97%		1.50%		1.69%		1.23%		1.36%		1.25%				8/31/07		0.90		0.78				Aug-2007		-0.11

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%		1.13%				9/30/07		0.91		0.77				Sep-2007		-0.05

		Oct-2007		0.73%		1.59%		0.99%		0.90%		0.60%		0.84%				10/31/07		0.91		0.77				Oct-2007		-0.08

		Nov-2007		1.32%		 -4.18%		2.55%		1.80%		 -2.17%		1.00%				11/30/07		0.89		0.74				Nov-2007		-0.30

		Dec-2007		0.18%		 -0.69%		0.71%		0.28%		0.29%		0.28%				12/31/07		0.88		0.72				Dec-2007		-0.27

		Jan-2008		1.46%		 -6.00%		1.26%		1.68%		 -1.33%		1.08%				1/31/08		0.87		0.73				Jan-2008		-0.40

		Feb-2008		 -0.32%		 -3.25%		 -0.12%		0.14%		 -1.36%		 -0.16%				2/29/08		0.85		0.69				Feb-2008		-0.23

		Mar-2008		 -0.46%		 -0.43%		0.49%		0.34%		 -0.34%		0.20%				3/31/08		0.79		0.69				Mar-2008		-0.19

		Apr-2008		0.43%		4.87%		0.19%		 -0.21%		4.31%		0.69%				4/30/08		0.78		0.65				Apr-2008		-0.22

		May-2008		 -0.54%		1.30%		 -1.51%		 -0.73%		0.36%		 -0.51%				5/31/08		0.78		0.65				May-2008		-0.14

		Jun-2008		 -0.56%		 -8.43%		0.02%		 -0.08%		 -2.80%		 -0.62%				6/30/08		0.79		0.57				Jun-2008		0.10

		Jul-2008		 -0.77%		 -0.84%		0.01%		 -0.08%		 -1.33%		 -0.33%				7/31/08		0.88		0.66				Jul-2008		0.10

		Aug-2008		0.52%		1.45%		0.79%		0.95%		0.35%		0.83%				8/31/08		0.87		0.62				Aug-2008		0.07

		Sep-2008		 -2.89%		 -8.91%		 -2.19%		 -1.34%		 -7.98%		 -2.67%				9/30/08		0.94		0.75				Sep-2008		0.36

		Oct-2008		 -4.71%		 -16.79%		 -4.32%		 -2.36%		 -15.91%		 -5.07%				10/31/08		0.97		0.88				Oct-2008		0.69

		Nov-2008		0.06%		 -7.18%		6.75%		3.26%		 -9.31%		0.74%				11/30/08		0.96		0.54				Nov-2008		0.70

		Dec-2008		3.43%		1.06%		8.36%		3.73%		7.68%		4.52%				12/31/08		0.97		0.72				Dec-2008		0.69

		Jan-2009		0.62%		 -8.43%		 -2.35%		 -0.88%		5.99%		0.49%				1/31/09		0.98		0.64				Jan-2009		0.69

		Feb-2009		 -1.13%		 -10.65%		 -1.20%		 -0.38%		 -3.10%		 -0.92%				2/28/09		0.98		0.65				Feb-2009		0.68

		Mar-2009		1.55%		8.76%		0.89%		1.39%		3.19%		1.75%				3/31/09		0.99		0.62				Mar-2009		0.72

		Apr-2009		2.47%		9.57%		0.67%		0.48%		12.10%		2.80%				4/30/09		0.99		0.57				Apr-2009		0.77

		May-2009		2.91%		5.59%		1.46%		0.73%		6.73%		1.93%				5/31/09		0.96		0.56				May-2009		0.82

		Jun-2009		1.62%		0.20%		2.00%		0.57%		2.86%		1.03%				6/30/09		0.95		0.56				Jun-2009		0.82

		Jul-2009		3.60%		7.56%		3.78%		1.61%		6.09%		2.51%				7/31/09		0.94		0.58				Jul-2009		0.86

		Aug-2009		1.73%		3.61%		1.39%		1.04%		1.86%		1.20%				8/31/09		0.94		0.58				Aug-2009		0.86

		Sep-2009		2.25%		3.73%		2.01%		1.05%		5.69%		1.98%				9/30/09		0.92		0.54				Sep-2009		0.87

		Oct-2009		1.35%		 -1.86%		 -0.67%		0.49%		1.79%		0.75%				10/31/09		0.78		0.40				Oct-2009		0.80

		Nov-2009		1.11%		6.00%		1.07%		1.29%		1.01%		1.24%				11/30/09		0.79		0.72				Nov-2009		0.71

		Dec-2009		 -0.27%		1.93%		 -2.00%		 -1.56%		3.28%		 -0.59%				12/31/09		0.88		0.57				Dec-2009		0.73

		Jan-2010		1.98%		 -3.60%		1.91%		1.53%		1.27%		1.48%				1/31/10		0.87		0.60				Jan-2010		0.66

		Feb-2010		0.54%		3.10%		0.55%		0.37%		0.17%		0.33%				2/28/10		0.82		0.51				Feb-2010		0.35

		Mar-2010		0.73%		6.03%		 -0.61%		 -0.12%		3.14%		0.53%				3/31/10		0.86		0.55				Mar-2010		0.33

		Apr-2010		1.66%		1.58%		2.04%		1.04%		2.34%		1.30%				4/30/10		0.92		0.79				Apr-2010		0.24

		May-2010		 -0.31%		 -7.99%		0.49%		0.84%		 -3.59%		 -0.05%				5/31/10		0.93		0.77				May-2010		0.43

		Jun-2010		1.56%		 -5.23%		2.46%		1.57%		1.24%		1.50%				6/30/10		0.92		0.80				Jun-2010		0.37

		Jul-2010		1.58%		7.01%		1.47%		1.07%		3.56%		1.56%				7/31/10		0.90		0.72				Jul-2010		0.20

		Aug-2010		1.47%		 -4.51%		3.10%		1.29%		0.04%		1.04%				8/31/10		0.90		0.61				Aug-2010		0.12

		Sep-2010		0.79%		8.92%		 -0.00%		0.11%		3.01%		0.69%				9/30/10		0.88		0.60				Sep-2010		-0.01

		Oct-2010		0.78%		3.80%		 -0.24%		0.36%		2.58%		0.80%				10/31/10		0.90		0.62				Oct-2010		-0.00

		Nov-2010		 -0.57%		0.01%		 -0.97%		 -0.57%		 -1.17%		 -0.69%				11/30/10		0.94		0.66				Nov-2010		0.01

		Dec-2010		 -0.44%		6.68%		 -1.04%		 -1.08%		1.81%		 -0.50%				12/31/10		0.95		0.62				Dec-2010		-0.10

		Jan-2011		0.60%		2.37%		 -0.92%		0.12%		2.21%		0.53%				1/31/11		0.95		0.55				Jan-2011		0.02

		Feb-2011		0.70%		3.43%		0.92%		0.25%		1.31%		0.46%				2/28/11		0.95		0.54				Feb-2011		0.02

		Mar-2011		0.15%		0.04%		 -0.20%		0.06%		0.32%		0.11%				3/31/11		0.96		0.58				Mar-2011		0.03

		Apr-2011		1.53%		2.96%		1.44%		1.27%		1.55%		1.33%				4/30/11		0.96		0.56				Apr-2011		0.06

		May-2011		1.07%		 -1.13%		1.35%		1.31%		0.49%		1.14%				5/31/11		0.97		0.61				May-2011		-0.23

		Jun-2011		 -0.57%		 -1.67%		 -0.78%		 -0.29%		 -0.97%		 -0.43%				6/30/11		0.97		0.58				Jun-2011		0.09

		Jul-2011		1.50%		 -2.03%		2.25%		1.59%		1.16%		1.50%				7/31/11		0.96		0.63				Jul-2011		-0.16

		Aug-2011		0.19%		 -5.43%		2.90%		1.46%		 -4.00%		0.37%				8/31/11		0.97		0.44				Aug-2011		0.08

		Sep-2011		 -0.10%		 -7.03%		2.64%		0.73%		 -3.27%		 -0.07%				9/30/11		0.97		0.27				Sep-2011		0.12

		Oct-2011		0.96%		10.93%		0.68%		0.11%		5.99%		1.28%				10/31/11		0.96		0.29				Oct-2011		0.20

		Nov-2011		 -0.56%		 -0.22%		 -1.55%		 -0.09%		 -2.16%		 -0.50%				11/30/11		0.96		0.30				Nov-2011		0.21

		Dec-2011		1.32%		1.02%		2.04%		1.10%		2.66%		1.41%				12/31/11		0.96		0.27				Dec-2011		0.39

		Jan-2012		1.69%		4.48%		2.30%		0.88%		3.04%		1.31%				1/31/12		0.94		0.33				Jan-2012		0.46

		Feb-2012		0.67%		4.32%		0.56%		 -0.02%		2.38%		0.46%				2/29/12		0.95		0.34				Feb-2012		0.45

		Mar-2012		 -0.16%		3.29%		 -0.68%		 -0.55%		 -0.14%		 -0.47%				3/31/12		0.93		0.39				Mar-2012		0.38

		Apr-2012		1.12%		 -0.63%		1.00%		1.11%		1.05%		1.10%				4/30/12		0.93		0.38				Apr-2012		0.33

		May-2012		0.58%		 -6.01%		0.51%		0.90%		 -1.31%		0.46%				5/31/12		0.93		0.38				May-2012		0.33

		Jun-2012		0.54%		4.12%		0.09%		0.04%		2.11%		0.45%				6/30/12		0.92		0.30				Jun-2012		0.30

		Jul-2012		1.84%		1.39%		2.11%		1.38%		1.90%		1.48%				7/31/12		0.91		0.29				Jul-2012		0.36

		Aug-2012		0.55%		2.25%		 -0.19%		0.07%		1.17%		0.29%				8/31/12		0.92		0.43				Aug-2012		0.30

		Sep-2012		0.81%		2.58%		0.39%		0.14%		1.39%		0.39%				9/30/12		0.90		0.86				Sep-2012		0.14

		Oct-2012		0.62%		 -1.85%		0.65%		0.20%		0.88%		0.33%				10/31/12		0.94		0.92				Oct-2012		0.13

		Nov-2012		0.35%		0.58%		 -0.09%		0.16%		0.80%		0.29%				11/30/12		0.92		0.89				Nov-2012		0.07

		Dec-2012		0.29%		0.91%		0.22%		 -0.14%		1.58%		0.20%				12/31/12		0.94		0.87				Dec-2012		0.09

		Jan-2013		 -0.16%		5.18%		0.05%		 -0.70%		1.34%		 -0.29%				1/31/13		0.94		0.81				Jan-2013		-0.26

		Feb-2013		0.55%		1.36%		0.31%		0.50%		0.51%		0.50%				2/28/13		0.94		0.80				Feb-2013		-0.28

		Mar-2013		0.24%		3.75%		0.09%		0.08%		1.02%		0.27%				3/31/13		0.92		0.75				Mar-2013		-0.26

		Apr-2013		1.32%		1.93%		0.25%		1.01%		1.81%		1.17%				4/30/13		0.94		0.52				Apr-2013		-0.17

		May-2013		 -1.63%		2.34%		 -0.18%		 -1.78%		 -0.58%		 -1.54%				5/31/13		0.98		0.39				May-2013		-0.23

		Jun-2013		 -2.23%		 -1.34%		 -0.39%		 -1.55%		 -2.62%		 -1.76%				6/30/13		0.98		0.45				Jun-2013		0.15

		Jul-2013		0.41%		5.09%		0.05%		0.14%		1.90%		0.49%				7/31/13		0.97		0.42				Jul-2013		0.21

		Aug-2013		 -0.61%		 -2.90%		 -0.28%		 -0.51%		 -0.61%		 -0.53%				8/31/13		0.98		0.52				Aug-2013		0.27

		Sep-2013		1.12%		3.14%		0.21%		0.95%		0.99%		0.96%				9/30/13		0.99		0.52				Sep-2013		0.29

		Oct-2013		1.29%		4.60%		0.85%		0.81%		2.51%		1.15%				10/31/13		0.99		0.63				Oct-2013		0.47

		Nov-2013		 -0.19%		3.05%		 -1.77%		 -0.37%		0.51%		 -0.20%				11/30/13		0.99		0.23				Nov-2013		0.49

		Dec-2013		 -0.29%		2.53%		 -1.53%		 -0.57%		0.54%		 -0.34%				12/31/13		0.99		0.21				Dec-2013		0.51

		Jan-2014		1.46%		 -3.46%		4.77%		1.48%		0.70%		1.32%				1/31/14		0.99		0.28				Jan-2014		0.22

		Feb-2014		0.91%		4.57%		0.48%		0.53%		2.02%		0.83%				2/28/14		0.99		0.28				Feb-2014		0.27

		Mar-2014		0.08%		0.84%		0.70%		 -0.17%		0.24%		 -0.09%				3/31/14		0.99		0.27				Mar-2014		0.27

		Apr-2014		0.95%		0.74%		1.73%		0.84%		0.63%		0.80%				4/30/14		0.99		0.33				Apr-2014		0.24

		May-2014		1.27%		2.35%		2.21%		1.14%		0.92%		1.09%				5/31/14		0.99		0.41				May-2014		0.33

		Jun-2014		0.32%		2.07%		 -0.03%		0.05%		0.84%		0.21%				6/30/14		0.99		0.56				Jun-2014		0.14

		Jul-2014		 -0.18%		 -1.38%		0.16%		 -0.25%		 -1.33%		 -0.47%				7/31/14		0.99		0.52				Jul-2014		0.25

		Aug-2014		1.11%		4.00%		1.40%		1.10%		1.58%		1.20%				8/31/14		0.98		0.53				Aug-2014		0.07

		Sep-2014		 -0.79%		 -1.40%		 -0.78%		 -0.68%		 -2.09%		 -0.96%				9/30/14		0.99		0.58				Sep-2014		0.22

		Oct-2014		0.89%		2.44%		0.16%		0.98%		1.19%		1.02%				10/31/14		0.98		0.54				Oct-2014		0.14

		Nov-2014		0.57%		2.69%		1.51%		0.71%		 -0.73%		0.42%				11/30/14		0.98		0.52				Nov-2014		0.21

		Dec-2014		 -0.09%		 -0.25%		1.43%		0.09%		 -1.45%		 -0.21%				12/31/14		0.98		0.40				Dec-2014		0.33

		Jan-2015		2.02%		 -3.00%		6.58%		2.10%		0.66%		1.81%				1/31/15		0.98		0.49				Jan-2015		0.21

		Feb-2015		 -0.46%		5.75%		 -3.05%		 -0.94%		2.41%		 -0.27%				2/28/15		0.97		0.53				Feb-2015		-0.08

		Mar-2015		0.34%		 -1.58%		0.61%		0.46%		 -0.55%		0.26%				3/31/15		0.97		0.54				Mar-2015		-0.07

		Apr-2015		 -0.12%		0.96%		 -2.01%		 -0.36%		1.21%		 -0.05%				4/30/15		0.96		0.53				Apr-2015		-0.06

		May-2015		 -0.15%		1.29%		 -1.28%		 -0.24%		0.30%		 -0.13%				5/31/15		0.96		0.52				May-2015		-0.12

		Jun-2015		 -1.16%		 -1.94%		 -2.72%		 -1.09%		 -1.49%		 -1.17%				6/30/15		0.97		0.58				Jun-2015		0.04

		Jul-2015		0.63%		2.10%		2.69%		0.70%		 -0.58%		0.44%				7/31/15		0.98		0.60				Jul-2015		0.03

		Aug-2015		 -0.41%		 -6.03%		 -0.92%		 -0.14%		 -1.74%		 -0.46%				8/31/15		0.98		0.63				Aug-2015		0.04

		Sep-2015		0.16%		 -2.47%		0.77%		0.68%		 -2.60%		0.02%				9/30/15		0.98		0.66				Sep-2015		-0.01

		Oct-2015		0.47%		8.44%		0.07%		0.02%		2.75%		0.56%				10/31/15		0.98		0.73				Oct-2015		0.02

		Nov-2015		 -0.27%		0.30%		 -0.74%		 -0.26%		 -2.22%		 -0.66%				11/30/15		0.96		0.71				Nov-2015		-0.01

		Dec-2015		 -0.61%		 -1.58%		 -0.56%		 -0.32%		 -2.52%		 -0.76%				12/31/15		0.96		0.72				Dec-2015		0.02

		Jan-2016		0.82%		 -4.96%		4.36%		1.38%		 -1.61%		0.78%				1/31/16		0.93		0.54				Jan-2016		0.11

		Feb-2016		0.44%		 -0.13%		1.86%		0.71%		0.57%		0.68%				2/29/16		0.94		0.62				Feb-2016		0.24

		Mar-2016		1.57%		6.78%		1.16%		0.92%		4.44%		1.62%				3/31/16		0.96		0.49				Mar-2016		0.48

		Apr-2016		0.94%		0.39%		0.64%		0.38%		3.92%		1.09%				4/30/16		0.97		0.49				Apr-2016		0.47

		May-2016		0.10%		1.80%		0.10%		0.03%		0.62%		0.14%				5/31/16		0.96		0.49				May-2016		0.48

		Jun-2016		1.72%		0.26%		2.48%		1.80%		0.92%		1.62%				6/30/16		0.96		0.39				Jun-2016		0.40

		Jul-2016		1.14%		3.69%		1.38%		0.63%		2.70%		1.05%				7/31/16		0.96		0.44				Jul-2016		0.43

		Aug-2016		0.23%		0.14%		0.40%		 -0.11%		2.09%		0.33%				8/31/16		0.96		0.38				Aug-2016		0.31

		Sep-2016		0.08%		0.02%		 -0.21%		 -0.06%		0.67%		0.09%				9/30/16		0.96		0.40				Sep-2016		0.29

		Oct-2016		 -0.52%		 -1.82%		 -0.35%		 -0.76%		0.39%		 -0.53%				10/31/16		0.96		0.46				Oct-2016		0.46

		Nov-2016		 -2.17%		3.70%		 -1.10%		 -2.37%		 -0.47%		 -1.99%				11/30/16		0.99		0.48				Nov-2016		0.09

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%		0.48%				12/31/16		0.99		0.43				Dec-2016		0.02

		Jan-2017		0.49%		1.90%		0.37%		0.20%		1.45%		0.45%				1/31/17		0.99		0.73				Jan-2017		0.14

		Feb-2017		0.86%		3.97%		0.67%		0.67%		1.46%		0.83%				2/28/17		0.99		0.80				Feb-2017		0.18

		Mar-2017		0.05%		0.12%		 -0.34%		 -0.05%		 -0.22%		 -0.09%				3/31/17		0.99		0.80				Mar-2017		-0.06

		Apr-2017		0.88%		1.03%		0.62%		0.77%		1.15%		0.85%				4/30/17		1.00		0.81				Apr-2017		-0.04

		May-2017		0.84%		1.41%		0.66%		0.77%		0.87%		0.79%				5/31/17		1.00		0.81				May-2017		-0.03

		Jun-2017		0.11%		0.62%		0.44%		 -0.10%		0.14%		 -0.05%				6/30/17		0.99		0.83				Jun-2017		0.07

		Jul-2017		0.59%		2.06%		0.21%		0.43%		1.11%		0.57%				7/31/17		0.99		0.85				Jul-2017		-0.06

		Aug-2017		0.88%		0.31%		0.12%		0.90%		 -0.04%		0.71%				8/31/17		0.99		0.81				Aug-2017		-0.09

		Sep-2017		 -0.29%		2.06%		0.05%		 -0.48%		0.90%		 -0.20%				9/30/17		0.99		0.83				Sep-2017		-0.13

		Oct-2017		0.13%		2.33%		0.18%		0.06%		0.42%		0.13%				10/31/17		0.99		0.82				Oct-2017		-0.40

		Nov-2017		 -0.05%		3.07%		0.04%		 -0.13%		 -0.26%		 -0.15%				11/30/17		0.96		0.49				Nov-2017		-0.03

		Dec-2017		0.52%		1.11%		0.29%		0.46%		0.30%		0.43%				12/31/17		0.97		0.49				Dec-2017		-0.04

		Jan-2018		 -0.74%		5.73%		0.13%		 -1.15%		0.60%		 -0.80%				1/31/18		0.98		0.38				Jan-2018		-0.48

		Feb-2018		 -0.95%		 -3.69%		0.06%		 -0.95%		 -0.85%		 -0.93%				2/28/18		0.98		0.30				Feb-2018		0.03

		Mar-2018		0.52%		 -2.54%		0.35%		0.64%		 -0.60%		0.39%				3/31/18		0.99		0.40				Mar-2018		-0.06

		Apr-2018		 -0.61%		0.38%		0.12%		 -0.74%		0.65%		 -0.47%				4/30/18		0.98		0.32				Apr-2018		-0.03

		May-2018		0.47%		2.41%		0.12%		0.71%		 -0.03%		0.57%				5/31/18		0.97		0.12				May-2018		-0.01

		Jun-2018		 -0.10%		0.62%		0.10%		 -0.12%		0.40%		 -0.02%				6/30/18		0.97		0.25				Jun-2018		-0.00

		Jul-2018		0.28%		3.72%		0.33%		0.02%		1.09%		0.24%				7/31/18		0.97		0.22				Jul-2018		0.01

		Aug-2018		0.49%		3.26%		0.23%		0.64%		0.74%		0.66%				8/31/18		0.96		0.35				Aug-2018		0.14

		Sep-2018		 -0.43%		0.57%		0.18%		 -0.64%		0.56%		 -0.40%				9/30/18		0.97		0.33				Sep-2018		0.17

		Oct-2018		 -0.89%		 -6.84%		 -0.14%		 -0.79%		 -1.60%		 -0.95%				10/31/18		0.97		0.47				Oct-2018		0.38

		Nov-2018		0.39%		2.04%		 -0.02%		0.60%		 -0.86%		0.31%				11/30/18		0.97		0.32				Nov-2018		0.40

		Dec-2018		1.38%		 -9.03%		2.60%		1.84%		 -2.14%		1.04%				12/31/18		0.97		0.34				Dec-2018		-0.13

		Jan-2019		1.63%		8.01%		1.18%		1.06%		4.52%		1.75%				1/31/19		0.97		0.40				Jan-2019		0.30

		Feb-2019		0.19%		3.21%		 -0.38%		 -0.06%		1.66%		0.29%				2/28/19		0.96		0.37				Feb-2019		0.22

		Mar-2019		1.90%		1.94%		3.14%		1.92%		0.94%		1.72%				3/31/19		0.97		0.53				Mar-2019		0.25

		Apr-2019		0.26%		4.05%		 -0.84%		0.03%		1.42%		0.30%				4/30/19		0.97		0.49				Apr-2019		0.23

		May-2019		1.60%		 -6.35%		4.02%		1.78%		 -1.19%		1.18%				5/31/19		0.96		0.48				May-2019		0.04

		Jun-2019		1.45%		7.05%		1.51%		1.26%		2.28%		1.46%				6/30/19		0.96		0.46				Jun-2019		0.13

		Jul-2019		0.35%		1.44%		0.17%		0.22%		0.56%		0.29%				7/31/19		0.96		0.46				Jul-2019		0.15

		Aug-2019		2.37%		 -1.58%		5.15%		2.59%		0.40%		2.15%				8/31/19		0.97		0.59				Aug-2019		0.09
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		Dec-2019		0.14%		3.02%		0.22%		 -0.07%		2.00%		0.34%				12/31/19		0.97		0.72				Dec-2019		-0.21

		Jan-2020		2.04%		 -0.04%		1.32%		1.92%		0.03%		1.54%				1/31/20		0.97		0.76				Jan-2020		-0.43

		Feb-2020		1.38%		 -8.23%		 -0.02%		1.80%		 -1.41%		1.16%				2/29/20		0.97		0.67				Feb-2020		-0.41

		Mar-2020		 -3.94%		 -12.35%		 -0.03%		 -0.59%		 -11.46%		 -2.76%				3/31/20		0.99		0.35				Mar-2020		0.37

		Apr-2020		2.95%		12.82%		3.73%		1.78%		4.51%		2.32%				4/30/20		0.99		0.44				Apr-2020		0.52

		May-2020		1.60%		4.76%		1.69%		0.47%		4.41%		1.25%				5/31/20		0.99		0.47				May-2020		0.62

		Jun-2020		1.44%		1.99%		1.88%		0.63%		0.98%		0.70%				6/30/20		0.98		0.47				Jun-2020		0.61

		Jul-2020		2.20%		5.64%		3.59%		1.49%		4.69%		2.13%				7/31/20		0.98		0.52				Jul-2020		0.64

		Aug-2020		 -0.30%		7.19%		 -1.06%		 -0.81%		0.95%		 -0.46%				8/31/20		0.97		0.52				Aug-2020		0.63
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		Jan-2021		 -0.52%		 -1.01%		 -0.37%		 -0.72%		0.33%		 -0.51%				1/31/21		0.97		0.59				Jan-2021		0.73

		Feb-2021		 -1.30%		2.76%		0.75%		 -1.44%		0.37%		 -1.08%				2/28/21		0.97		0.68				Feb-2021		0.83

		Mar-2021		 -1.07%		4.38%		 -0.39%		 -1.25%		0.15%		 -0.97%				3/31/21		0.97		0.83				Mar-2021		0.60

		Apr-2021		0.95%		5.34%		0.51%		0.79%		1.09%		0.85%				4/30/21		0.97		0.73				Apr-2021		0.45

		May-2021		0.40%		0.70%		0.13%		0.33%		0.30%		0.32%				5/31/21		0.96		0.70				May-2021		0.43

		Jun-2021		0.92%		2.33%		0.49%		0.70%		1.34%		0.83%				6/30/21		0.99		0.66				Jun-2021		0.46

		Jul-2021		1.05%		2.38%		0.13%		1.12%		0.38%		0.97%				7/31/21		0.99		0.39				Jul-2021		0.40

		Aug-2021		 -0.02%		3.04%		0.11%		 -0.19%		0.51%		 -0.05%				8/31/21		0.99		0.37				Aug-2021		0.49

		Sep-2021		 -0.76%		 -4.65%		 -0.00%		 -0.87%		 -0.01%		 -0.69%				9/30/21		1.00		0.37				Sep-2021		0.57
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eVest Top 20 AUM US Core Plus Composite	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	0.96502972269902765	0.97572697408851461	0.98223721549122456	0.98390988729076911	0.98456178346916312	0.9898023273269706	0.99104603014350034	0.99069756925277175	0.99003015992542442	0.99079768694506742	0.99161126373355091	0.99098290387400401	0.9923807400058996	0.99083553908149224	0.98907169738644973	0.98842310828613855	0.98178035181744949	0.9270229503229992	0.90477671763055079	0.90818395224892323	0.9065879573378669	0.88834115830203153	0.87629263993788231	0.8701023315507026	0.85185397029855126	0.79118842815843815	0.78023690191716233	0.77742746874404856	0.79345836830329342	0.87854088575111533	0.87292110916640653	0.93977183759385918	0.96664788166727622	0.96462053901669575	0.97388896874204534	0.98239766812164919	0.98291854336831774	0.98506342278476666	0.98597273420984388	0.95859263995388067	0.95003076895969829	0.93631561383694095	0.93530317534933372	0.92364756302166273	0.78016375192211129	0.79396759867943478	0.87616512627530829	0.87117453618563312	0.81703130473238961	0.8561424915102146	0.922861259867647	0.9261626102649988	0.91978252095637569	0.89979078487194974	0.90282135713713008	0.88067623845567311	0.902368339746494	0.93998763298331101	0.95154799115537769	0.95389832133663943	0.95286193824303222	0.95586176278897239	0.96015567103682686	0.96767838585017873	0.96524058631820775	0.96382098482251499	0.97063188576169102	0.97182562502068692	0.95531290613269282	0.9565371299539146	0.95578570514592498	0.9443324557084849	0.94564072057805015	0.9343785836981946	0.9348158595488899	0.93165049075971151	0.92159222634888005	0.91394885732979192	0.91716341067371521	0.89548065190009696	0.93692895029905354	0.92459757930654107	0.94245740582727588	0.94242057171929416	0.93651742884479039	0.92362798981859151	0.9395322577722568	0.97673053683020905	0.98226445353721559	0.97303057400762294	0.9754749089828324	0.9855183448440008	0.99064395899534441	0.99055524775017245	0.98994707963060036	0.99332740470384462	0.99349593284266258	0.99137891894468755	0.99088262491636581	0.99103922149641976	0.9889914274510313	0.98521870203350592	0.9799276666927299	0.98550621714558106	0.97793144694172152	0.97899029422565231	0.98005127272890113	0.97962120123220109	0.96747681699551424	0.96735272211575851	0.96487767411343894	0.96308966455946443	0.97142059662098457	0.97600563780089933	0.97694910574526284	0.97675585865011361	0.97949666650345113	0.96034211971277428	0.96196639259667416	0.93332683445839482	0.93669382547826696	0.96054301797357022	0.96536256307298995	0.96484365313038789	0.96096148572806117	0.96480359275330241	0.95706588952967586	0.95766118760424068	0.96473889668642854	0.9875816120897265	0.99076363993306227	0.99043361336070757	0.99442095718651036	0.99157188592745849	0.99512543282664767	0.99541257273775929	0.99096401848717142	0.9901822041351519	0.99114233345909997	0.9904388170193783	0.98993351178830646	0.9603570154779647	0.96663407381948063	0.97991671981374706	0.98432608853597581	0.98548904101524815	0.98041835764676966	0.97097084458047545	0.97392525748366221	0.97216737667288811	0.96247124817311791	0.96550147023114297	0.97029254770400808	0.973001826957134	0.9654282352309933	0.96958278565662215	0.9609331444049164	0.97188736722009694	0.96937244212992324	0.96020790433820313	0.96056999969432855	0.96026589102274928	0.97371086076180324	0.97335066670139936	0.96437620706690041	0.96671006928026437	0.96983477688986164	0.97021826391697863	0.97027233545924385	0.98588070412883944	0.98797149839035825	0.98878502017756298	0.98097302680958132	0.9755793970965565	0.97417097802372743	0.97114258411654564	0.97143101595383441	0.97107749461122883	0.97315483729517127	0.97272201424966942	0.97460063318541312	0.97480450502221128	0.96683970962982158	0.96383236105232417	0.99050000964343676	0.98981098646779409	0.99253296868500984	0.99796303495302496	BGIM US FI	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	0.82987341195956754	0.87674545045933139	0.90079505476482724	0.85201352266701291	0.83384925698934353	0.8231925289286367	0.78979419617820945	0.79862913755673293	0.78941913591799429	0.81338433236534624	0.78323145144901107	0.76846530228090859	0.80497503494676081	0.89413653971050944	0.9134516697778351	0.93268245680248441	0.9244678524437896	0.80911983795375297	0.78250831478010097	0.7673038296031558	0.77356463459826819	0.73654061329005771	0.72152171812784238	0.73039198023909224	0.68645152983546842	0.6919205517350302	0.64849466976535342	0.65381783410517802	0.56893577765672509	0.66468020278592299	0.61755722321191453	0.75036282001411991	0.87661239547466696	0.54189824163637612	0.72163898869733256	0.64379992798287955	0.64881389596659833	0.62412275581756582	0.56684371988290883	0.56042808249183385	0.56168802676585106	0.57784912353641293	0.57864362296929472	0.53671822193322083	0.39950377782560687	0.71644336963231714	0.57036694998141013	0.60086346265238544	0.50526345057585476	0.55085045057932769	0.79390274112178971	0.77270529623062501	0.79921890495952097	0.72154460316538704	0.60615752004688861	0.60357996196481556	0.62116579354115842	0.66047879312933255	0.62395476919315163	0.54738538136963211	0.54235590255240262	0.58160409511874556	0.559935332435197	0.60661583002090191	0.58129042322010938	0.62512844788682165	0.44287857659857988	0.27071222758268476	0.28506166073466527	0.29636051540763142	0.26508534350224899	0.33497724022736652	0.3377096086858849	0.38835541112823269	0.37665486883873772	0.378880071063604	0.30123513673442343	0.29322952899572635	0.43291594290686525	0.85949013361044613	0.91671580785357853	0.89382784075307065	0.87005536942705008	0.80584258771565787	0.79969757808612174	0.74726783061413105	0.51556979872937247	0.39435304139221777	0.45368335363119439	0.41830219278598973	0.51833789471714042	0.51626556599953055	0.6279735451420021	0.2309458912212263	0.20726885940902118	0.27726495098637	0.27701452085606815	0.26981640657410438	0.32878867644877857	0.40557363770902838	0.55859693120910114	0.52361813441216931	0.52709380632020808	0.57962630155239026	0.54399210598334802	0.51902264578143187	0.4047739819057723	0.49075871219957434	0.5295234523607244	0.53799316747887171	0.53047535895581277	0.52168026927968214	0.58227564481863026	0.59608958934928313	0.62646725709968887	0.66003527966684994	0.73477679087826342	0.71199494218564074	0.72364849236985462	0.54059282476817982	0.62411265952843198	0.49399182798821212	0.48604683984202135	0.48600024392150515	0.3881402593171131	0.43819293218990307	0.37662287877148021	0.40263460422555508	0.45758634573190804	0.47653902198943343	0.42630720490020069	0.72609998877903092	0.80148975736429706	0.79946034334971849	0.81446059956325545	0.81322256630901468	0.83277510703263669	0.84703782255675952	0.81199230541859979	0.82947048158786707	0.81617023513293951	0.49452533338250665	0.48931341067065942	0.38009434393554731	0.29761857828081129	0.39597920595786634	0.32102037811469081	0.12112069345001826	0.24594228656162209	0.22227709431949594	0.34893374405713568	0.33179178181600166	0.46542048818741882	0.32372425520652648	0.33748323641397576	0.4027108468093773	0.37050076853417818	0.53252571300199214	0.49191750517731658	0.48136228424514937	0.46242234041612656	0.46271146019913079	0.58908617438900079	0.63724766931534937	0.72103267593285225	0.70301922545962048	0.71615084078976232	0.7621208273581902	0.67497269856323905	0.3471654947610141	0.4414816181171109	0.47325593241528835	0.46979901813728198	0.51841160690414978	0.51827108492769536	0.52327593003067518	0.53168287483238963	0.54149290976656683	0.5468908754672176	0.59022660624991319	0.67851070880722963	0.83441875127477161	0.72729032812468408	0.70257279661795879	0.65590972173991879	0.38997084531999349	0.36674194893387357	0.37065013513058687	







Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Roll down formulas 3 months in columns J, K, and N with dates in I and M. 

update lines in each chart to include added 3 months of data

make sure dates are through current date on each chart. One chart doesn't have a title on purpose. 



Neopolitan



										

api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		Results displayed in USD

		Created On: 2020-04-30

		2/28/05		BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -1.58%		 -0.51%		0.16%		 -1.21%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		 -0.63%

		Apr-2005		0.99%		1.35%		1.24%		1.31%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		1.10%

		May-2005		0.90%		1.08%		0.97%		 -1.34%		1.78%		0.01%		2.69%		 -0.01%		3.18%		1.03%

		Jun-2005		0.35%		0.55%		0.85%		 -0.45%		1.96%		0.64%		1.90%		2.37%		0.14%		0.70%

		Jul-2005		 -0.46%		 -0.91%		 -0.55%		 -0.80%		1.75%		0.83%		 -0.08%		0.60%		3.72%		 -0.53%

		Aug-2005		0.89%		1.28%		1.00%		1.65%		0.19%		0.44%		1.86%		1.44%		 -0.91%		1.17%

		Sep-2005		 -0.49%		 -1.03%		 -0.48%		 -1.59%		 -1.00%		0.44%		1.75%		0.71%		0.81%		 -0.92%

		Oct-2005		 -0.29%		 -0.79%		 -0.63%		 -1.49%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		 -0.74%

		Nov-2005		0.44%		0.44%		0.48%		 -0.71%		0.52%		0.33%		1.65%		1.96%		3.78%		0.46%

		Dec-2005		0.62%		0.95%		0.85%		0.99%		0.86%		0.60%		1.63%		1.28%		0.03%		0.95%

		Jan-2006		0.18%		0.01%		 -0.08%		1.26%		1.60%		0.56%		1.30%		4.54%		2.65%		0.25%

		Feb-2006		0.28%		0.33%		0.29%		 -0.35%		0.67%		0.61%		2.08%		1.38%		0.27%		0.42%

		Mar-2006		 -0.14%		 -0.98%		 -0.87%		 -0.99%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		 -0.83%

		Apr-2006		0.07%		 -0.18%		 -0.35%		1.89%		0.62%		0.37%		 -0.04%		2.74%		1.34%		 -0.06%

		May-2006		 -0.27%		 -0.11%		0.32%		1.29%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		 -0.10%

		Jun-2006		0.43%		0.21%		 -0.01%		 -0.79%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.18%

		Jul-2006		1.66%		1.35%		1.18%		1.00%		0.98%		0.53%		3.12%		4.22%		0.62%		1.38%

		Aug-2006		2.68%		1.53%		1.50%		1.16%		1.62%		0.62%		2.57%		1.16%		2.38%		1.52%

		Sep-2006		1.39%		0.88%		0.72%		 -0.01%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.90%

		Oct-2006		0.69%		0.66%		0.54%		0.97%		1.36%		0.74%		1.96%		4.67%		3.26%		0.78%

		Nov-2006		1.93%		1.16%		0.87%		2.44%		1.68%		0.49%		1.19%		3.22%		1.90%		1.24%

		Dec-2006		 -1.78%		 -0.58%		 -0.48%		 -1.33%		1.10%		0.72%		0.62%		2.24%		1.40%		 -0.30%

		Jan-2007		 -0.58%		 -0.04%		 -0.04%		 -0.98%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		0.07%

		Feb-2007		2.54%		1.54%		1.26%		2.06%		1.40%		0.72%		1.66%		1.38%		 -1.96%		1.60%

		Mar-2007		 -0.70%		0.00%		 -0.04%		0.24%		0.11%		0.34%		0.92%		3.08%		1.12%		0.05%

		Apr-2007		0.70%		0.54%		0.31%		1.13%		1.30%		0.60%		0.76%		3.01%		4.43%		0.61%

		May-2007		 -1.26%		 -0.76%		 -0.67%		 -1.56%		0.75%		0.61%		 -0.39%		2.00%		3.49%		 -0.66%

		Jun-2007		 -0.75%		 -0.30%		 -0.37%		 -0.44%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		 -0.40%

		Jul-2007		1.16%		0.83%		1.01%		2.03%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		0.55%

		Aug-2007		1.69%		1.23%		1.14%		1.23%		1.36%		0.92%		1.07%		 -1.67%		1.50%		0.97%

		Sep-2007		1.07%		0.76%		0.44%		2.24%		2.62%		2.33%		2.38%		6.08%		3.74%		1.07%

		Oct-2007		0.99%		0.90%		0.84%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		0.73%

		Nov-2007		2.55%		1.80%		1.12%		1.91%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		1.32%

		Dec-2007		0.71%		0.28%		0.22%		 -0.30%		0.29%		0.41%		0.61%		0.22%		 -0.69%		0.18%

		Jan-2008		1.26%		1.68%		1.65%		2.78%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		1.46%

		Feb-2008		 -0.12%		0.14%		0.29%		1.67%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		 -0.32%

		Mar-2008		0.49%		0.34%		 -0.06%		2.04%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		 -0.46%

		Apr-2008		0.19%		 -0.21%		 -0.54%		 -1.91%		4.31%		4.81%		0.95%		1.39%		4.87%		0.43%

		May-2008		 -1.51%		 -0.73%		 -0.92%		 -1.11%		0.36%		0.20%		0.12%		0.61%		1.30%		 -0.54%

		Jun-2008		0.02%		 -0.08%		 -0.32%		0.09%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		 -0.56%

		Jul-2008		0.01%		 -0.08%		0.74%		0.14%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		 -0.77%

		Aug-2008		0.79%		0.95%		0.99%		 -1.65%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		0.52%

		Sep-2008		 -2.19%		 -1.34%		 -0.90%		 -2.35%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		 -2.89%

		Oct-2008		 -4.32%		 -2.36%		 -0.66%		 -3.69%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		 -4.71%

		Nov-2008		6.75%		3.26%		2.71%		2.89%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		0.06%

		Dec-2008		8.36%		3.73%		2.55%		6.21%		7.68%		 -0.56%		7.46%		9.84%		1.06%		3.43%

		Jan-2009		 -2.35%		 -0.88%		 -0.86%		 -3.27%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		0.62%

		Feb-2009		 -1.20%		 -0.38%		 -0.01%		 -2.23%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		 -1.13%

		Mar-2009		0.89%		1.39%		0.88%		2.30%		3.19%		2.95%		3.63%		5.71%		8.76%		1.55%

		Apr-2009		0.67%		0.48%		0.42%		0.90%		12.10%		10.04%		5.55%		8.43%		9.57%		2.47%

		May-2009		1.46%		0.73%		0.16%		3.57%		6.73%		5.34%		4.07%		5.65%		5.59%		2.91%

		Jun-2009		2.00%		0.57%		0.92%		0.41%		2.86%		3.38%		1.44%		1.24%		0.20%		1.62%

		Jul-2009		3.78%		1.61%		1.33%		2.21%		6.09%		5.41%		3.19%		4.61%		7.56%		3.60%

		Aug-2009		1.39%		1.04%		1.03%		1.76%		1.86%		1.24%		2.01%		0.52%		3.61%		1.73%

		Sep-2009		2.01%		1.05%		0.85%		2.14%		5.69%		3.24%		4.90%		3.32%		3.73%		2.25%

		Oct-2009		 -0.67%		0.49%		0.21%		0.47%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		1.35%

		Nov-2009		1.07%		1.29%		1.01%		2.55%		1.01%		0.15%		1.09%		2.22%		6.00%		1.11%

		Dec-2009		 -2.00%		 -1.56%		 -0.92%		 -3.76%		3.28%		4.24%		0.37%		 -0.36%		1.93%		 -0.27%

		Jan-2010		1.91%		1.53%		1.02%		0.41%		1.27%		1.46%		0.38%		0.25%		 -3.60%		1.98%

		Feb-2010		0.55%		0.37%		0.47%		0.07%		0.17%		 -0.17%		1.36%		1.12%		3.10%		0.54%

		Mar-2010		 -0.61%		 -0.12%		0.19%		 -0.76%		3.14%		2.91%		2.48%		4.01%		6.03%		0.73%

		Apr-2010		2.04%		1.04%		0.56%		0.02%		2.34%		1.48%		0.83%		1.57%		1.58%		1.66%

		May-2010		0.49%		0.84%		0.77%		 -1.56%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		 -0.31%

		Jun-2010		2.46%		1.57%		0.91%		1.53%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		1.56%

		Jul-2010		1.47%		1.07%		0.82%		3.40%		3.56%		2.23%		4.06%		5.52%		7.01%		1.58%

		Aug-2010		3.10%		1.29%		1.66%		1.39%		0.04%		0.06%		2.39%		0.68%		 -4.51%		1.47%

		Sep-2010		 -0.00%		0.11%		 -0.22%		2.35%		3.01%		1.78%		1.57%		5.76%		8.92%		0.79%

		Oct-2010		 -0.24%		0.36%		 -0.09%		1.26%		2.58%		1.87%		1.85%		1.28%		3.80%		0.78%

		Nov-2010		 -0.97%		 -0.57%		 -1.08%		 -3.81%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		 -0.57%

		Dec-2010		 -1.04%		 -1.08%		 -0.47%		1.31%		1.81%		1.80%		 -0.45%		3.14%		6.68%		 -0.44%

		Jan-2011		 -0.92%		0.12%		 -0.31%		0.18%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		0.60%

		Feb-2011		0.92%		0.25%		0.18%		0.59%		1.31%		0.10%		0.29%		1.49%		3.43%		0.70%

		Mar-2011		 -0.20%		0.06%		 -0.08%		0.47%		0.32%		 -0.07%		1.19%		2.95%		0.04%		0.15%

		Apr-2011		1.44%		1.27%		0.91%		3.10%		1.55%		0.54%		1.36%		4.73%		2.96%		1.53%

		May-2011		1.35%		1.31%		0.97%		 -0.08%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		1.07%

		Jun-2011		 -0.78%		 -0.29%		 -0.20%		0.08%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		 -0.57%

		Jul-2011		2.25%		1.59%		1.12%		2.06%		1.16%		0.11%		1.85%		1.37%		 -2.03%		1.50%

		Aug-2011		2.90%		1.46%		1.22%		1.27%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		0.19%

		Sep-2011		2.64%		0.73%		0.60%		 -2.31%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		 -0.10%

		Oct-2011		0.68%		0.11%		 -0.10%		1.33%		5.99%		4.35%		4.40%		5.58%		10.93%		0.96%

		Nov-2011		 -1.55%		 -0.09%		 -0.54%		 -1.75%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		 -0.56%

		Dec-2011		2.04%		1.10%		1.52%		0.67%		2.66%		0.71%		1.13%		 -1.47%		1.02%		1.32%

		Jan-2012		2.30%		0.88%		0.99%		1.67%		3.04%		2.89%		1.58%		7.42%		4.48%		1.69%

		Feb-2012		0.56%		 -0.02%		0.36%		 -0.07%		2.38%		0.73%		2.40%		2.86%		4.32%		0.67%

		Mar-2012		 -0.68%		 -0.55%		 -0.15%		 -0.72%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		 -0.16%

		Apr-2012		1.00%		1.11%		0.62%		1.18%		1.05%		0.69%		1.63%		0.96%		 -0.63%		1.12%

		May-2012		0.51%		0.90%		1.04%		 -1.03%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		0.58%

		Jun-2012		0.09%		0.04%		 -0.16%		0.48%		2.11%		1.04%		3.51%		5.58%		4.12%		0.54%

		Jul-2012		2.11%		1.38%		1.36%		1.16%		1.90%		1.59%		3.71%		2.24%		1.39%		1.84%

		Aug-2012		 -0.19%		0.07%		0.24%		0.86%		1.17%		1.28%		1.18%		 -0.11%		2.25%		0.55%

		Sep-2012		0.39%		0.14%		0.40%		1.22%		1.39%		1.17%		1.63%		2.62%		2.58%		0.81%

		Oct-2012		0.65%		0.20%		0.28%		 -0.14%		0.88%		0.11%		0.89%		0.52%		 -1.85%		0.62%

		Nov-2012		 -0.09%		0.16%		0.50%		 -0.01%		0.80%		0.02%		1.18%		1.41%		0.58%		0.35%

		Dec-2012		0.22%		 -0.14%		0.10%		 -0.33%		1.58%		1.08%		0.71%		2.16%		0.91%		0.29%

		Jan-2013		0.05%		 -0.70%		 -0.55%		 -0.91%		1.34%		1.21%		 -1.34%		0.72%		5.18%		 -0.16%

		Feb-2013		0.31%		0.50%		0.61%		 -0.95%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		0.55%

		Mar-2013		0.09%		0.08%		0.52%		 -0.25%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		0.24%

		Apr-2013		0.25%		1.01%		1.10%		1.39%		1.81%		0.59%		2.92%		3.43%		1.93%		1.32%

		May-2013		 -0.18%		 -1.78%		 -1.43%		 -2.97%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		 -1.63%

		Jun-2013		 -0.39%		 -1.55%		 -1.39%		 -1.18%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		 -2.23%

		Jul-2013		0.05%		0.14%		0.40%		1.26%		1.90%		1.25%		1.21%		 -0.56%		5.09%		0.41%

		Aug-2013		 -0.28%		 -0.51%		 -0.38%		 -0.53%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		 -0.61%

		Sep-2013		0.21%		0.95%		0.81%		2.06%		0.99%		0.15%		2.61%		4.40%		3.14%		1.12%

		Oct-2013		0.85%		0.81%		0.90%		0.98%		2.51%		0.86%		2.77%		2.75%		4.60%		1.29%

		Nov-2013		 -1.77%		 -0.37%		 -0.14%		 -0.82%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		 -0.19%

		Dec-2013		 -1.53%		 -0.57%		 -0.54%		 -0.60%		0.54%		0.44%		0.51%		 -0.55%		2.53%		 -0.29%

		Jan-2014		4.77%		1.48%		1.44%		1.06%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		1.46%

		Feb-2014		0.48%		0.53%		0.49%		1.40%		2.02%		0.05%		3.03%		3.92%		4.57%		0.91%

		Mar-2014		0.70%		 -0.17%		0.10%		 -0.07%		0.24%		0.34%		1.37%		2.81%		0.84%		0.08%

		Apr-2014		1.73%		0.84%		0.69%		1.13%		0.63%		0.13%		1.24%		0.89%		0.74%		0.95%

		May-2014		2.21%		1.14%		0.96%		0.59%		0.92%		0.76%		3.10%		2.08%		2.35%		1.27%

		Jun-2014		 -0.03%		0.05%		0.34%		0.73%		0.84%		0.55%		0.36%		1.00%		2.07%		0.32%

		Jul-2014		0.16%		 -0.25%		0.22%		 -0.90%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		 -0.18%

		Aug-2014		1.40%		1.10%		1.22%		0.55%		1.58%		0.24%		0.84%		0.48%		4.00%		1.11%

		Sep-2014		 -0.78%		 -0.68%		 -0.29%		 -2.79%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		 -0.79%

		Oct-2014		0.16%		0.98%		0.73%		0.01%		1.19%		0.61%		1.71%		1.56%		2.44%		0.89%

		Nov-2014		1.51%		0.71%		0.94%		 -0.36%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.57%

		Dec-2014		1.43%		0.09%		0.52%		 -0.69%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		 -0.09%

		Jan-2015		6.58%		2.10%		1.87%		 -0.16%		0.66%		0.20%		0.93%		0.34%		 -3.00%		2.02%

		Feb-2015		 -3.05%		 -0.94%		 -0.59%		 -0.81%		2.41%		1.45%		0.85%		 -1.34%		5.75%		 -0.46%

		Mar-2015		0.61%		0.46%		0.57%		 -0.96%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		0.34%

		Apr-2015		 -2.01%		 -0.36%		 -0.56%		1.06%		1.21%		0.73%		1.63%		2.92%		0.96%		 -0.12%

		May-2015		 -1.28%		 -0.24%		 -0.42%		 -1.79%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		 -0.15%

		Jun-2015		 -2.72%		 -1.09%		 -1.24%		 -0.44%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		 -1.16%

		Jul-2015		2.69%		0.70%		0.99%		0.23%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		0.63%

		Aug-2015		 -0.92%		 -0.14%		 -0.27%		0.12%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		 -0.41%

		Sep-2015		0.77%		0.68%		0.59%		0.51%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		0.16%

		Oct-2015		0.07%		0.02%		0.33%		0.21%		2.75%		0.01%		2.74%		4.53%		8.44%		0.47%

		Nov-2015		 -0.74%		 -0.26%		0.05%		 -1.66%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		 -0.27%

		Dec-2015		 -0.56%		 -0.32%		 -0.27%		0.53%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		 -0.61%

		Jan-2016		4.36%		1.38%		1.46%		0.87%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		0.82%

		Feb-2016		1.86%		0.71%		0.96%		2.23%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		0.44%

		Mar-2016		1.16%		0.92%		0.82%		2.70%		4.44%		3.15%		3.27%		9.06%		6.78%		1.57%

		Apr-2016		0.64%		0.38%		0.17%		1.33%		3.92%		2.34%		1.77%		2.57%		0.39%		0.94%

		May-2016		0.10%		0.03%		0.42%		 -1.34%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		0.10%

		Jun-2016		2.48%		1.80%		1.90%		2.92%		0.92%		 -0.15%		3.37%		5.89%		0.26%		1.72%

		Jul-2016		1.38%		0.63%		0.60%		0.75%		2.70%		1.64%		1.80%		0.60%		3.69%		1.14%

		Aug-2016		0.40%		 -0.11%		 -0.05%		 -0.49%		2.09%		0.70%		1.79%		0.04%		0.14%		0.23%

		Sep-2016		 -0.21%		 -0.06%		 -0.01%		0.55%		0.67%		0.60%		0.40%		2.02%		0.02%		0.08%

		Oct-2016		 -0.35%		 -0.76%		 -0.97%		 -2.78%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		 -0.52%

		Nov-2016		 -1.10%		 -2.37%		 -1.65%		 -3.97%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		 -2.17%

		Dec-2016		0.43%		0.14%		0.27%		 -0.46%		1.85%		1.29%		1.33%		1.87%		1.98%		0.43%

		Jan-2017		0.37%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.49%

		Feb-2017		0.67%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		0.86%

		Mar-2017		 -0.34%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.05%

		Apr-2017		0.62%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		0.88%

		May-2017		0.66%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		0.84%

		Jun-2017		0.44%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		0.11%

		Jul-2017		0.21%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.59%

		Aug-2017		0.12%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		0.88%

		Sep-2017		0.05%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		 -0.29%

		Oct-2017		0.18%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.13%

		Nov-2017		0.04%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		 -0.05%

		Dec-2017		0.29%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		0.52%

		Jan-2018		0.13%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		 -0.74%

		Feb-2018		0.06%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -0.95%

		Mar-2018		0.35%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		0.52%

		Apr-2018		0.12%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		 -0.61%

		May-2018		0.12%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		0.47%

		Jun-2018		0.10%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		 -0.10%

		Jul-2018		0.33%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		0.28%

		Aug-2018		0.23%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		0.49%

		Sep-2018		0.18%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -0.43%

		Oct-2018		 -0.14%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -0.89%

		Nov-2018		 -0.02%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		0.39%

		Dec-2018		2.60%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		1.38%

		Jan-2019		1.18%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		1.63%

		Feb-2019		 -0.38%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		0.19%

		Mar-2019		3.14%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		1.90%

		Apr-2019		 -0.84%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		0.26%

		May-2019		4.02%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		1.60%

		Jun-2019		1.51%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		1.45%

		Jul-2019		0.17%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.35%

		Aug-2019		5.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		2.37%

		Sep-2019		 -1.15%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		 -0.39%

		Oct-2019		0.19%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		0.39%

		Nov-2019		0.31%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		0.00%

		Dec-2019		0.22%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		0.14%

		Jan-2020		1.32%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		2.04%

		Feb-2020		 -0.02%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		1.38%

		Mar-2020		 -0.03%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -3.94%

		Apr-2020		3.73%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		2.95%

		May-2020		1.69%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		1.60%

		Jun-2020		1.88%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		1.44%

		Jul-2020		3.59%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.20%

		Aug-2020		 -1.06%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		 -0.30%

		Sep-2020		 -0.01%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -0.04%

		Oct-2020		0.52%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		 -0.24%

		Nov-2020		3.29%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		1.80%

		Dec-2020		0.80%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		0.61%

		Jan-2021		 -0.37%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		 -0.52%

		Feb-2021		0.75%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		 -1.30%

		Mar-2021		 -0.39%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		 -1.07%

		Apr-2021		0.51%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		0.95%

		May-2021		0.13%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.40%

		Jun-2021		0.49%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		0.92%

		Jul-2021		0.13%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		1.05%

		Aug-2021		0.11%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		 -0.02%

		Sep-2021		 -0.00%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -0.76%

				BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Return		7.32%		4.10%		4.12%		3.20%		7.13%		4.49%		6.70%		4.34%		10.21%		5.38%

		Std. Dev.		5.53%		3.20%		2.69%		5.28%		9.31%		7.48%		8.60%		12.07%		14.60%		3.75%

		Correl to SP 500		0.04		0.03		0.00		0.28		0.73		0.64		0.58		0.60		1.00		0.40



Return vs. Correlation to S&P 500

Since 2/28/2005



BGIM US FI	Brandywine US FI







3.6276114518587511E-2	7.3167288320155288E-2	Blbg Barc US Agg	Blbg Barc Glb Agg (Hedged)	[CELLRANGE]



[CELLRANGE]

2.6657339658535683E-2	8.0019015054539721E-5	4.0980409698399445E-2	4.120465818788599E-2	Blbg Barc US Agg	Blbg Barc Glb Agg (Hedged)	Blbg Barc Glb Agg	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	[CELLRANGE]
Blbg Barc US HY

[CELLRANGE]
[CELLRANGE]
[CELLRANGE]

0.27515135560513271	0.72865160793701167	0.64348791951638629	0.58099477337957639	0.59735666819242905	3.1988429572342492E-2	7.1270670327647778E-2	4.4863909916471822E-2	6.6980515279555952E-2	4.3444766551832714E-2	Blbg Barc Glb Agg	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	eVest Top 20 AUM US Core Plus Composite	

0.39668778139728866	5.3794171305729721E-2	Correlation to S&P 500


Annualized Return



Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Update formulas for return, std. dev. and correl to include additional 3 months of data

chart will update automatically



Avg Correlation Across Universe

				3 Yr								5 Yr								10 Yr

				Firm Name		Product Name		Brandywine Global Investment Management, LLC				Firm Name		Product Name		Brandywine Global Investment Management, LLC				Firm Name		Product Name		Brandywine Global Investment Management, LLC

								US Fixed Income								US Fixed Income								US Fixed Income				SI

								US Fixed Income Composite (SA-GF)								US Fixed Income Composite (SA-GF)								US Fixed Income Composite (SA-GF)				Firm Name		Product Name		Brandywine Global Investment Management, LLC

				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		0.00				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		0.03				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		-0.08								US Fixed Income

				Aegon Asset Management		Aegon US Core Plus		0.10				Aegon Asset Management		Aegon US Core Plus		0.16				Aegon Asset Management		Aegon US Core Plus		-0.05								US Fixed Income Composite (SA-GF)

				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.05				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.07				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.03				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.01

				Allianz Global Investors		AllianzGI US Core Plus Fixed Income		0.24				American Century Investments		U.S. Core Plus Fixed Income		0.24				American Century Investments		U.S. Core Plus Fixed Income		0.12				Calvert Research and Management		Calvert Bond Strategy		0.05

				American Century Investments		U.S. Core Plus Fixed Income		0.20				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		0.05				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		-0.07				Conning		Core Plus Fixed Income		-0.09

				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		0.03				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.18				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.01				DeRoy & Devereaux		Total Return Bond Strategy		-0.02

				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.15				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		0.14				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		-0.07				Ducenta Squared Asset Management		Core Plus Fixed Income		-0.05

				AQR Capital Management LLC		Core Plus Strategy		-0.29				Baird Advisors		Core Plus Bond		0.16				Baird Advisors		Core Plus Bond		0.05				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.02

				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		0.09				Barings LLC		Core Plus Fixed Income		0.15				Barings LLC		Core Plus Fixed Income		0.06				GW&K Investment Management		Total Return Bond Strategy		0.13

				Baird Advisors		Core Plus Bond		0.15				Barings LLC		Core Plus Total Return		0.16				Barings LLC		Core Plus Total Return		0.08				Harbor Capital		Harbor Bond Strategy		-0.08

				Barings LLC		Core Plus Fixed Income		0.14				Barksdale Investment Management		Barksdale Income		0.28				Barksdale Investment Management		Barksdale Income		0.21				Insight Investment		US Core Plus		0.08

				Barings LLC		Core Plus Total Return		0.15				Barrow, Hanley, Mewhinney & Strauss, LLC		Core Plus Fixed Income		0.27				Barrow, Hanley, Mewhinney & Strauss, LLC		Core Plus Fixed Income		0.10				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		-0.02

				Barksdale Investment Management		Barksdale Income		0.26				BlackRock		BlackRock Systematic ESG Bond Fund		0.26				BlackRock		CoreAlpha Bond Fund		0.14				Janus Henderson Investors		Core Plus Fixed Income		0.08

				Barrow, Hanley, Mewhinney & Strauss, LLC		Core Plus Fixed Income		0.26				BlackRock		CoreAlpha Bond Fund		0.26				BlackRock		Customized Core Plus Bond		-0.03				John Hancock Investments		John Hancock Bond Fund		-0.02

				BlackRock		BlackRock Systematic ESG Bond Fund		0.30				BlackRock		Customized Core Plus Bond		0.14				BlackRock		Total Return		0.16				Manulife Investment Management		Core Plus Fixed Income		-0.03

				BlackRock		CoreAlpha Bond Fund		0.28				BlackRock		Total Return		0.23				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.09				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		-0.04

				BlackRock		Customized Core Plus Bond		0.14				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.18				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.11				Morgan Stanley Investment Management		Core Plus Fixed Income		-0.02

				BlackRock		Total Return		0.21				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.20				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.02				Payden & Rygel		Core Plus		0.07

				BNY Mellon Investment Adviser, Inc.		BNY Mellon Core Plus Fund		0.26				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.00				Calamos Investments		Calamos Core Plus Fixed Income Strategy		-0.08				PIMCO		Core Plus - Total Return Full Authority		-0.04

				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.14				Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		0.14				Calvert Research and Management		Calvert Bond Strategy		0.13				PIMCO		PIMCO Total Return Collective Trust Class I		-0.04

				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.17				Calamos Investments		Calamos Core Plus Fixed Income Strategy		0.06				Camden Asset Management, L.P.		Camden Bond Strategy		0.06				PIMCO		Total Return ESG		-0.03

				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.08				Calvert Research and Management		Calvert Bond Strategy		0.17				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.05				Prudential Financial		Core Plus Bond / PGIM Fund		0.10

				Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		0.10				Camden Asset Management, L.P.		Camden Bond Strategy		0.09				Chartwell Investment Partners		Core Plus Fixed Income		0.09				Putnam Investments		Putnam Core Plus Fixed Income		-0.08

				Calamos Investments		Calamos Core Plus Fixed Income Strategy		0.02				Capital Group		Core Plus Total Return		-0.06				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.19				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.09

				Calvert Research and Management		Calvert Bond Strategy		0.14				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.28				Conning		Core Plus Fixed Income		0.02				Segall Bryant & Hamill		Core Plus Fixed Income		0.05

				Camden Asset Management, L.P.		Camden Bond Strategy		0.06				Chartwell Investment Partners		Core Plus Fixed Income		0.18				DeRoy & Devereaux		Total Return Bond Strategy		-0.02				Touchstone Investments		Touchstone Active Bond Fund		-0.04

				Capital Group		Core Plus Total Return		-0.17				Christian Brothers Investment Services, Inc.		CUIT Opportunistic Bond Fund		0.24				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.01				Touchstone Investments		Touchstone Impact Bond Fund		-0.09

				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.23				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.27				DoubleLine		Core Plus Fixed Income		-0.04				UBS Asset Management		US Core Plus		0.03

				Chartwell Investment Partners		Core Plus Fixed Income		0.16				Conning		Core Plus Fixed Income		0.06				Ducenta Squared Asset Management		Core Plus Fixed Income		0.04				Victory Capital Management Inc.		INCORE Total Return		0.08

				Christian Brothers Investment Services, Inc.		CUIT Opportunistic Bond Fund		0.13				DeRoy & Devereaux		Total Return Bond Strategy		0.16				DWS Group		Total Return Bond		0.02				Victory Capital Management Inc.		USAA Income		-0.01

				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.26				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.15				EARNEST Partners, LLC		Core Plus Fixed Income		-0.06				Wellington Management Company LLP		Core Bond Plus		-0.02

				Conning		Core Plus Fixed Income		0.07				DoubleLine		Core Plus Fixed Income		0.07				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.02				Western Asset Management Company, LLC		WA US Core Plus		0.07

				DeRoy & Devereaux		Total Return Bond Strategy		0.10				Ducenta Squared Asset Management		Core Plus Fixed Income		0.26				Fidelity Institutional Asset Management		Core Plus		0.02

				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.11				DWS Group		Total Return Bond		0.21				Fidelity Investments		Fidelity Total Bond Fund		0.02

				DoubleLine		Core Plus Fixed Income		0.04				EARNEST Partners, LLC		Core Plus Fixed Income		-0.06				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		0.01

				Ducenta Squared Asset Management		Core Plus Fixed Income		0.22				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.23				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		-0.02

				DWS Group		Total Return Bond		0.19				Fidelity Institutional Asset Management		Core Plus		0.19				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.07

				EARNEST Partners, LLC		Core Plus Fixed Income		-0.09				Fidelity Investments		Fidelity Total Bond Fund		0.20				GIA Partners, LLC		Core Plus		-0.02

				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.17				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		0.24				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		0.00

				Fidelity Institutional Asset Management		Core Plus		0.16				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		0.13				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.01

				Fidelity Investments		Fidelity Total Bond Fund		0.16				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.11				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.01

				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		0.23				GIA Partners, LLC		Core Plus		0.13				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.05

				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		0.12				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		0.20				Guggenheim Investments		Core Plus Fixed Income		-0.02

				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.11				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.20				GW&K Investment Management		Enhanced Core Bond Strategy		0.06

				GIA Partners, LLC		Core Plus		0.10				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.19				GW&K Investment Management		Total Return Bond Strategy		0.03

				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		0.18				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.15				Harbor Capital		Harbor Bond Strategy		0.02

				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.18				Guggenheim Investments		Core Plus Fixed Income		0.26				Hartford Investment Management Company		Core Plus Fixed Income		-0.00

				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.17				GW&K Investment Management		Enhanced Core Bond Strategy		0.22				iM Global Partner		OYSTER US Core Plus		0.02

				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.15				GW&K Investment Management		Total Return Bond Strategy		0.21				Insight Investment		US Core Plus		0.06

				Guggenheim Investments		Core Plus Fixed Income		0.23				Harbor Capital		Harbor Bond Strategy		0.14				Insight Investment		US Core Plus Fixed Income		0.08

				GW&K Investment Management		Enhanced Core Bond Strategy		0.22				Hartford Investment Management Company		Core Plus Fixed Income		0.14				Invesco, Ltd		Core Plus		0.09

				GW&K Investment Management		Total Return Bond Strategy		0.19				Hemispheres Investment Management Inc.		Core-Plus Bonds		0.19				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		-0.01

				Harbor Capital		Harbor Bond Strategy		0.16				iM Global Partner		OYSTER US Core Plus		0.16				Janus Henderson Investors		Core Plus Fixed Income		0.10

				Hartford Investment Management Company		Core Plus Fixed Income		0.13				Insight Investment		US Core Plus		0.30				John Hancock Investments		John Hancock Bond Fund		0.05

				Hemispheres Investment Management Inc.		Core-Plus Bonds		0.21				Insight Investment		US Core Plus Fixed Income		0.27				LM Capital Group, LLC		Active Core Plus Fixed Income		-0.03

				iM Global Partner		OYSTER US Core Plus		0.13				Invesco, Ltd		Core Plus		0.20				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		0.02

				Income Research & Management		IR+M Core Plus		0.14				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.18				Longfellow Investment Management Co.		Core Plus		0.05

				Insight Investment		US Core Plus		0.27				Janus Henderson Investors		Core Plus Fixed Income		0.28				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.01

				Insight Investment		US Core Plus Fixed Income		0.24				John Hancock Investments		John Hancock Bond Fund		0.20				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		0.01

				Invesco, Ltd		Core Plus		0.19				Lazard Asset Management LLC		US Core Plus		0.14				Lord, Abbett & Co. LLC		Core Plus Total Return		-0.04

				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.15				LM Capital Group, LLC		Active Core Plus Fixed Income		0.12				MacKay Shields LLC		Core Plus Fixed Income		0.03

				Janus Henderson Investors		Core Plus Fixed Income		0.24				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		0.12				MacKay Shields LLC		Core Plus Opportunities		0.05

				John Hancock Investments		John Hancock Bond Fund		0.17				Longfellow Investment Management Co.		Core Plus		0.23				Macquarie Investment Management		US Core Plus Fixed Income		0.05

				Lazard Asset Management LLC		US Core Plus		0.10				Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		0.09				Manulife Investment Management		Core Plus Fixed Income		0.03

				LM Capital Group, LLC		Active Core Plus Fixed Income		0.05				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.29				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.06

				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		0.07				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		0.27				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		0.01

				Longfellow Investment Management Co.		Core Plus		0.20				Lord, Abbett & Co. LLC		Core Plus Full Discretion		0.14				MetLife Investment Management		Core Plus Fixed Income		-0.02

				Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		-0.07				Lord, Abbett & Co. LLC		Core Plus Total Return		0.13				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.07

				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.24				MacKay Shields LLC		Core Plus Fixed Income		0.27				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		-0.03

				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		0.22				MacKay Shields LLC		Core Plus Opportunities		0.24				Morgan Stanley Investment Management		Core Plus Fixed Income		-0.01

				Lord, Abbett & Co. LLC		Core Plus Full Discretion		0.11				Macquarie Investment Management		US Core Plus Fixed Income		0.26				National Investment Services		Core Plus Fixed Income		0.02

				Lord, Abbett & Co. LLC		Core Plus Total Return		0.09				Manulife Investment Management		Core Plus Fixed Income		0.21				Neuberger Berman Group LLC		Core Plus		0.05

				MacKay Shields LLC		Core Plus Fixed Income		0.25				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.16				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		-0.10

				MacKay Shields LLC		Core Plus Opportunities		0.23				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		0.29				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		-0.05

				Macquarie Investment Management		US Core Plus Fixed Income		0.22				MetLife Investment Management		Core Plus Fixed Income		0.14				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.06

				Manulife Investment Management		Core Plus Fixed Income		0.17				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.18				Nuveen Asset Management		Core Plus		-0.01

				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.15				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		0.16				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.03

				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		0.24				Morgan Stanley Investment Management		Core Plus Fixed Income		0.13				Pacific Asset Management		Core Plus Bond Strategy		0.03

				MetLife Investment Management		Core Plus Fixed Income		0.12				National Investment Services		Core Plus Fixed Income		0.12				Pacific Income Advisers, Inc.		Core Plus		-0.18

				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.17				National Investment Services		Short Duration High Yield		0.18				Payden & Rygel		Core Plus		0.03

				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		0.14				Neuberger Berman Group LLC		Core Plus		0.26				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.07

				Morgan Stanley Investment Management		Core Plus Fixed Income		0.13				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.16				PIMCO		Core Plus - Total Return Full Authority		0.03

				National Investment Services		Core Plus Fixed Income		0.10				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		0.15				PIMCO		PIMCO Total Return Collective Trust Class I		0.03

				National Investment Services		Short Duration High Yield		0.12				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.20				PIMCO		Total Return ESG		0.08

				Nationwide Fund Advisors		Nationwide Core Plus Bond Fund		0.18				Nuveen Asset Management		Core Plus		0.16				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.07

				Neuberger Berman Group LLC		Core Plus		0.21				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.17				PNC Capital Advisors, LLC		Core Plus Bond		-0.01

				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.14				Pacific Asset Management		Core Plus Bond Strategy		0.26				PPM America, Inc.		Core Plus Fixed Income		0.00

				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		0.13				Pacific Income Advisers, Inc.		Core Plus		0.00				Principal Global Fixed Income		Core Plus Bond		0.05

				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.16				Payden & Rygel		Core Plus		0.13				Prudential Financial		Core Plus Bond / PGIM Fund		0.07

				Nuveen Asset Management		Core Plus		0.15				Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		0.09				Prudential Financial		Core Plus Bond/Reams Fund		0.18

				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.15				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.09				Putnam Investments		Putnam Core Plus Fixed Income		-0.12

				Pacific Asset Management		Core Plus Bond Strategy		0.22				PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		0.13				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.15

				Pacific Income Advisers, Inc.		Core Plus		-0.12				PIMCO		Core Plus - Total Return Full Authority		0.07				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		-0.01

				Payden & Rygel		Core Plus		0.11				PIMCO		PIMCO Active Bond ETF		0.13				Schroder Investment Management Limited		US Core Plus		-0.02

				Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		0.06				PIMCO		PIMCO Total Return Collective Trust Class I		0.15				Segall Bryant & Hamill		Core Plus Fixed Income		0.07

				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.12				PIMCO		PIMCO Total Return Collective Trust Class II		0.07				Seix Investment Advisors LLC		Seix Core Plus		0.21

				PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		0.04				PIMCO		Total Return ESG		0.16				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.18

				PIMCO		Core Plus - Total Return Full Authority		0.07				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.20				Stone Harbor Investment Partners LP		Core Plus		0.05

				PIMCO		PIMCO Active Bond ETF		0.13				PNC Capital Advisors, LLC		Core Plus Bond		0.19				T. Rowe Price		US Core Plus Bond Strategy		0.06

				PIMCO		PIMCO Total Return Collective Trust Class I		0.17				PPM America, Inc.		Core Plus Fixed Income		0.30				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		0.01

				PIMCO		PIMCO Total Return Collective Trust Class II		0.06				Principal Global Fixed Income		Core Plus Bond		0.29				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.02

				PIMCO		Total Return ESG		0.19				Prudential Financial		Core Plus Bond / PGIM Fund		0.10				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.02

				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.16				Prudential Financial		Core Plus Bond/Reams Fund		0.40				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.09

				PNC Capital Advisors, LLC		Core Plus Bond		0.16				Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		0.23				Touchstone Investments		Touchstone Active Bond Fund		-0.01

				PPM America, Inc.		Core Plus Fixed Income		0.24				Putnam Investments		Putnam Core Plus Fixed Income		0.22				Touchstone Investments		Touchstone Impact Bond Fund		-0.02

				Principal Global Fixed Income		Core Plus Bond		0.26				Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		0.08				UBS Asset Management		US Core Plus		0.02

				Prudential Financial		Core Plus Bond / PGIM Fund		0.13				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.44				Victory Capital Management Inc.		INCORE Total Return		-0.01

				Prudential Financial		Core Plus Bond/Reams Fund		0.43				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		0.18				Victory Capital Management Inc.		USAA Income		0.02

				Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		0.24				Schroder Investment Management Limited		US Core Plus		0.26				Victory Capital Management Inc.		USAA Intermediate-Term Bond		-0.01

				Putnam Investments		Putnam Core Plus Fixed Income		0.20				Segall Bryant & Hamill		Core Plus Fixed Income		0.17				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		-0.13

				Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		0.07				Seix Investment Advisors LLC		Seix Core Plus		0.24				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.08

				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.48				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.23				Wellington Management Company LLP		Core Bond Plus		0.02

				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		0.19				Stone Harbor Investment Partners LP		Core Plus		0.15				Wells Fargo Asset Management		U.S. Enhanced Core Bond		0.10

				Schroder Investment Management Limited		US Core Plus		0.25				T. Rowe Price		US Core Plus Bond Strategy		0.21				Western Asset Management Company, LLC		WA US Core Plus		0.10

				Segall Bryant & Hamill		Core Plus Fixed Income		0.16				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		0.16

				Seix Investment Advisors LLC		Seix Core Plus		0.27				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.39

				Smith Capital Investors. LLC		Smith Capital Investors Total Return		0.32				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.31

				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.20				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.26

				Stone Harbor Investment Partners LP		Core Plus		0.11				Touchstone Investments		Touchstone Active Bond Fund		0.20

				T. Rowe Price		US Core Plus Bond Strategy		0.20				Touchstone Investments		Touchstone Impact Bond Fund		-0.00

				T. Rowe Price		US Total Return Bond Strategy		0.18				UBS Asset Management		US Core Plus		0.07

				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		0.13				Victory Capital Management Inc.		INCORE Total Return		0.22

				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.36				Victory Capital Management Inc.		USAA Income		0.11

				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.27				Victory Capital Management Inc.		USAA Intermediate-Term Bond		0.11

				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.21				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		0.13

				Touchstone Investments		Touchstone Active Bond Fund		0.19				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.17

				Touchstone Investments		Touchstone Impact Bond Fund		-0.03				Weitz Investment Management, Inc.		Weitz Core Plus Income		0.26

				UBS Asset Management		US Core Plus		0.06				Wellington Management Company LLP		Core Bond Plus		0.16

				Victory Capital Management Inc.		INCORE Total Return		0.23				Wells Fargo Asset Management		U.S. Core Plus Bond		0.31

				Victory Capital Management Inc.		USAA Income		0.13				Wells Fargo Asset Management		U.S. Enhanced Core Bond		0.26

				Victory Capital Management Inc.		USAA Intermediate-Term Bond		0.09				Western Asset Management Company, LLC		WA US Core Plus		0.17

				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		0.02

				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.16

				Weitz Investment Management, Inc.		Weitz Core Plus Income		0.22

				Wellington Management Company LLP		Core Bond Plus		0.15

				Wells Fargo Asset Management		U.S. Core Plus Bond		0.30

				Wells Fargo Asset Management		U.S. Enhanced Core Bond		0.24

				Western Asset Management Company, LLC		WA US Core Plus		0.19









						3 Yr		5 Yr		10 Yr		SI

				Total eVest Core Plus Universe
Avg Excess Correlation vs. U.S. Agg		0.15		0.18		0.03		0.00



												Performance Data Frequency: Monthly



Instructions: 
eVest ->> Compare>>select full core plus universe for products >>Performance>>Risk & Regression >> correlation matrix: excess returns >> risk index=US AGG; select 3, 5, 10, SI of BGIM US FI

In excel file, DELETE Column C/D that say VT and RM, and DELETE all columns to the right of BGIM US FI. 

In each section (there's a section for 3, 5, 10, SI) delete top row which says BGIM US FI

Next highlight all data (so all 4 sections), filter, select --- only, then delete all those rows, unfilter. Now add each section the tables above. 

Make sure all correlation formulas include all data




Quarterly Return Series

		Date		US Fixed Income		US Core Fixed Income		US Core Plus Fixed Income		Bloomberg Barclays US Aggregate		S&P 500				BGIM US FI Composite		Excess vs. Blbg Barc US Agg		Excess vs. eVest US Core Median Manager		Excess vs. eVest US Core Plus Median Manager		S&P 500

		Dec-2008		10.67%		3.59%		0.37%		4.58%		 -21.94%		Q4 2008		10.67%		6.09%		7.08%		10.30%		-21.94%

		Mar-2020		1.27%		1.74%		 -0.30%		3.15%		 -19.60%		Q1 2020		1.27%		-1.87%		-0.46%		1.57%		-19.60%

		Sep-2002		4.74%		4.64%		3.65%		4.58%		 -17.28%		Q3 2002		4.74%		0.16%		0.10%		1.09%		-17.28%

		Sep-2001		4.93%		4.74%		3.96%		4.61%		 -14.68%		Q3 2001		4.93%		0.32%		0.20%		0.97%		-14.68%

		Sep-2011		7.98%		3.14%		1.97%		3.82%		 -13.87%		Q3 2011		7.98%		4.16%		4.84%		6.01%		-13.87%

		Dec-2018		2.44%		1.35%		0.76%		1.64%		 -13.52%		Q4 2018		2.44%		0.81%		1.10%		1.68%		-13.52%

		Jun-2002		4.31%		3.58%		2.77%		3.69%		 -13.40%		Q2 2002		4.31%		0.62%		0.73%		1.54%		-13.40%

		Mar-2001		3.66%		3.13%		3.19%		3.03%		 -11.86%		Q1 2001		3.66%		0.62%		0.53%		0.46%		-11.86%

		Jun-2010		5.06%		3.36%		2.96%		3.49%		 -11.43%		Q2 2010		5.06%		1.57%		1.70%		2.11%		-11.43%

		Mar-2009		 -2.67%		0.46%		0.90%		0.12%		 -11.01%		Q1 2009		 -2.67%		-2.78%		-3.13%		-3.56%		-11.01%



















































































































































































BGIM US FI Composite	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.106711	1.2737999999999999E-2	4.7389000000000001E-2	4.9331E-2	7.9823000000000005E-2	2.4441999999999998E-2	4.3122000000000001E-2	3.6561999999999997E-2	5.0624000000000002E-2	-2.6675000000000001E-2	Excess vs. Blbg Barc US Agg	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	6.0919000000000001E-2	-1.8744999999999998E-2	1.5700000000000019E-3	3.2159999999999966E-3	4.1615000000000006E-2	8.088999999999999E-3	6.1749999999999999E-3	6.2159999999999958E-3	1.5734000000000005E-2	-2.7837000000000001E-2	Excess vs. eVest US Core Plus Median Manager	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.10301100000000001	1.5705999999999998E-2	1.0865E-2	9.7070000000000004E-3	6.0116000000000003E-2	1.6840999999999998E-2	1.5432000000000001E-2	4.612999999999999E-3	2.1063000000000002E-2	-3.5645999999999997E-2	S	&	P 500	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	-0.21943299999999999	-0.19597999999999999	-0.17275799999999999	-0.146782	-0.13868	-0.13519800000000001	-0.13397500000000001	-0.11855400000000001	-0.11425200000000001	-0.11011799999999999	







Instructions: 
This chart is rather stale until we have another -10% quarter in SP 500. 






Duration Contrib
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		US Gov't		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.33		3.31		3.37		3.46		3.11		3.12		2.94		2.95		4.49		4.44		4.28		4.49		2.83		2.83		3.23		3.14		5.47		4.58		4.76		2.98		2.92		3.02		2.23		0.88		0.84		0.80		0.75		0.71		0.65		0.67		0.66		0.72		0.65		0.69		0.64		0.59		0.54		0.69		0.60		0.55		1.46		1.47		2.35		12.24		11.90		11.64		11.85		12.15		12.13		12.20		12.35		10.35		5.68		4.31		3.50		6.39		8.34		11.43		12.18		10.64		10.71		10.21		10.96		10.66		12.66		13.58		14.25		14.07		13.95		14.21		13.96		14.10		7.14		2.86		2.87		3.06		0.00		0.01		0.01		0.00		0.01		1.66		1.66		3.35		3.23		3.26		2.58		1.21		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		Corp IG		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84		7.36		7.17		6.23		5.41		5.41		5.05		4.38		3.00		2.27		1.82		1.50		1.31		1.37		1.27		1.26		1.10		1.16		0.97		0.96

		Corp HY		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.17		0.17		0.16		0.16		0.16		0.15		0.13		0.13		0.12		0.12		0.13		0.13		0.11		0.10		0.06		0.08		0.06		0.05		0.05		0.02		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.01		0.01		0.00		0.00		0.00		0.00		0.13		0.14		0.16		0.17		0.16		0.15		0.18		0.16		0.15		0.14		0.13		0.14		0.14		0.14		0.15		0.00		0.00		0.00		0.00		0.00

		Muni		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.32		0.29		0.27		0.36		0.40		0.43		0.40		0.38		0.50		0.50		0.52		0.48		0.48		0.38		0.37		0.38		0.40		0.45		0.41		0.41		0.43		0.52		0.36		0.34		0.34		0.32		0.32		0.33		0.32		0.33		0.37		0.38		0.42		0.42		0.16		0.15		0.16		0.14		0.13		0.12		0.11		0.11		0.45		0.48		0.47		0.46		0.46		0.46		0.49		0.50		0.52		0.52		0.53		0.51		0.53		0.53		0.54		0.55		0.53		0.51		0.49		0.48		0.44		0.43		0.42		0.44		0.44		0.46		0.48		0.49		0.49		0.51		0.51		0.53		0.56		0.56		0.54		0.53		0.50		0.47		0.43		0.43		0.41		0.35		0.37		0.39		0.43		0.48		0.49		0.48		0.47		0.48		0.10		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00

		MBS		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16		0.15		0.14		0.13		0.12		0.11		0.11		0.09		0.08		0.07		0.07		0.14		0.16		0.16		0.16		0.15		0.15		0.11		0.10		0.10

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34		7.86		7.70		4.08		2.21		2.33		2.26		1.71		1.03		2.16		1.72		1.47		1.31		1.38		1.16		1.08		1.00		2.12		3.51		3.45

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20		6/30/20		7/31/20		8/31/20		9/30/20		10/31/20		11/30/20		12/31/20		1/31/21		2/28/21		3/31/21		4/30/21		5/31/21		6/30/21		7/31/21		8/31/21		9/30/21		10/31/21		11/30/21		12/31/21

		US Treasury & Gov't Related		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.58		3.63		3.66		3.73		3.46		3.52		3.37		3.36		4.88		4.94		4.78		5.01		3.31		3.31		3.62		3.51		5.86		4.98		5.21		3.40		3.34		3.45		2.75		1.23		1.18		1.14		1.06		1.02		0.98		0.99		0.99		1.09		1.03		1.11		1.06		0.75		0.70		0.85		0.74		0.68		1.58		1.58		2.45		12.69		12.38		12.11		12.31		12.62		12.60		12.69		12.86		10.87		6.20		4.84		4.01		6.92		8.87		11.97		12.73		11.17		11.22		10.69		11.44		11.11		13.09		14.00		14.69		14.51		14.41		14.69		14.45		14.60		7.64		3.37		3.40		3.62		0.57		0.55		0.54		0.51		0.48		2.09		2.08		3.77		3.58		3.63		2.98		1.64		0.48		0.51		0.49		0.48		0.49		0.11		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		Corporates		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.35		0.34		0.32		0.33		0.32		0.30		0.28		0.28		0.27		0.27		0.28		0.28		0.25		0.24		0.98		1.06		1.04		1.06		1.27		2.29		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.94		2.97		2.44		2.86		5.90		7.30		7.97		7.50		7.34		6.40		5.57		5.56		5.24		4.54		3.14		2.41		1.96		1.64		1.45		1.52		1.42		1.26		1.10		1.16		0.97		0.96

		Securitized		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16		0.15		0.14		0.13		0.12		0.11		0.11		0.09		0.08		0.07		0.07		0.14		0.16		0.16		0.16		0.15		0.15		0.11		0.10		0.10

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34		7.86		7.70		4.08		2.21		2.33		2.26		1.71		1.03		2.16		1.72		1.47		1.31		1.38		1.16		1.08		1.00		2.12		3.51		3.45

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20		6/30/20		7/31/20		8/31/20		9/30/20		10/31/20		11/30/20		12/31/20		1/31/21		2/28/21		3/31/21		4/30/21		5/31/21		6/30/21		7/31/21		8/31/21		9/30/21		10/31/21		11/30/21		12/31/21

		US Gov't Duration Contrib (LHS)		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.33		3.31		3.37		3.46		3.11		3.12		2.94		2.95		4.49		4.44		4.28		4.49		2.83		2.83		3.23		3.14		5.47		4.58		4.76		2.98		2.92		3.02		2.23		0.88		0.84		0.80		0.75		0.71		0.65		0.67		0.66		0.72		0.65		0.69		0.64		0.59		0.54		0.69		0.60		0.55		1.46		1.47		2.35		12.24		11.90		11.64		11.85		12.15		12.13		12.20		12.35		10.35		5.68		4.31		3.50		6.39		8.34		11.43		12.18		10.64		10.71		10.21		10.96		10.66		12.66		13.58		14.25		14.07		13.95		14.21		13.96		14.10		7.14		2.86		2.87		3.06		0.00		0.01		0.01		0.00		0.01		1.66		1.66		3.35		3.23		3.26		2.58		1.21		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		UST 10 Yr Yield (RHS)		4.22%		4.13%		4.38%		4.48%		4.20%		3.98%		3.92%		4.28%		4.02%		4.33%		4.55%		4.49%		4.39%		4.52%		4.55%		4.85%		5.05%		5.12%		5.14%		4.98%		4.73%		4.63%		4.60%		4.46%		4.70%		4.81%		4.57%		4.65%		4.62%		4.89%		5.03%		4.74%		4.53%		4.59%		4.47%		3.94%		4.03%		3.60%		3.51%		3.41%		3.73%		4.06%		3.97%		3.95%		3.81%		3.83%		3.96%		2.92%		2.21%		2.84%		3.02%		2.67%		3.12%		3.46%		3.54%		3.48%		3.40%		3.31%		3.39%		3.20%		3.84%		3.59%		3.61%		3.83%		3.66%		3.29%		2.93%		2.91%		2.47%		2.51%		2.60%		2.80%		3.30%		3.37%		3.43%		3.47%		3.29%		3.06%		3.16%		2.80%		2.22%		1.92%		2.11%		2.07%		1.88%		1.80%		1.97%		2.21%		1.92%		1.56%		1.65%		1.47%		1.55%		1.63%		1.69%		1.62%		1.76%		1.99%		1.88%		1.85%		1.67%		2.13%		2.49%		2.58%		2.79%		2.61%		2.56%		2.75%		3.03%		2.65%		2.65%		2.72%		2.65%		2.48%		2.53%		2.56%		2.34%		2.49%		2.34%		2.17%		2.17%		1.64%		1.99%		1.92%		2.03%		2.12%		2.35%		2.18%		2.22%		2.04%		2.14%		2.21%		2.27%		1.92%		1.74%		1.77%		1.83%		1.85%		1.47%		1.45%		1.58%		1.60%		1.83%		2.38%		2.45%		2.45%		2.39%		2.39%		2.28%		2.20%		2.31%		2.30%		2.12%		2.33%		2.38%		2.41%		2.41%		2.71%		2.86%		2.74%		2.95%		2.86%		2.86%		2.96%		2.86%		3.06%		3.14%		2.99%		2.69%		2.63%		2.72%		2.41%		2.50%		2.13%		2.01%		2.02%		1.50%		1.67%		1.69%		1.78%		1.92%		1.51%		1.15%		0.67%		0.64%		0.65%		0.66%		0.55%		0.72%		0.69%		0.88%		0.84%		0.93%		1.11%		1.44%		1.74%		1.65%		1.58%		1.45%		1.24%		1.30%		1.52%		101.52%		201.52%		301.52%

		Corp IG Duration Contrib (LHS)		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84		7.36		7.17		6.23		5.41		5.41		5.05		4.38		3.00		2.27		1.82		1.50		1.31		1.37		1.27		1.26		1.10		1.16		0.97		0.96

		Blbg Corp Index OAS (bps) (RHS)		80.81		81.69		77.01		92.75		104.23		86.98		92.99		85.21		86.88		87.82		92.87		95.28		90.39		87.75		84.63		87.72		85.46		89.64		94.39		95.35		94.30		94.06		92.01		88.71		87.69		85.70		84.84		91.64		91.63		90.49		96.92		125.91		145.26		145.05		142.50		192.97		198.50		225.65		247.40		288.76		244.37		235.15		264.81		288.46		303.84		440.84		574.96		606.74		554.82		480.96		504.63		542.51		439.44		351.69		305.93		246.97		231.45		218.48		205.70		206.50		171.76		169.47		172.90		149.59		142.65		186.81		193.23		175.22		186.13		174.67		168.17		170.82		155.73		150.20		139.48		142.13		137.87		146.18		152.96		152.61		207.68		238.43		201.75		243.36		234.14		206.27		181.25		176.25		185.38		208.93		199.17		178.05		171.85		155.62		137.31		147.34		141.39		137.51		136.65		139.11		134.76		132.34		151.86		137.76		139.95		141.35		131.08		125.01		113.60		116.25		109.08		105.96		101.47		101.20		99.40		98.68		101.62		111.68		117.73		123.89		130.72		136.47		123.00		129.23		128.16		133.19		144.93		153.77		163.46		169.16		158.83		154.78		165.39		193.39		196.81		163.07		145.80		148.69		155.77		144.74		135.36		138.29		132.38		128.77		122.69		121.11		115.07		117.78		115.96		113.04		108.81		102.45		110.32		101.12		94.83		97.18		93.23		85.75		95.67		109.12		107.62		114.77		123.07		108.92		113.63		105.94		117.89		137.49		153.13		128.38		120.71		119.45		110.56		128.24		114.51		107.97		120.32		115.04		110.35		104.52		93.09		102.00		122.41		271.78		202.28		174.25		149.9		132.5		129.3		135.7		125.3		104.4		96		97		90		91		88		84		80		86		87		84		87		99		92



		Blbg  U.S. Agg Total Dur		4.34		4.22		4.42		4.50		4.33		4.20		4.16		4.39		4.26		4.44		4.58		4.63		4.57		4.55		4.59		4.68		4.72		4.79		4.80		4.72		4.67		4.61		4.52		4.37		4.46		4.58		4.60		4.50		4.49		4.67		4.70		4.63		4.62		4.62		4.55		4.37		4.41		4.23		4.39		4.38		4.46		4.65		4.68		4.78		4.71		4.47		4.71		4.05		3.71		3.76		4.13		3.73		3.96		4.14		4.30		4.31		4.35		4.43		4.41		4.21		4.57		4.48		4.53		4.68		4.72		4.54		4.30		4.13		4.12		4.67		4.59		4.82		4.98		5.04		5.10		5.12		5.08		5.19		5.19		5.18		5.05		4.96		5.08		5.02		4.95		4.86		4.94		5.01		5.07		5.09		5.07		4.96		5.02		4.85		5.02		5.00		5.06		5.20		5.22		5.26		5.22		5.45		5.49		5.51		5.55		5.52		5.49		5.56		5.55		5.52		5.59		5.65		5.63		5.61		5.60		5.62		5.61		5.62		5.57		5.55		5.55		5.37		5.47		5.45		5.47		5.52		5.63		5.61		5.62		5.60		5.64		5.67		5.68		5.44		5.40		5.47		5.51		5.53		5.47		5.47		5.51		5.51		5.59		5.85		5.89		5.95		5.95		6.00		5.96		5.95		6.01		5.99		5.93		5.96		5.96		6.00		5.98		6.07		6.10		6.08		6.05		6.04		6.01		6.02		6.00		6.03		5.99		5.97		5.87		5.86		5.91		5.82		5.89		5.73		5.73		5.71		5.75		5.78		5.81		5.88		5.87		5.85		5.88		5.69		5.72		6.01		6.04		6.09		6.09		6.12		6.12		6.23		6.22		6.09		6.31		6.40		6.39		6.49		6.58		6.57		6.65		6.71		6.74		6.78		6.78



























































































































































































































































































































































































US Gov't Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.328398	3.3124280000000002	3.3690610000000003	3.4622600000000001	3.1050700000000004	3.1201669999999999	2.9433729999999998	2.954952	4.4935330000000002	4.4411589999999999	4.2806379999999997	4.4922029999999999	2.826727	2.8319540000000001	3.232958	3.144698	5.473465	4.5801929999999995	4.7605009999999996	2.9826359999999998	2.9230590000000003	3.0175159999999996	2.2322120000000001	0.87637999999999994	0.84226000000000001	0.79759700000000011	0.74527600000000005	0.70669799999999994	0.65241600000000011	0.66782299999999994	0.65873399999999993	0.71532099999999998	0.651972	0.69095399999999996	0.63991299999999995	0.59211000000000003	0.54186800000000002	0.68868200000000002	0.59997400000000001	0.55133900000000002	1.4617939999999998	1.4683120000000001	2.3453150000000003	12.243200999999999	11.902903999999999	11.642873000000002	11.850512999999999	12.152505	12.131027	12.201909000000001	12.354760000000001	10.352392	5.6844040000000007	4.3149139999999999	3.502364	6.3931019999999998	8.3449540000000013	11.430944999999999	12.181910999999999	10.643229	10.706239	10.205285	10.958161	10.66201	12.658242	13.580461	14.249389000000001	14.072376	13.949827000000001	14.210143	13.962035	14.103441999999999	7.1356760000000001	2.8595820000000001	2.8696739999999998	3.0596800000000002	3.8639999999999998E-3	1.1962E-2	7.3460000000000001E-3	2.0100000000000001E-3	1.0473E-2	1.6639090000000001	1.6550689999999999	3.3532980000000001	3.2285249999999999	3.2569059999999999	2.5847989999999998	1.20922	2.2260000000000001E-3	1.2328E-2	7.8549999999999991E-3	2.1029999999999998E-3	9.8259999999999997E-3	1.047E-2	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	0.21019000000000002	0.22209699999999999	-2.4445329999999998	-3.4764870000000001	-3.3489969999999998	-3.0827339999999999	-2.920509	-2.189314	-0.31743500000000002	-0.30509900000000001	-0.30193499999999995	-0.297184	-0.29542499999999999	-0.41453000000000007	-0.33655600000000002	-0.25279300000000005	0.85188799999999998	2.4442589999999997	2.390876	

Modified Duration Contribution (Yrs)







Corp IG Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.17546500000000001	0.17027100000000001	0.16040199999999999	0.163664	0.16485	0.154025	0.15013000000000001	0.15251000000000001	0.149503	0.15109900000000001	0.152499	0.14943999999999999	0.143924	0.14374400000000001	0.92094100000000001	0.98092000000000001	0.97951100000000002	1.011695	1.2174799999999999	2.269784	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.9290050000000001	2.9620250000000001	2.4378959999999998	2.8543379999999998	5.9007550000000002	7.3010270000000004	7.8356940000000002	7.3606800000000003	7.1726419999999997	6.229552	5.4119149999999996	5.4111690000000001	5.0549249999999999	4.3807470000000004	2.9972590000000001	2.2685010000000001	1.824935	1.4954810000000001	1.310289	1.3740600000000001	1.2674650000000001	1.259131	1.103745	1.158094	0.96533599999999997	0.95685500000000001	Blbg Corp Index OAS (bps) (RHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	80.80810000000001	81.691400000000002	77.014800000000008	92.745999999999995	104.23070000000001	86.983800000000002	92.990200000000002	85.206499999999991	86.879499999999993	87.8185	92.870099999999994	95.280799999999999	90.387	87.747299999999996	84.633099999999999	87.719700000000003	85.456500000000005	89.636400000000009	94.392899999999997	95.352400000000003	94.301900000000003	94.058700000000002	92.005700000000004	88.711799999999997	87.692599999999999	85.695800000000006	84.843100000000007	91.637199999999993	91.630299999999991	90.488599999999991	96.919200000000004	125.9091	145.26089999999999	145.053	142.5042	192.97379999999998	198.49860000000001	225.65390000000002	247.3972	288.75700000000001	244.36539999999999	235.14499999999998	264.81139999999999	288.46220000000005	303.84280000000001	440.84359999999998	574.96159999999998	606.7373	554.82120000000009	480.96089999999998	504.62559999999996	542.50819999999999	439.44460000000004	351.68620000000004	305.92869999999999	246.97480000000002	231.45429999999999	218.47699999999998	205.6995	206.49579999999997	171.75569999999999	169.47200000000001	172.90019999999998	149.59379999999999	142.65300000000002	186.8115	193.23090000000002	175.2244	186.12989999999999	174.66970000000001	168.16919999999999	170.81710000000001	155.72659999999999	150.1952	139.48220000000001	142.1327	137.8717	146.18350000000001	152.96279999999999	152.60590000000002	207.67769999999999	238.42660000000001	201.75200000000001	243.36320000000003	234.1438	206.26989999999998	181.25239999999999	176.2543	185.38149999999999	208.92749999999998	199.16559999999998	178.04670000000002	171.85359999999997	155.6216	137.30840000000001	147.3409	141.38990000000001	137.5085	136.64849999999998	139.11199999999999	134.7628	132.3449	151.8571	137.76329999999999	139.95409999999998	141.35059999999999	131.07589999999999	125.0097	113.60459999999999	116.24950000000001	109.0787	105.958	101.46520000000001	101.20050000000001	99.401399999999995	98.67519999999999	101.62050000000001	111.68249999999999	117.73469999999999	123.89110000000001	130.71600000000001	136.46889999999999	123.0016	129.2319	128.1592	133.19030000000001	144.9316	153.76660000000001	163.46180000000001	169.16409999999999	158.82980000000001	154.779	165.392	193.39170000000001	196.81120000000001	163.06530000000001	145.80199999999999	148.69370000000001	155.76729999999998	144.7406	135.3562	138.2894	132.38050000000001	128.77070000000001	122.68589999999999	121.1092	115.07419999999999	117.78450000000001	115.96249999999999	113.04050000000001	108.8061	102.4496	110.3159	101.121	94.829099999999997	97.181600000000003	93.2333	85.748100000000008	95.665400000000005	109.1224	107.62039999999999	114.7723	123.06889999999999	108.9226	113.63019999999999	105.93980000000001	117.8852	137.4923	153.13129999999998	128.3768	120.7058	119.45010000000001	110.55679999999998	128.23609999999999	114.5134	107.96619999999999	120.32210000000001	115.036	110.3523	104.52170000000001	93.088099999999997	102.00309999999999	122.4113	271.78339999999997	202.2808	174.24799999999999	149.88499999999999	132.52610000000001	129.3407	135.6628	125.30159999999999	104.44420000000001	95.937700000000007	96.6	89.8	90.5	88	83.5	80.3	86	87	84	87	99	92	
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Securitized	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0.25	0.27	0.38	0.22	0.16	0.19	0.87	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	9.7189999999999999E-2	8.8317999999999994E-2	0.16014100000000001	0.15204799999999999	0.13636599999999999	0.127891	0.119022	0.114539	0.109301	8.7036000000000002E-2	7.7577999999999994E-2	6.7731E-2	6.5095E-2	0.13741500000000001	0.161768	0.15692300000000001	0.15878300000000001	0.15341399999999999	0.14666599999999999	0.1096	0.10439	9.8770999999999998E-2	Corporates	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.34940300000000002	0.33964	0.32358299999999995	0.32718599999999998	0.32206699999999999	0.300402	0.27783400000000003	0.28132299999999999	0.26793400000000001	0.27337400000000001	0.28184399999999998	0.27965799999999996	0.25300099999999998	0.24065700000000001	0.97793200000000002	1.0567880000000001	1.041191	1.0647629999999999	1.2670319999999999	2.2899620000000001	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.935168	2.9680360000000001	2.4419329999999997	2.8580579999999998	5.9046080000000005	7.304074	7.9700660000000001	7.4975880000000004	7.337574	6.3978099999999998	5.5670019999999996	5.5645340000000001	5.235271	4.5407820000000001	3.1429879999999999	2.4088000000000003	1.958256	1.6352800000000001	1.4493390000000002	1.518481	1.417719	1.259131	1.103745	1.158094	0.96533599999999997	0.95685500000000001	US Treasury 	&	 Gov't Related	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.5820650000000001	3.6306060000000002	3.6627340000000004	3.7347480000000002	3.4624330000000003	3.5220029999999998	3.3745349999999998	3.355413	4.877256	4.9415290000000001	4.7841049999999994	5.0086180000000002	3.3064239999999998	3.3148599999999999	3.6160380000000001	3.511282	5.8551099999999998	4.9806249999999999	5.2112169999999995	3.3971089999999999	3.3377170000000005	3.4494099999999994	2.7480530000000001	1.232558	1.1776599999999999	1.1402400000000001	1.0630660000000001	1.021811	0.98033400000000004	0.98680099999999993	0.99188699999999996	1.089466	1.0280860000000001	1.1134869999999999	1.0582319999999998	0.75059500000000001	0.69518400000000002	0.84560500000000005	0.73624800000000001	0.67673800000000006	1.5846879999999999	1.579353	2.4522270000000002	12.691198	12.382484999999999	12.108619000000001	12.307677999999999	12.615974	12.595735999999999	12.690564	12.859646000000001	10.874787	6.2043780000000011	4.8432750000000002	4.0114479999999997	6.9195000000000002	8.8736240000000013	11.969863	12.728873999999999	11.170325	11.218491	10.690367	11.441762000000001	11.106073	13.088666999999999	13.995887999999999	14.687998	14.508401000000001	14.409567000000001	14.691320000000001	14.454344000000001	14.597545	7.6423579999999998	3.3687800000000001	3.4005570000000001	3.6246490000000002	0.56754700000000002	0.547817	0.53960199999999992	0.50641399999999992	0.477769	2.0925020000000001	2.082554	3.766632	3.578722	3.6274819999999997	2.9775109999999998	1.6383000000000001	0.48026800000000003	0.50696200000000002	0.48919600000000002	0.47563	0.488701	0.11107300000000001	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	0.21019000000000002	0.22209699999999999	-2.4445329999999998	-3.4764870000000001	-3.3489969999999998	-3.0827339999999999	-2.920509	-2.189314	-0.31743500000000002	-0.30509900000000001	-0.30193499999999995	-0.297184	-0.29542499999999999	-0.41453000000000007	-0.33655600000000002	-0.25279300000000005	0.85188799999999998	2.4442589999999997	2.390876	BGIM US FI Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	1.1200000000000001	1.27	7.3699999999999992	2.8600000000000003	2.83	2.57	2.4900000000000002	2.38	2.4	2.23	2.16	2.21	2.13	1.9700000000000002	1.8900000000000001	2.38	2.25	7.8	8.3800000000000008	8.4	8.33	8.36	8.64	8.65	8.51	8.0000000000000018	8.08	7.16	7.0299999999999994	6.77	4.66	6.57	6.83	6.92	6.919999999999999	4.74	5.15	5.08	5.49	5.4	5.6499999999999995	5.87	5.73	5.77	5.99	6.2099999999999991	7.12	6.71	7.8000000000000007	7.5700000000000012	8.9099999999999984	8.48	8.629999999999999	8.66	8.4400000000000013	8.91	9.08	9	8.5400000000000009	8.24	8.1900000000000013	8.8378340000000009	8.7560469999999988	8.5999619999999997	8.695843	8.5823390000000011	8.8557869999999994	8.7821700000000007	8.8594590000000011	8.0836009999999998	7.8464200000000002	9.2170319999999997	9.0721030000000003	8.853311999999999	8.6983409999999992	6.0421990000000001	6.1133360000000003	6.2312969999999996	6.0589469999999999	8.4664979999999996	7.5155060000000002	8.1450879999999994	6.8506489999999998	6.7990020000000007	7.355086	6.9754909999999999	5.5913110000000001	5.3889200000000006	5.4329110000000007	4.9400430000000002	4.8584320000000005	4.8531300000000002	4.5571279999999996	4.6900240000000002	4.2307170000000003	3.2554410000000003	3.5576350000000003	3.3256209999999999	1.92889	1.792643	1.9072360000000002	1.6754980000000002	1.3772190000000002	2.284599	2.1791549999999997	3.049728	13.342112	12.979642999999999	12.342403000000001	12.531127	12.83653	12.979147999999999	13.058115000000001	13.215759000000002	11.237159	6.5537810000000007	5.1829150000000004	4.3350309999999999	7.2466860000000004	9.1956910000000018	12.270265	13.006708	11.451648	11.486425000000001	10.963741000000001	11.723606	11.385731	13.341667999999999	14.236545	15.665929999999999	15.565189	15.450758	15.756083	15.721376000000001	16.887506999999999	11.014768999999999	6.8745880000000001	7.0733549999999994	7.3865189999999998	4.1650559999999999	4.1791780000000003	3.6742979999999998	3.4175580000000001	3.278432	4.4827069999999996	4.4861710000000006	5.0535920000000001	4.8133319999999999	4.8772979999999997	4.29765	3.0031340000000002	1.388317	1.431298	1.322994	1.298664	1.2702629999999999	0.91034899999999996	0.67017199999999999	0.53287099999999998	1.2160849999999999	0.50278899999999993	0.51266400000000001	0.488367	0.51472000000000007	0.52546399999999993	0.52015800000000001	2.5059610000000001	6.5198099999999997	10.852511999999999	10.996290999999999	9.1739339999999991	12.104395	9.2616180000000004	12.562132999999999	10.242277	6.8843189999999996	10.063162999999999	4.9297779999999998	3.9224370000000004	4.0200019999999999	4.0396020000000004	4.2150210000000001	3.6296839999999997	6.7043450000000009	7.515555	8.3409839999999988	7.859826	7.6960369999999996	4.0811679999999999	2.2095369999999996	2.3300760000000005	2.261838	1.707309	1.0312519999999998	2.1590960000000003	1.7182519999999999	1.4707600000000001	1.313923	1.3799789999999998	1.161972	1.0759889999999999	0.99761799999999989	2.1195819999999999	3.5139849999999995	3.4465020000000002	Blbg  U.S. Agg Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	4.3390247142109297	4.22209692014171	4.4209741839881902	4.5022847286843497	4.3291847104532701	4.19589146565019	4.1603329378317104	4.39343606649087	4.2615504876189503	4.4430290643255397	4.5823137070951301	4.6314728616407397	4.5693727866368903	4.5465385976783503	4.5855357231077196	4.6791236221594597	4.7238577006659304	4.7888749507822501	4.7961008989783904	4.7215573522508496	4.66503884721722	4.6107565781258204	4.5249220869288704	4.3688906415193598	4.4630619306315999	4.5822061124398203	4.59876394064203	4.5000938831141299	4.4910245742271799	4.6730433023422	4.7042624779690598	4.6302660241637099	4.6180161599689296	4.6179917114081199	4.5495130528122001	4.3705411198304196	4.4062457877316303	4.2271353164920002	4.3912912387673497	4.37728381191077	4.4620162199001197	4.6496508642072198	4.6825760260965996	4.78477418411053	4.7082705391525996	4.4668248259767598	4.7081947175171104	4.0505607523688596	3.7064203718262201	3.76375788960521	4.1291813936169603	3.7335583366358098	3.9622681775086099	4.14067971879168	4.2984253848301996	4.3088169730114103	4.3513057316948602	4.4333344704892896	4.4115289365919699	4.2135233826290204	4.57128819402182	4.4753753165986199	4.5272462389969998	4.6812993098580096	4.7156595786452904	4.5428255205794601	4.2992148594599104	4.1300534015204704	4.1156309934395399	4.6698224708340001	4.5857446860542703	4.8239126082580004	4.9792434004192296	5.0443682033085002	5.1006117914490101	5.1186523556394299	5.07985503139854	5.1894030822540103	5.1923836848005402	5.1762241527425399	5.0536833324523203	4.9553202158013603	5.0801969191224501	5.0165749016502001	4.9539039325868304	4.8564332829372701	4.9429675363598298	5.0084314088383	5.07121273668937	5.0917588054245098	5.0678446659688898	4.9646828750443204	5.0227671498406599	4.8454769643025397	5.0197046849457596	5.0011289253210904	5.0602309738811702	5.1998489878154697	5.2232281023898599	5.2608131296572598	5.2217224833432896	5.4454753788714196	5.4910872003503597	5.5130046454140302	5.5512983563243399	5.5172042276450401	5.4937659729342601	5.5584879624244303	5.5470873145152897	5.5249443942537804	5.5944543559637498	5.6528734579733202	5.6343038347960404	5.6080124189274096	5.6037308621493498	5.6249637433060702	5.6060217005611896	5.6169611320230501	5.5744709441196303	5.5537695523180997	5.5525708519632904	5.37026440684037	5.4655933786330104	5.4451447814242098	5.4690339616830199	5.52469405423789	5.6268308392837696	5.60625712870503	5.6155301970577298	5.5961752215586102	5.6391978357238797	5.6705887698400703	5.67573964270278	5.4358162905779102	5.3996145924932	5.46968809796941	5.5050448549680198	5.5267799956342101	5.4739938661628802	5.4693326093739101	5.5103135285088003	5.5083496365684699	5.5884378196415696	5.8460309003415603	5.8922523568415199	5.9504200000000003	5.9494819999999997	5.9965190000000002	5.9639620000000004	5.9522060000000003	6.0133289999999997	5.994262	5.9342810000000004	5.9649900000000002	5.9587190000000003	5.9999169999999999	5.9807980000000001	6.0740239999999996	6.0990339999999996	6.0812609999999996	6.0531980000000001	6.0356719999999999	6.0117000000000003	6.0214249999999998	5.9977739999999997	6.028168	5.9923979999999997	5.9685249999999996	5.8690850000000001	5.86327	5.9148540000000001	5.8208869999999999	5.8875190000000002	5.7263400000000004	5.7300250000000004	5.7143280000000001	5.7469239999999999	5.7756850000000002	5.8078409999999998	5.8759709999999998	5.8684649999999996	5.8474110000000001	5.8830280000000004	5.6874140000000004	5.7212839999999998	6.0092340000000002	6.0389280000000003	6.0900699999999999	6.0876609999999998	6.1203390000000004	6.1234789999999997	6.2281050000000002	6.2174370000000003	6.09	6.31	6.4	6.39	6.49	6.58	6.57	6.65	6.71	6.74	6.78	6.78	

Modified Duration Contribution (Yrs)









Instructions: 
Update rows 3-7 with 3 months more of data from historical rep acct spread sheet (duration by sector) --> 8806 is rep. 

Everything else is formulas except for row 18 (which we have from tab 1), row 20 which i would ask IPA for; and row 22 which I'd ask IPA for as well since Barclays LIVE is going away

Update each chart through most recent data point





Top 20 Correlation Matrix



				BGIM 
US FI		Alliance Bernstein		Amundi Pioneer		Baird		BlackRock		Columbia		Federated Hermes		Fidelity		Goldman Sachs		JPM		John Hancock		Loomis Sayles		Macquarie		Manulife		MFS		PGIM		PIMCO		TCW		Voya		Wellington		WAMCO

		Alliance Bernstein		0.07		1.00		0.95		0.92		0.91		0.90		0.80		0.90		0.81		0.88		0.91		0.75		0.85		0.91		0.92		0.89		0.73		0.79		0.95		0.91		0.78

		Amundi Pioneer		0.18		0.95		1.00		0.96		0.96		0.95		0.87		0.95		0.87		0.91		0.96		0.80		0.91		0.96		0.97		0.91		0.69		0.86		0.97		0.94		0.84

		Baird Advisors		0.16		0.92		0.96		1.00		0.96		0.93		0.89		0.95		0.91		0.86		0.96		0.82		0.93		0.97		0.97		0.91		0.69		0.83		0.96		0.95		0.87

		Blackrock		0.23		0.91		0.96		0.96		1.00		0.95		0.89		0.94		0.89		0.88		0.95		0.82		0.93		0.95		0.96		0.90		0.65		0.83		0.95		0.92		0.86

		Columbia Mgmt		0.27		0.90		0.95		0.93		0.95		1.00		0.86		0.92		0.87		0.88		0.92		0.80		0.90		0.92		0.94		0.87		0.64		0.87		0.93		0.91		0.82

		Federated Hermes		0.23		0.80		0.87		0.89		0.89		0.86		1.00		0.96		0.81		0.80		0.91		0.88		0.92		0.91		0.87		0.76		0.67		0.78		0.83		0.91		0.82

		Fidelity		0.19		0.90		0.95		0.95		0.94		0.92		0.96		1.00		0.89		0.88		0.97		0.90		0.96		0.97		0.95		0.88		0.73		0.83		0.93		0.96		0.88

		Goldman Sachs		0.20		0.81		0.87		0.91		0.89		0.87		0.81		0.89		1.00		0.73		0.90		0.82		0.91		0.89		0.91		0.89		0.63		0.82		0.89		0.91		0.90

		JPM		0.18		0.88		0.91		0.86		0.88		0.88		0.80		0.88		0.73		1.00		0.91		0.74		0.85		0.91		0.90		0.85		0.73		0.76		0.91		0.82		0.72

		John Hancock		0.20		0.91		0.96		0.96		0.95		0.92		0.91		0.97		0.90		0.91		1.00		0.87		0.96		1.00		0.97		0.92		0.72		0.83		0.95		0.95		0.88

		Loomis, Sayles		0.29		0.75		0.80		0.82		0.82		0.80		0.88		0.90		0.82		0.74		0.87		1.00		0.91		0.87		0.81		0.74		0.67		0.77		0.80		0.87		0.81

		Macquarie		0.26		0.85		0.91		0.93		0.93		0.90		0.92		0.96		0.91		0.85		0.96		0.91		1.00		0.96		0.94		0.88		0.72		0.83		0.92		0.93		0.89

		Manulife		0.21		0.91		0.96		0.97		0.95		0.92		0.91		0.97		0.89		0.91		1.00		0.87		0.96		1.00		0.97		0.91		0.73		0.83		0.96		0.96		0.87

		MFS		0.18		0.92		0.97		0.97		0.96		0.94		0.87		0.95		0.91		0.90		0.97		0.81		0.94		0.97		1.00		0.95		0.66		0.82		0.97		0.95		0.89

		PGIM		0.09		0.89		0.91		0.91		0.90		0.87		0.76		0.88		0.89		0.85		0.92		0.74		0.88		0.91		0.95		1.00		0.66		0.71		0.95		0.88		0.90

		PIMCO		0.07		0.73		0.69		0.69		0.65		0.64		0.67		0.73		0.63		0.73		0.72		0.67		0.72		0.73		0.66		0.66		1.00		0.62		0.73		0.70		0.59

		TCW		0.39		0.79		0.86		0.83		0.83		0.87		0.78		0.83		0.82		0.76		0.83		0.77		0.83		0.83		0.82		0.71		0.62		1.00		0.81		0.82		0.71

		Voya		0.17		0.95		0.97		0.96		0.95		0.93		0.83		0.93		0.89		0.91		0.95		0.80		0.92		0.96		0.97		0.95		0.73		0.81		1.00		0.92		0.86

		Wellington		0.16		0.91		0.94		0.95		0.92		0.91		0.91		0.96		0.91		0.82		0.95		0.87		0.93		0.96		0.95		0.88		0.70		0.82		0.92		1.00		0.88

		WAMCO		0.17		0.78		0.84		0.87		0.86		0.82		0.82		0.88		0.90		0.72		0.88		0.81		0.89		0.87		0.89		0.90		0.59		0.71		0.86		0.88		1.00



Instructions: 
eVest ->> Compare>> select just the top 20 composite products and BGIM US FI(ive made a custom universe under our firm so we can quickly grab them until we have to update the composite with new AUM at year end) >> Performance>>Risk & Regression >> correlation matrix: excess returns >> risk index=US AGG; select 5 yr

Delete columns B, C, and D (Product name, VT, RM)

Delete rows 2 and 3

Delete row with BGIM US FI

Condense Names





UMC_DMC





														

api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		Date		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				Mar-2005		-1.58%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%		 -0.51%		 -1.21%		 -2.91%		 -2.36%		 -3.80%		 -0.63%

				Apr-2005		0.99%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%		1.35%		1.31%		 -0.97%		1.29%		 -0.06%		1.10%

				May-2005		0.90%		3.18%		6.55%		0.53%		0.05%		3.48%		1.08%		 -1.34%		1.78%		2.69%		 -0.01%		1.03%

				Jun-2005		0.35%		0.14%		3.86%		1.84%		1.33%		3.40%		0.55%		 -0.45%		1.96%		1.90%		2.37%		0.70%

				Jul-2005		-0.46%		3.72%		6.34%		3.67%		3.07%		6.99%		 -0.91%		 -0.80%		1.75%		 -0.08%		0.60%		 -0.53%

				Aug-2005		0.89%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%		1.28%		1.65%		0.19%		1.86%		1.44%		1.17%

				Sep-2005		-0.49%		0.81%		0.31%		5.14%		4.45%		9.31%		 -1.03%		 -1.59%		 -1.00%		1.75%		0.71%		 -0.92%

				Oct-2005		-0.29%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%		 -0.79%		 -1.49%		 -0.70%		 -1.72%		 -1.82%		 -0.74%

				Nov-2005		0.44%		3.78%		4.85%		3.34%		2.45%		8.27%		0.44%		 -0.71%		0.52%		1.65%		1.96%		0.46%

				Dec-2005		0.62%		0.03%		 -0.46%		4.80%		4.65%		5.91%		0.95%		0.99%		0.86%		1.63%		1.28%		0.95%

				Jan-2006		0.18%		2.65%		8.97%		6.96%		6.14%		11.17%		0.01%		1.26%		1.60%		1.30%		4.54%		0.25%

				Feb-2006		0.28%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%		0.33%		 -0.35%		0.67%		2.08%		1.38%		0.42%

				Mar-2006		-0.14%		1.24%		4.85%		2.86%		3.30%		0.88%		 -0.98%		 -0.99%		0.60%		 -1.62%		 -1.54%		 -0.83%

				Apr-2006		0.07%		1.34%		 -0.02%		5.09%		4.78%		7.12%		 -0.18%		1.89%		0.62%		 -0.04%		2.74%		 -0.06%

				May-2006		-0.27%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%		 -0.11%		1.29%		 -0.01%		 -1.82%		 -4.54%		 -0.10%

				Jun-2006		0.43%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%		0.21%		 -0.79%		 -0.35%		 -0.37%		 -2.60%		0.18%

				Jul-2006		1.66%		0.62%		 -3.25%		1.00%		0.99%		1.41%		1.35%		1.00%		0.98%		3.12%		4.22%		1.38%

				Aug-2006		2.68%		2.38%		2.96%		2.80%		2.75%		2.55%		1.53%		1.16%		1.62%		2.57%		1.16%		1.52%

				Sep-2006		1.39%		2.58%		0.83%		0.04%		0.15%		0.83%		0.88%		 -0.01%		1.42%		0.59%		 -0.74%		0.90%

				Oct-2006		0.69%		3.26%		5.76%		4.06%		3.89%		4.75%		0.66%		0.97%		1.36%		1.96%		4.67%		0.78%

				Nov-2006		1.93%		1.90%		2.63%		3.60%		2.99%		7.43%		1.16%		2.44%		1.68%		1.19%		3.22%		1.24%

				Dec-2006		-1.78%		1.40%		0.33%		3.11%		3.14%		4.50%		 -0.58%		 -1.33%		1.10%		0.62%		2.24%		 -0.30%

				Jan-2007		-0.58%		1.51%		1.67%		0.36%		0.68%		 -1.06%		 -0.04%		 -0.98%		1.12%		 -0.16%		 -0.80%		0.07%

				Feb-2007		2.54%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%		1.54%		2.06%		1.40%		1.66%		1.38%		1.60%

				Mar-2007		-0.70%		1.12%		1.07%		2.77%		2.55%		3.97%		0.00%		0.24%		0.11%		0.92%		3.08%		0.05%

				Apr-2007		0.70%		4.43%		1.80%		4.56%		4.44%		4.74%		0.54%		1.13%		1.30%		0.76%		3.01%		0.61%

				May-2007		-1.26%		3.49%		4.10%		2.63%		1.75%		4.85%		 -0.76%		 -1.56%		0.75%		 -0.39%		2.00%		 -0.66%

				Jun-2007		-0.75%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%		 -0.30%		 -0.44%		 -1.80%		 -1.90%		 -0.16%		 -0.40%

				Jul-2007		1.16%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%		0.83%		2.03%		 -3.54%		 -1.06%		0.91%		0.55%

				Aug-2007		1.69%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%		1.23%		1.23%		1.36%		1.07%		 -1.67%		0.97%

				Sep-2007		1.07%		3.74%		1.72%		6.60%		5.35%		11.04%		0.76%		2.24%		2.62%		2.38%		6.08%		1.07%

				Oct-2007		0.99%		1.59%		2.87%		5.57%		3.93%		11.15%		0.90%		1.63%		0.60%		2.45%		4.32%		0.73%

				Nov-2007		2.55%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%		1.80%		1.91%		 -2.17%		 -0.26%		 -1.31%		1.32%

				Dec-2007		0.71%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%		0.28%		 -0.30%		0.29%		0.61%		0.22%		0.18%

				Jan-2008		1.26%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%		1.68%		2.78%		 -1.33%		0.77%		1.55%		1.46%

				Feb-2008		-0.12%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%		0.14%		1.67%		 -1.36%		 -0.11%		1.57%		 -0.32%

				Mar-2008		0.49%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%		0.34%		2.04%		 -0.34%		 -0.05%		 -0.88%		 -0.46%

				Apr-2008		0.19%		4.87%		4.19%		6.05%		5.43%		8.12%		 -0.21%		 -1.91%		4.31%		0.95%		1.39%		0.43%

				May-2008		-1.51%		1.30%		4.59%		1.58%		0.97%		1.86%		 -0.73%		 -1.11%		0.36%		0.12%		0.61%		 -0.54%

				Jun-2008		0.02%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%		 -0.08%		0.09%		 -2.80%		 -1.96%		 -1.29%		 -0.56%

				Jul-2008		0.01%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%		 -0.08%		0.14%		 -1.33%		1.03%		6.17%		 -0.77%

				Aug-2008		0.79%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%		0.95%		 -1.65%		0.35%		0.74%		 -3.48%		0.52%

				Sep-2008		-2.19%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%		 -1.34%		 -2.35%		 -7.98%		 -6.68%		 -5.38%		 -2.89%

				Oct-2008		-4.32%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%		 -2.36%		 -3.69%		 -15.91%		 -16.03%		 -14.07%		 -4.71%

				Nov-2008		6.75%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%		3.26%		2.89%		 -9.31%		2.96%		0.60%		0.06%

				Dec-2008		8.36%		1.06%		5.80%		5.70%		6.01%		7.80%		3.73%		6.21%		7.68%		7.46%		9.84%		3.43%

				Jan-2009		-2.35%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%		 -0.88%		 -3.27%		5.99%		1.33%		 -5.96%		0.62%

				Feb-2009		-1.20%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%		 -0.38%		 -2.23%		 -3.10%		 -1.11%		 -5.30%		 -1.13%

				Mar-2009		0.89%		8.76%		8.93%		8.03%		6.34%		14.37%		1.39%		2.30%		3.19%		3.63%		5.71%		1.55%

				Apr-2009		0.67%		9.57%		15.46%		13.63%		12.80%		16.64%		0.48%		0.90%		12.10%		5.55%		8.43%		2.47%

				May-2009		1.46%		5.59%		3.01%		13.54%		11.83%		17.09%		0.73%		3.57%		6.73%		4.07%		5.65%		2.91%

				Jun-2009		2.00%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%		0.57%		0.41%		2.86%		1.44%		1.24%		1.62%

				Jul-2009		3.78%		7.56%		9.63%		9.78%		9.13%		11.24%		1.61%		2.21%		6.09%		3.19%		4.61%		3.60%

				Aug-2009		1.39%		3.61%		2.87%		3.70%		5.44%		 -0.36%		1.04%		1.76%		1.86%		2.01%		0.52%		1.73%

				Sep-2009		2.01%		3.73%		5.77%		5.14%		3.83%		9.08%		1.05%		2.14%		5.69%		4.90%		3.32%		2.25%

				Oct-2009		-0.67%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%		0.49%		0.47%		1.79%		0.15%		0.96%		1.35%

				Nov-2009		1.07%		6.00%		3.14%		2.87%		2.00%		4.30%		1.29%		2.55%		1.01%		1.09%		2.22%		1.11%

				Dec-2009		-2.00%		1.93%		8.05%		2.11%		1.44%		3.95%		 -1.56%		 -3.76%		3.28%		0.37%		 -0.36%		 -0.27%

				Jan-2010		1.91%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%		1.53%		0.41%		1.27%		0.38%		0.25%		1.98%

				Feb-2010		0.55%		3.10%		4.50%		0.00%		 -0.69%		0.35%		0.37%		0.07%		0.17%		1.36%		1.12%		0.54%

				Mar-2010		-0.61%		6.03%		8.14%		6.80%		6.24%		8.07%		 -0.12%		 -0.76%		3.14%		2.48%		4.01%		0.73%

				Apr-2010		2.04%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%		1.04%		0.02%		2.34%		0.83%		1.57%		1.65%

				May-2010		0.49%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%		0.84%		 -1.56%		 -3.59%		 -1.50%		 -4.34%		 -0.31%

				Jun-2010		2.46%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%		1.57%		1.53%		1.24%		1.94%		0.89%		1.57%

				Jul-2010		1.47%		7.01%		6.87%		9.03%		9.48%		8.33%		1.07%		3.40%		3.56%		4.06%		5.52%		1.58%

				Aug-2010		3.10%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%		1.29%		1.39%		0.04%		2.39%		0.68%		1.47%

				Sep-2010		-0.00%		8.92%		12.46%		9.95%		9.80%		11.11%		0.11%		2.35%		3.01%		1.57%		5.76%		0.79%

				Oct-2010		-0.24%		3.80%		4.09%		3.41%		3.61%		2.90%		0.36%		1.26%		2.58%		1.85%		1.28%		0.78%

				Nov-2010		-0.97%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%		 -0.57%		 -3.81%		 -1.17%		 -3.10%		 -4.65%		 -0.57%

				Dec-2010		-1.04%		6.68%		7.94%		7.83%		8.10%		7.14%		 -1.08%		1.31%		1.81%		 -0.45%		3.14%		 -0.44%

				Jan-2011		-0.92%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%		0.12%		0.18%		2.21%		 -0.60%		 -1.55%		0.60%

				Feb-2011		0.92%		3.43%		5.48%		2.63%		3.30%		 -0.93%		0.25%		0.59%		1.31%		0.29%		1.49%		0.70%

				Mar-2011		-0.20%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%		0.06%		0.47%		0.32%		1.19%		2.95%		0.15%

				Apr-2011		1.44%		2.96%		2.64%		4.89%		5.98%		3.10%		1.27%		3.10%		1.55%		1.36%		4.73%		1.53%

				May-2011		1.35%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%		1.31%		 -0.08%		0.49%		1.53%		 -1.20%		1.07%

				Jun-2011		-0.78%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%		 -0.29%		0.08%		 -0.97%		0.91%		0.46%		 -0.57%

				Jul-2011		2.25%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%		1.59%		2.06%		1.16%		1.85%		1.37%		1.50%

				Aug-2011		2.90%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%		1.46%		1.27%		 -4.00%		0.52%		0.05%		0.19%

				Sep-2011		2.64%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%		0.73%		 -2.31%		 -3.27%		 -4.36%		 -9.83%		 -0.10%

				Oct-2011		0.68%		10.93%		15.14%		10.53%		9.64%		13.25%		0.11%		1.33%		5.99%		4.40%		5.58%		0.96%

				Nov-2011		-1.55%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%		 -0.09%		 -1.75%		 -2.16%		 -0.88%		 -3.41%		 -0.56%

				Dec-2011		2.04%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%		1.10%		0.67%		2.66%		1.13%		 -1.47%		1.32%

				Jan-2012		2.30%		4.48%		7.07%		6.78%		5.33%		11.34%		0.88%		1.67%		3.04%		1.58%		7.42%		1.69%

				Feb-2012		0.56%		4.32%		2.39%		5.62%		5.74%		5.99%		 -0.02%		 -0.07%		2.38%		2.40%		2.86%		0.67%

				Mar-2012		-0.68%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%		 -0.55%		 -0.72%		 -0.14%		0.22%		 -1.99%		 -0.16%

				Apr-2012		1.00%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%		1.11%		1.18%		1.05%		1.63%		0.96%		1.12%

				May-2012		0.51%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%		0.90%		 -1.03%		 -1.31%		 -2.32%		 -7.32%		0.58%

				Jun-2012		0.09%		4.12%		4.99%		5.90%		7.01%		3.86%		0.04%		0.48%		2.11%		3.51%		5.58%		0.54%

				Jul-2012		2.11%		1.39%		 -1.38%		1.41%		1.13%		1.95%		1.38%		1.16%		1.90%		3.71%		2.24%		1.84%

				Aug-2012		-0.19%		2.25%		3.33%		2.09%		2.69%		 -0.33%		0.07%		0.86%		1.17%		1.18%		 -0.11%		0.55%

				Sep-2012		0.39%		2.58%		3.28%		3.74%		2.96%		6.03%		0.14%		1.22%		1.39%		1.63%		2.62%		0.81%

				Oct-2012		0.65%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%		0.20%		 -0.14%		0.88%		0.89%		0.52%		0.62%

				Nov-2012		-0.09%		0.58%		0.53%		1.91%		2.42%		1.27%		0.16%		 -0.01%		0.80%		1.18%		1.41%		0.35%

				Dec-2012		0.22%		0.91%		3.56%		3.47%		3.20%		4.89%		 -0.14%		 -0.33%		1.58%		0.71%		2.16%		0.29%

				Jan-2013		0.05%		5.18%		6.26%		4.07%		5.27%		1.38%		 -0.70%		 -0.91%		1.34%		 -1.34%		0.72%		 -0.16%

				Feb-2013		0.31%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%		0.50%		 -0.95%		0.51%		 -0.31%		 -0.32%		0.55%

				Mar-2013		0.09%		3.75%		4.62%		0.20%		0.82%		 -1.72%		0.08%		 -0.25%		1.02%		 -0.62%		 -0.52%		0.24%

				Apr-2013		0.25%		1.93%		 -0.37%		3.68%		5.21%		0.75%		1.01%		1.39%		1.81%		2.92%		3.43%		1.32%

				May-2013		-0.18%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%		 -1.78%		 -2.97%		 -0.58%		 -3.57%		 -6.25%		 -1.63%

				Jun-2013		-0.39%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%		 -1.55%		 -1.18%		 -2.62%		 -4.91%		 -4.13%		 -2.23%

				Jul-2013		0.05%		5.09%		7.00%		4.38%		5.28%		1.04%		0.14%		1.26%		1.90%		1.21%		 -0.56%		0.41%

				Aug-2013		-0.28%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%		 -0.51%		 -0.53%		 -0.61%		 -2.56%		 -4.09%		 -0.61%

				Sep-2013		0.21%		3.14%		6.38%		6.95%		7.39%		6.50%		0.95%		2.06%		0.99%		2.61%		4.40%		1.12%

				Oct-2013		0.85%		4.60%		2.51%		3.67%		3.36%		4.86%		0.81%		0.98%		2.51%		2.77%		2.75%		1.29%

				Nov-2013		-1.77%		3.05%		4.01%		0.17%		0.77%		 -1.46%		 -0.37%		 -0.82%		0.51%		 -1.70%		 -3.64%		 -0.19%

				Dec-2013		-1.53%		2.53%		1.97%		0.88%		1.50%		 -1.45%		 -0.57%		 -0.60%		0.54%		0.51%		 -0.55%		 -0.29%

				Jan-2014		4.77%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%		1.48%		1.06%		0.70%		 -0.68%		 -4.63%		1.46%

				Feb-2014		0.48%		4.57%		4.71%		5.02%		5.56%		3.31%		0.53%		1.40%		2.02%		3.03%		3.92%		0.91%

				Mar-2014		0.70%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%		 -0.17%		 -0.07%		0.24%		1.37%		2.81%		0.08%

				Apr-2014		1.73%		0.74%		 -3.88%		1.32%		1.45%		0.33%		0.84%		1.13%		0.63%		1.24%		0.89%		0.95%

				May-2014		2.21%		2.35%		0.80%		1.94%		1.62%		3.49%		1.14%		0.59%		0.92%		3.10%		2.08%		1.27%

				Jun-2014		-0.03%		2.07%		5.32%		1.68%		0.96%		2.66%		0.05%		0.73%		0.84%		0.36%		1.00%		0.32%

				Jul-2014		0.16%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%		 -0.25%		 -0.90%		 -1.33%		0.40%		 -1.06%		 -0.18%

				Aug-2014		1.40%		4.00%		4.96%		0.55%		 -0.15%		2.25%		1.10%		0.55%		1.58%		0.84%		0.48%		1.11%

				Sep-2014		-0.78%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%		 -0.68%		 -2.79%		 -2.09%		 -1.81%		 -5.11%		 -0.79%

				Oct-2014		0.16%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%		0.98%		0.01%		1.19%		1.71%		1.56%		0.89%

				Nov-2014		1.51%		2.69%		0.09%		0.72%		1.36%		 -1.06%		0.71%		 -0.36%		 -0.73%		0.09%		 -1.31%		0.57%

				Dec-2014		1.43%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%		0.09%		 -0.69%		 -1.45%		 -2.31%		 -5.93%		 -0.09%

				Jan-2015		6.58%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%		2.10%		 -0.16%		0.66%		0.93%		0.34%		2.02%

				Feb-2015		-3.05%		5.75%		5.94%		5.35%		5.98%		3.10%		 -0.94%		 -0.81%		2.41%		0.85%		 -1.34%		 -0.46%

				Mar-2015		0.61%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%		0.46%		 -0.96%		 -0.55%		0.22%		 -2.98%		0.34%

				Apr-2015		-2.01%		0.96%		 -2.55%		5.05%		4.08%		7.69%		 -0.36%		1.06%		1.21%		1.63%		2.92%		 -0.12%

				May-2015		-1.28%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%		 -0.24%		 -1.79%		0.30%		 -0.39%		 -2.58%		 -0.15%

				Jun-2015		-2.72%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%		 -1.09%		 -0.44%		 -1.49%		 -1.56%		 -1.22%		 -1.16%

				Jul-2015		2.69%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%		0.70%		0.23%		 -0.58%		0.49%		 -2.56%		0.63%

				Aug-2015		-0.92%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%		 -0.14%		0.12%		 -1.74%		 -0.91%		 -5.38%		 -0.41%

				Sep-2015		0.77%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%		0.68%		0.51%		 -2.60%		 -1.29%		 -2.97%		0.16%

				Oct-2015		0.07%		8.44%		5.63%		7.44%		7.82%		7.13%		0.02%		0.21%		2.75%		2.74%		4.53%		0.47%

				Nov-2015		-0.74%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%		 -0.26%		 -1.66%		 -2.22%		 -0.06%		 -2.16%		 -0.27%

				Dec-2015		-0.56%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%		 -0.32%		0.53%		 -2.52%		 -1.39%		 -2.23%		 -0.61%

				Jan-2016		4.36%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%		1.38%		0.87%		 -1.61%		 -0.18%		0.35%		0.82%

				Feb-2016		1.86%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%		0.71%		2.23%		0.57%		1.91%		1.44%		0.44%

				Mar-2016		1.16%		6.78%		7.98%		8.13%		6.51%		13.23%		0.92%		2.70%		4.44%		3.27%		9.06%		1.57%

				Apr-2016		0.64%		0.39%		1.57%		2.63%		2.90%		0.54%		0.38%		1.33%		3.92%		1.77%		2.57%		0.94%

				May-2016		0.10%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%		0.03%		 -1.34%		0.62%		 -0.18%		 -5.44%		0.10%

				Jun-2016		2.48%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%		1.80%		2.92%		0.92%		3.37%		5.89%		1.72%

				Jul-2016		1.38%		3.69%		5.97%		4.95%		5.07%		5.03%		0.63%		0.75%		2.70%		1.80%		0.60%		1.14%

				Aug-2016		0.40%		0.14%		1.77%		0.63%		0.07%		2.49%		 -0.11%		 -0.49%		2.09%		1.79%		0.04%		0.23%

				Sep-2016		-0.21%		0.02%		1.11%		1.23%		1.23%		1.29%		 -0.06%		0.55%		0.67%		0.40%		2.02%		0.08%

				Oct-2016		-0.35%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%		 -0.76%		 -2.78%		0.39%		 -1.24%		 -0.85%		 -0.52%

				Nov-2016		-1.10%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%		 -2.37%		 -3.97%		 -0.47%		 -4.09%		 -7.03%		 -2.17%

				Dec-2016		0.43%		1.98%		2.80%		2.56%		3.42%		0.22%		0.14%		 -0.46%		1.85%		1.33%		1.87%		0.43%

				Jan-2017		0.37%		1.90%		0.39%		3.54%		2.90%		5.47%		0.20%		1.13%		1.45%		1.44%		2.25%		0.49%

				Feb-2017		0.67%		3.97%		1.93%		1.59%		1.43%		3.06%		0.67%		0.47%		1.46%		2.00%		1.80%		0.86%

				Mar-2017		-0.34%		0.12%		0.13%		2.54%		2.75%		2.52%		 -0.05%		0.15%		 -0.22%		0.38%		2.31%		0.05%

				Apr-2017		0.62%		1.03%		1.10%		2.14%		2.54%		2.19%		0.77%		1.13%		1.15%		1.49%		1.17%		0.88%

				May-2017		0.66%		1.41%		 -2.03%		3.25%		3.67%		2.96%		0.77%		1.55%		0.87%		0.88%		1.96%		0.85%

				Jun-2017		0.44%		0.62%		3.46%		0.31%		 -0.18%		1.01%		 -0.10%		 -0.09%		0.14%		 -0.14%		0.46%		0.11%

				Jul-2017		0.21%		2.06%		0.74%		3.69%		2.88%		5.96%		0.43%		1.68%		1.11%		0.84%		2.07%		0.59%

				Aug-2017		0.12%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%		0.90%		0.99%		 -0.04%		1.77%		1.79%		0.89%

				Sep-2017		0.05%		2.06%		6.24%		1.86%		2.49%		 -0.40%		 -0.48%		 -0.90%		0.90%		0.01%		 -0.34%		 -0.29%

				Oct-2017		0.18%		2.33%		0.85%		1.88%		1.52%		3.51%		0.06%		 -0.38%		0.42%		0.37%		 -2.82%		0.13%

				Nov-2017		0.04%		3.07%		2.88%		0.81%		1.05%		0.20%		 -0.13%		1.11%		 -0.26%		0.05%		1.68%		 -0.05%

				Dec-2017		0.29%		1.11%		 -0.40%		2.24%		1.61%		3.59%		0.46%		0.35%		0.30%		0.73%		2.02%		0.52%

				Jan-2018		0.13%		5.73%		2.61%		5.57%		5.02%		8.33%		 -1.15%		1.19%		0.60%		 -0.04%		4.48%		 -0.74%

				Feb-2018		0.06%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%		 -0.95%		 -0.89%		 -0.85%		 -1.99%		 -1.04%		 -0.95%

				Mar-2018		0.35%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%		0.64%		1.06%		 -0.60%		0.29%		1.00%		0.52%

				Apr-2018		0.12%		0.38%		0.86%		1.60%		2.28%		 -0.44%		 -0.74%		 -1.60%		0.65%		 -1.45%		 -2.94%		 -0.61%

				May-2018		0.12%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%		0.71%		 -0.76%		 -0.03%		 -0.94%		 -4.98%		0.47%

				Jun-2018		0.10%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%		 -0.12%		 -0.44%		0.40%		 -1.19%		 -2.86%		 -0.10%

				Jul-2018		0.33%		3.72%		1.74%		2.39%		2.46%		2.20%		0.02%		 -0.17%		1.09%		2.55%		1.90%		0.28%

				Aug-2018		0.23%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%		0.64%		0.10%		0.74%		 -1.73%		 -6.09%		0.49%

				Sep-2018		0.18%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%		 -0.64%		 -0.86%		0.56%		1.51%		2.59%		 -0.43%

				Oct-2018		-0.14%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%		 -0.79%		 -1.12%		 -1.60%		 -2.16%		 -1.96%		 -0.89%

				Nov-2018		-0.02%		2.04%		1.59%		0.95%		 -0.13%		4.12%		0.60%		0.31%		 -0.86%		 -0.42%		2.81%		0.39%

				Dec-2018		2.60%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%		1.84%		2.02%		 -2.14%		1.35%		1.31%		1.38%

				Jan-2019		1.18%		8.01%		11.25%		7.56%		6.57%		8.77%		1.06%		1.52%		4.52%		4.41%		5.46%		1.63%

				Feb-2019		-0.38%		3.21%		5.20%		1.95%		2.55%		0.22%		 -0.06%		 -0.58%		1.66%		1.00%		 -1.09%		0.19%

				Mar-2019		3.14%		1.94%		 -2.09%		0.60%		0.63%		0.84%		1.92%		1.25%		0.94%		1.42%		 -1.33%		1.90%

				Apr-2019		-0.84%		4.05%		3.40%		2.64%		2.81%		2.11%		0.03%		 -0.30%		1.42%		0.24%		 -0.18%		0.26%

				May-2019		4.02%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%		1.78%		1.35%		 -1.19%		0.41%		0.30%		1.60%

				Jun-2019		1.51%		7.05%		7.07%		6.02%		5.93%		6.24%		1.26%		2.22%		2.28%		3.40%		5.51%		1.45%

				Jul-2019		0.17%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%		0.22%		 -0.28%		0.56%		1.21%		0.93%		0.35%

				Aug-2019		5.15%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%		2.59%		2.03%		0.40%		0.75%		 -2.64%		2.37%

				Sep-2019		 -1.15%		1.87%		2.08%		2.57%		2.87%		1.91%		 -0.53%		 -1.02%		0.36%		 -0.46%		0.96%		 -0.39%

				Oct-2019		0.19%		2.17%		2.63%		3.49%		3.59%		4.22%		0.30%		0.67%		0.28%		0.28%		2.90%		0.39%

				Nov-2019		0.31%		3.63%		4.12%		0.88%		1.13%		 -0.14%		 -0.05%		 -0.76%		0.33%		 -0.48%		 -1.82%		0.00%

				Dec-2019		0.22%		3.02%		2.88%		4.33%		3.25%		7.46%		 -0.07%		0.58%		2.00%		2.01%		4.13%		0.14%

				Jan-2020		1.32%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%		1.92%		1.28%		0.03%		1.52%		 -1.29%		2.04%

				Feb-2020		 -0.02%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%		1.80%		0.67%		 -1.41%		 -0.97%		 -3.41%		1.37%

				Mar-2020		 -0.03%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%		 -0.59%		 -2.24%		 -11.46%		 -13.85%		 -11.07%		 -3.94%

				Apr-2020		3.73%		12.82%		13.74%		7.58%		6.46%		9.16%		1.78%		1.96%		4.51%		2.25%		3.92%		2.95%

				May-2020		1.69%		4.76%		6.51%		3.27%		4.35%		0.77%		0.47%		0.44%		4.41%		6.07%		5.18%		1.61%

				Jun-2020		1.88%		1.99%		3.53%		4.52%		3.41%		7.35%		0.63%		0.89%		0.98%		3.51%		0.47%		1.44%

				Jul-2020		3.59%		5.64%		2.77%		4.46%		2.33%		8.94%		1.49%		3.19%		4.69%		3.71%		3.02%		2.21%

				Aug-2020		 -1.06%		7.19%		5.63%		4.28%		5.14%		2.21%		 -0.81%		 -0.15%		0.95%		0.51%		 -0.33%		 -0.30%

				Sep-2020		 -0.01%		 -3.80%		 -3.34%		 -2.46%		 -2.60%		 -1.60%		 -0.05%		 -0.36%		 -1.03%		 -1.85%		 -2.02%		 -0.04%

				Oct-2020		0.52%		 -2.66%		2.09%		 -2.15%		 -3.99%		2.06%		 -0.45%		0.09%		0.51%		 -0.03%		0.43%		 -0.24%

				Nov-2020		3.29%		10.95%		18.43%		13.45%		15.50%		9.25%		0.98%		1.82%		3.96%		3.86%		5.49%		1.81%

				Dec-2020		0.80%		3.84%		8.65%		5.41%		4.65%		7.35%		0.14%		1.34%		1.88%		1.90%		3.48%		0.61%

				Jan-2021		 -0.37%		 -1.01%		5.03%		0.22%		 -1.07%		3.07%		 -0.72%		 -0.88%		0.33%		 -1.09%		 -1.07%		 -0.52%

				Feb-2021		0.75%		2.76%		6.23%		1.98%		2.24%		0.76%		 -1.44%		 -1.72%		0.37%		 -2.55%		 -2.68%		 -1.30%

				Mar-2021		 -0.39%		4.38%		1.00%		1.26%		2.30%		 -1.51%		 -1.25%		 -1.92%		0.15%		 -0.96%		 -3.07%		 -1.07%

				Apr-2021		0.51%		5.34%		2.10%		2.94%		3.01%		2.49%		0.79%		1.26%		1.09%		2.22%		2.26%		0.95%

				May-2021		0.13%		0.70%		0.21%		3.13%		3.26%		2.32%		0.33%		0.94%		0.30%		1.06%		2.50%		0.39%

				Jun-2021		0.49%		2.33%		1.94%		 -0.65%		 -1.13%		0.17%		0.70%		 -0.88%		1.34%		0.73%		 -1.21%		0.92%

				Jul-2021		0.13%		2.38%		 -3.61%		 -1.65%		0.75%		 -6.73%		1.12%		1.33%		0.38%		0.42%		 -0.43%		1.05%

				Aug-2021		0.11%		3.04%		2.24%		1.90%		1.76%		2.62%		 -0.19%		 -0.42%		0.51%		0.98%		0.77%		 -0.02%

				Sep-2021		 -0.00%		 -4.65%		 -2.95%		 -3.20%		 -2.90%		 -3.97%		 -0.87%		 -1.78%		 -0.01%		 -2.07%		 -3.43%		 -0.76%



				Correl		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		1.00		0.04		-0.01		0.12		0.11		0.13		0.82		0.60		0.22		0.45		0.31		0.68

				US AGG		0.82		0.03		-0.06		0.10		0.09		0.13		1.00		0.73		0.23		0.55		0.37		0.83

				US HY		0.22		0.73		0.71		0.78		0.75		0.74		0.23		0.37		1.00		0.78		0.65		0.69

				($) JPM EMBI GD		0.45		0.58		0.52		0.70		0.67		0.69		0.55		0.62		0.78		1.00		0.80		0.80

				(LOC) JPM GBI-EM GD		0.31		0.60		0.54		0.78		0.74		0.80		0.37		0.68		0.65		0.80		1.00		0.60

				Top 20 Core Plus Managers		0.68		0.40		0.31		0.48		0.46		0.48		0.83		0.71		0.69		0.80		0.60		1.00

				UMC		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		100.00%		17.12%		10.96%		14.68%		16.59%		13.71%		148.67%		90.60%		43.44%		55.43%		38.14%		118.32%

				US AGG		56.39%		9.95%		5.42%		8.53%		9.19%		8.10%		100.00%		60.40%		26.07%		36.76%		22.51%		79.62%

				US HY		86.00%		50.84%		36.68%		46.42%		47.26%		35.41%		133.12%		90.97%		100.00%		84.47%		54.25%		136.97%

				($) JPM EMBI GD		104.01%		40.64%		26.35%		39.54%		40.04%		32.58%		167.71%		116.94%		81.48%		100.00%		65.61%		155.77%

				(LOC) JPM GBI-EM GD		98.33%		47.16%		30.84%		56.38%		55.08%		49.07%		151.14%		150.32%		89.21%		108.06%		100.00%		149.25%

				Top 20 Core Plus Managers		67.46%		19.75%		12.48%		17.56%		18.24%		14.90%		116.24%		73.43%		44.26%		50.90%		31.93%		100.00%

				DMC		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		100.00%		-20.41%		-18.04%		-17.97%		-16.04%		-11.94%		102.42%		16.53%		-13.18%		6.74%		-0.88%		83.21%

				US AGG		56.53%		-10.95%		-11.31%		-9.78%		-9.26%		-6.20%		100.00%		24.05%		-4.18%		14.75%		0.90%		85.73%

				US HY		50.41%		38.01%		20.53%		24.71%		24.60%		17.91%		57.39%		15.11%		100.00%		62.63%		20.27%		134.76%

				($) JPM EMBI GD		124.13%		23.33%		7.04%		17.76%		17.34%		15.95%		165.63%		64.04%		68.90%		100.00%		39.18%		208.45%

				(LOC) JPM GBI-EM GD		165.08%		47.96%		22.92%		50.64%		47.61%		47.13%		196.83%		149.48%		111.06%		142.89%		100.00%		259.77%

				Top 20 Core Plus Managers		53.49%		-2.45%		-6.55%		-4.00%		-3.69%		-2.06%		93.17%		22.81%		15.25%		24.99%		4.63%		100.00%



				Correlation		BGIM US FI		Top 20 Core Plus Managers

				US AGG		0.82		0.83

				US HY		0.22		0.69

				S&P 500		0.04		0.40





				Upside Mkt Cap		BGIM US FI		Top 20 Core Plus Managers

				US AGG		149%		116%

				US HY		43%		44%

				SP500		17%		20%





				Downside Mkt Cap		BGIM US FI		Top 20 Core Plus Managers

				US AGG		102%		93%

				US HY		-13%		15%

				SP500		-20%		-2%























































































Instructions: 
Add 3 months of returns for each product/index

update formulas to include additional 3 months (CTRL+~ to show formulas; highlight all; CTRL+F add current row number, replace with new row number)
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YTM Monthly



		Date		BGIM US FI		Blbg Barc U.S. Aggregate		Yield Diff		US FI Return		US AGG

		12/30/05		4.54%		5.12%		-0.58%		0.62%		0.95%												Total Months		187

		1/31/06		4.68%		5.20%		-0.52%		0.18%		0.01%				Relative Yield		Months		% of Time

		2/28/06		4.77%		5.25%		-0.48%		0.28%		0.33%				Yield Advantage		118		63%

		3/31/06		4.90%		5.50%		-0.60%		 -0.14%		 -0.98%				Yield Disadvantage		68		36%

		4/28/06		4.78%		5.60%		-0.82%		0.07%		 -0.18%				Flat		1		1%

		5/31/06		5.34%		5.74%		-0.40%		 -0.27%		 -0.11%

		6/30/06		5.28%		5.82%		-0.54%		0.43%		0.21%

		7/31/06		5.30%		5.64%		-0.34%		1.66%		1.35%

		8/31/06		5.12%		5.45%		-0.33%		2.68%		1.53%

		9/29/06		4.90%		5.35%		-0.45%		1.39%		0.88%

		10/31/06		4.97%		5.32%		-0.35%		0.69%		0.66%

		11/30/06		4.80%		5.19%		-0.39%		1.93%		1.16%

		12/29/06		4.98%		5.39%		-0.41%		 -1.78%		 -0.58%

		1/31/07		5.14%		5.48%		-0.34%		 -0.58%		 -0.04%

		2/28/07		4.96%		5.25%		-0.29%		2.54%		1.54%				Cum. Return (Gross)		7/31/16-11/30/18

		3/30/07		5.04%		5.31%		-0.27%		 -0.70%		0.00%				BGIM US FI 		5.4%

		4/30/07		4.97%		5.29%		-0.32%		0.70%		0.54%				U.S. Agg		-0.9%

		5/31/07		5.19%		5.54%		-0.35%		 -1.26%		 -0.76%				Excess		6.3%

		6/29/07		5.20%		5.69%		-0.49%		 -0.75%		 -0.30%

		7/31/07		5.20%		5.60%		-0.40%		1.16%		0.83%				Cum. Return (Gross)		12/30/05-9/30/08

		8/31/07		5.00%		5.39%		-0.39%		1.69%		1.23%				BGIM US FI 		15.6%

		9/28/07		4.88%		5.49%		-0.61%		1.07%		0.76%				U.S. Agg		13.4%

		10/31/07		4.90%		5.23%		-0.33%		0.99%		0.90%				Excess		2.3%

		11/30/07		4.25%		4.82%		-0.57%		2.55%		1.80%

		12/31/07		4.34%		5.15%		-0.81%		0.71%		0.28%				Cum. Return (Gross)		2/28/21 - 9/30/21

		1/31/08		3.75%		4.62%		-0.87%		1.26%		1.68%				BGIM US FI 		1.7%

		2/29/08		3.97%		4.49%		-0.52%		 -0.12%		0.14%				U.S. Agg		-0.8%

		3/31/08		3.72%		4.57%		-0.85%		0.49%		0.34%				Excess		2.6%

		4/30/08		3.82%		4.74%		-0.92%		0.19%		 -0.21%

		5/30/08		4.38%		5.03%		-0.65%		 -1.51%		 -0.73%

		6/30/08		4.52%		4.97%		-0.45%		0.02%		 -0.08%

		7/31/08		4.52%		5.03%		-0.51%		0.01%		 -0.08%

		8/29/08		4.58%		5.01%		-0.43%		0.79%		0.95%

		9/30/08		4.90%		5.07%		-0.17%		 -2.19%		 -1.34%

		10/31/08		6.08%		5.57%		0.51%		 -4.32%		 -2.36%

		11/28/08		4.94%		4.61%		0.33%		6.75%		3.26%

		12/31/08		4.51%		3.50%		1.01%		8.36%		3.73%

		1/30/09		4.83%		4.04%		0.79%		 -2.35%		 -0.88%

		2/27/09		5.27%		4.29%		0.98%		 -1.20%		 -0.38%

		3/31/09		5.27%		3.63%		1.64%		0.89%		1.39%

		4/30/09		5.33%		3.84%		1.49%		0.67%		0.48%

		5/29/09		5.24%		3.81%		1.43%		1.46%		0.73%

		6/30/09		5.01%		3.79%		1.22%		2.00%		0.57%

		7/31/09		4.87%		3.64%		1.23%		3.78%		1.61%

		8/31/09		4.84%		3.35%		1.49%		1.39%		1.04%

		9/30/09		4.64%		3.35%		1.29%		2.01%		1.05%

		10/30/09		4.54%		3.32%		1.22%		 -0.67%		0.49%

		11/30/09		4.31%		2.90%		1.41%		1.07%		1.29%

		12/31/09		4.64%		3.59%		1.05%		 -2.00%		 -1.56%

		1/29/10		4.43%		3.23%		1.20%		1.91%		1.53%

		2/26/10		4.40%		3.21%		1.19%		0.55%		0.37%

		3/31/10		4.48%		3.36%		1.12%		 -0.61%		 -0.12%

		4/30/10		4.38%		3.20%		1.18%		2.04%		1.04%

		5/31/10		4.24%		2.92%		1.32%		0.49%		0.84%

		6/30/10		4.00%		2.42%		1.58%		2.46%		1.57%

		7/30/10		3.85%		2.13%		1.72%		1.47%		1.07%

		8/31/10		3.59%		1.78%		1.81%		3.10%		1.29%

		9/30/10		3.61%		2.38%		1.23%		 -0.00%		0.11%

		10/29/10		3.73%		2.29%		1.44%		 -0.24%		0.36%

		11/30/10		3.83%		2.56%		1.27%		 -0.97%		 -0.57%

		12/31/10		4.06%		2.92%		1.14%		 -1.04%		 -1.08%

		1/31/11		4.13%		2.94%		1.19%		 -0.92%		0.12%

		2/28/11		4.12%		3.02%		1.10%		0.92%		0.25%

		3/31/11		4.14%		3.04%		1.10%		 -0.20%		0.06%

		4/29/11		3.96%		2.83%		1.13%		1.44%		1.27%

		5/31/11		3.76%		2.70%		1.06%		1.35%		1.31%

		6/30/11		3.88%		2.79%		1.09%		 -0.78%		 -0.29%

		7/29/11		3.65%		2.57%		1.08%		2.25%		1.59%

		8/31/11		3.45%		2.32%		1.13%		2.90%		1.46%

		9/30/11		3.31%		2.23%		1.08%		2.64%		0.73%

		10/31/11		3.28%		2.27%		1.01%		0.68%		0.11%

		11/30/11		3.44%		2.33%		1.11%		 -1.55%		 -0.09%

		12/30/11		3.30%		2.11%		1.19%		2.04%		1.10%

		1/31/12		3.15%		1.86%		1.29%		2.30%		0.88%

		2/29/12		3.13%		1.92%		1.21%		0.56%		 -0.02%

		3/30/12		3.25%		2.14%		1.11%		 -0.68%		 -0.55%

		4/30/12		3.11%		2.02%		1.09%		1.00%		1.11%

		5/31/12		2.99%		1.91%		1.08%		0.51%		0.90%

		6/29/12		3.02%		1.93%		1.09%		0.09%		0.04%

		7/31/12		2.77%		1.59%		1.18%		2.11%		1.38%

		8/31/12		2.80%		1.64%		1.16%		 -0.19%		0.07%

		9/28/12		2.82%		1.48%		1.34%		0.39%		0.14%

		10/31/12		2.74%		1.60%		1.14%		0.65%		0.20%

		11/30/12		2.76%		1.62%		1.14%		 -0.09%		0.16%

		12/31/12		2.82%		1.65%		1.17%		0.22%		 -0.14%

		1/31/13		2.93%		1.76%		1.17%		0.05%		 -0.70%

		2/28/13		2.90%		1.71%		1.19%		0.31%		0.50%

		3/29/13		2.93%		1.73%		1.20%		0.09%		0.08%

		4/30/13		2.77%		1.60%		1.17%		0.25%		1.01%

		5/31/13		3.02%		2.00%		1.02%		 -0.18%		 -1.78%

		6/28/13		3.27%		2.30%		0.97%		 -0.39%		 -1.55%

		7/31/13		3.24%		2.31%		0.93%		0.05%		0.14%

		8/30/13		3.33%		2.46%		0.87%		 -0.28%		 -0.51%

		9/30/13		3.29%		2.30%		0.99%		0.21%		0.95%

		10/31/13		3.21%		2.21%		1.00%		0.85%		0.81%

		11/29/13		3.27%		2.33%		0.94%		 -1.77%		 -0.37%

		12/31/13		3.31%		2.50%		0.81%		 -1.53%		 -0.57%

		1/31/14		3.19%		2.31%		0.88%		4.77%		1.48%

		2/28/14		3.13%		2.29%		0.84%		0.48%		0.53%

		3/31/14		3.10%		2.42%		0.68%		0.70%		 -0.17%

		4/30/14		2.99%		2.33%		0.66%		1.73%		0.84%

		5/30/14		2.94%		2.19%		0.75%		2.21%		1.14%

		6/30/14		2.95%		2.23%		0.72%		 -0.03%		0.05%

		7/31/14		2.99%		2.33%		0.66%		0.16%		 -0.25%

		8/29/14		2.92%		2.21%		0.71%		1.40%		1.10%

		9/30/14		3.02%		2.37%		0.65%		 -0.78%		 -0.68%

		10/31/14		2.97%		2.22%		0.75%		0.16%		0.98%

		11/28/14		2.95%		2.13%		0.82%		1.51%		0.71%

		12/31/14		2.96%		2.22%		0.74%		1.43%		0.09%

		1/30/15		3.26%		1.87%		1.39%		6.58%		2.10%

		2/27/15		3.50%		2.10%		1.40%		 -3.05%		 -0.94%

		3/31/15		3.46%		2.03%		1.43%		0.61%		0.46%

		4/30/15		3.60%		2.10%		1.50%		 -2.01%		 -0.36%

		5/29/15		3.69%		2.18%		1.51%		 -1.28%		 -0.24%

		6/30/15		3.90%		2.38%		1.52%		 -2.72%		 -1.09%

		7/31/15		3.83%		2.34%		1.49%		2.69%		0.70%

		8/31/15		3.92%		2.38%		1.54%		 -0.92%		 -0.14%

		9/30/15		3.85%		2.28%		1.57%		0.77%		0.68%

		10/30/15		3.84%		2.35%		1.49%		0.07%		0.02%

		11/30/15		3.93%		2.47%		1.46%		 -0.74%		 -0.26%

		12/31/15		4.05%		2.59%		1.46%		 -0.56%		 -0.32%

		1/29/16		3.90%		2.29%		1.61%		4.36%		1.38%

		2/29/16		3.84%		2.16%		1.68%		1.86%		0.71%

		3/31/16		3.66%		2.08%		1.58%		1.16%		0.92%

		4/29/16		3.42%		2.07%		1.35%		0.64%		0.38%

		5/31/16		3.45%		2.13%		1.32%		0.10%		0.03%

		6/30/16		3.22%		1.81%		1.41%		2.48%		1.80%

		7/31/16		1.63%		1.87%		-0.24%		1.38%		0.63%

		8/31/16		1.70%		1.95%		-0.25%		0.40%		 -0.11%

		9/30/16		1.54%		1.97%		-0.43%		 -0.21%		 -0.06%

		10/31/16		1.58%		2.12%		-0.54%		 -0.35%		 -0.76%

		11/30/16		1.82%		2.57%		-0.75%		 -1.10%		 -2.37%

		12/31/16		1.90%		2.61%		-0.71%		0.43%		0.14%

		1/31/17		1.85%		2.62%		-0.77%		0.37%		0.20%

		2/28/17		1.61%		2.57%		-0.96%		0.67%		0.67%

		3/31/17		1.75%		2.61%		-0.86%		 -0.34%		 -0.05%

		4/30/17		1.72%		2.53%		-0.81%		0.62%		0.77%

		5/31/17		1.66%		2.47%		-0.81%		0.66%		0.77%

		6/30/17		1.54%		2.56%		-1.02%		0.44%		 -0.10%

		7/31/17		1.56%		2.51%		-0.95%		0.21%		0.43%

		8/31/17		1.45%		2.42%		-0.97%		0.12%		0.90%

		9/30/17		1.47%		2.55%		-1.08%		0.05%		 -0.48%

		10/31/17		1.48%		2.60%		-1.12%		0.18%		0.06%

		11/30/17		1.63%		2.71%		-1.08%		0.04%		 -0.13%

		12/31/17		1.69%		2.72%		-1.03%		0.29%		0.46%

		1/31/18		1.65%		2.97%		-1.32%		0.13%		 -1.15%

		2/28/18		1.87%		3.15%		-1.28%		0.06%		 -0.95%

		3/31/18		2.17%		3.12%		-0.95%		0.35%		0.64%

		4/30/18		2.06%		3.29%		-1.23%		0.12%		 -0.74%

		5/31/18		2.16%		3.22%		-1.06%		0.12%		0.71%

		6/30/18		2.18%		3.29%		-1.11%		0.10%		 -0.12%

		7/31/18		2.22%		3.36%		-1.14%		0.33%		0.02%

		8/31/18		2.29%		3.30%		-1.01%		0.23%		0.64%

		9/30/18		2.38%		3.46%		-1.08%		0.18%		 -0.64%

		10/31/18		2.68%		3.59%		-0.91%		 -0.14%		 -0.79%

		11/30/18		3.11%		3.55%		-0.44%		 -0.02%		0.60%

		12/31/18		3.28%		3.28%		0.00%		2.60%		1.84%

		1/31/19		3.25%		3.16%		0.09%		1.18%		1.06%

		2/28/19		3.28%		3.21%		0.07%		 -0.38%		 -0.06%

		3/31/19		3.04%		2.94%		0.10%		3.14%		1.92%

		4/30/19		3.10%		2.97%		0.13%		 -0.84%		0.03%

		5/31/19		2.94%		2.69%		0.25%		4.02%		1.78%

		6/30/19		2.79%		2.50%		0.29%		1.51%		1.26%

		7/31/19		2.68%		2.53%		0.15%		0.17%		0.22%

		8/31/19		2.37%		2.13%		0.24%		5.15%		2.59%

		9/30/19		2.55%		2.27%		0.28%		 -1.15%		 -0.53%

		10/31/19		2.47%		2.23%		0.24%		0.19%		0.30%

		11/30/19		2.39%		2.30%		0.09%		0.31%		 -0.05%

		12/31/19		2.41%		2.32%		0.09%		0.22%		 -0.07%

		1/31/20		2.15%		2.03%		0.12%		1.32%		1.92%

		2/29/20		2.17%		1.69%		0.48%		 -0.02%		1.80%

		3/31/20		2.48%		1.59%		0.89%		-0.03%		-0.59%

		4/30/20		2.44%		1.32%		1.12%		3.70%		1.78%

		5/31/20		2.50%		1.36%		1.14%		1.69%		0.47%

		6/30/20		2.20%		1.27%		0.93%		1.88%		0.63%

		7/31/20		1.86%		1.07%		0.79%		3.59%		1.49%

		8/31/20		1.83%		1.17%		0.66%		-1.06%		-0.81%

		9/30/20		1.74%		1.19%		0.55%		-0.01%		-0.05%

		10/31/20		1.76%		1.25%		0.51%		0.52%		-0.45%

		11/30/20		1.57%		1.16%		0.41%		3.29%		0.98%

		12/31/20		1.39%		1.14%		0.25%		0.80%		0.14%

		1/31/21		1.22%		1.18%		0.04%		-0.37%		-0.72%

		2/28/21		1.05%		1.43%		-0.38%		0.75%		-1.44%

		3/31/21		1.00%		1.62%		-0.62%		-0.39%		-1.25%

		4/30/21		0.92%		1.53%		-0.61%		0.51%		0.79%

		5/31/21		0.87%		1.51%		-0.64%		0.13%		0.33%

		6/30/21		0.90%		1.51%		-0.61%		0.49%		0.70%

		7/31/21		0.84%		1.37%		-0.53%		0.13%		1.12%

		8/31/21		0.80%		1.43%		-0.63%		0.11%		-0.19%

		9/30/21		0.75%		1.57%		-0.82%		-0.00%		-0.87%













































































































































































































































 BGIM US FI 	38716	38748	38776	38807	38835	38868	38898	38929	38960	38989	39021	39051	39080	39113	39141	39171	39202	39233	39262	39294	39325	39353	39386	39416	39447	39478	39507	39538	39568	39598	39629	39660	39689	39721	39752	39780	39813	39843	39871	39903	39933	39962	39994	40025	40056	40086	40116	40147	40178	40207	40235	40268	40298	40329	40359	40389	40421	40451	40480	40512	40543	40574	40602	40633	40662	40694	40724	40753	40786	40816	40847	40877	40907	40939	40968	40998	41029	41060	41089	41121	41152	41180	41213	41243	41274	41305	41333	41362	41394	41425	41453	41486	41516	41547	41578	41607	41639	41670	41698	41729	41759	41789	41820	41851	41880	41912	41943	41971	42004	42034	42062	42094	42124	42153	42185	42216	42247	42277	42307	42338	42369	42398	42429	42460	42489	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	4.5400000000000003E-2	4.6799999999999994E-2	4.7699999999999992E-2	4.9000000000000002E-2	4.7800000000000002E-2	5.3399999999999996E-2	5.28E-2	5.2999999999999999E-2	5.1200000000000002E-2	4.9000000000000002E-2	4.9699999999999994E-2	4.8000000000000001E-2	4.9800000000000004E-2	5.1399999999999994E-2	4.9599999999999998E-2	5.04E-2	4.9699999999999994E-2	5.1900000000000002E-2	5.2000000000000005E-2	5.2000000000000005E-2	0.05	4.8799999999999996E-2	4.9000000000000002E-2	4.2500000000000003E-2	4.3400000000000001E-2	3.7499999999999999E-2	3.9699999999999999E-2	3.7200000000000004E-2	3.8199999999999998E-2	4.3799999999999999E-2	4.5199999999999997E-2	4.5199999999999997E-2	4.58E-2	4.9000000000000002E-2	6.08E-2	4.9400000000000006E-2	4.5100000000000001E-2	4.8300000000000003E-2	5.2699999999999997E-2	5.2699999999999997E-2	5.33E-2	5.2400000000000002E-2	5.0099999999999999E-2	4.87E-2	4.8399999999999999E-2	4.6399999999999997E-2	4.5400000000000003E-2	4.3099999999999999E-2	4.6399999999999997E-2	4.4299999999999999E-2	4.4000000000000004E-2	4.4800000000000006E-2	4.3799999999999999E-2	4.24E-2	0.04	3.85E-2	3.5900000000000001E-2	3.61E-2	3.73E-2	3.8300000000000001E-2	4.0599999999999997E-2	4.1299999999999996E-2	4.1200000000000001E-2	4.1399999999999999E-2	3.9599999999999996E-2	3.7599999999999995E-2	3.8800000000000001E-2	3.6499999999999998E-2	3.4500000000000003E-2	3.3099999999999997E-2	3.2799999999999996E-2	3.44E-2	3.3000000000000002E-2	3.15E-2	3.1300000000000001E-2	3.2500000000000001E-2	3.1099999999999999E-2	2.9900000000000003E-2	3.0200000000000001E-2	2.7699999999999999E-2	2.7999999999999997E-2	2.8199999999999999E-2	2.7400000000000001E-2	2.76E-2	2.8199999999999999E-2	2.9300000000000003E-2	2.8999999999999998E-2	2.9300000000000003E-2	2.7699999999999999E-2	3.0200000000000001E-2	3.27E-2	3.2400000000000005E-2	3.3300000000000003E-2	3.2899999999999999E-2	3.2099999999999997E-2	3.27E-2	3.3099999999999997E-2	3.1899999999999998E-2	3.1300000000000001E-2	3.1E-2	2.9900000000000003E-2	2.9399999999999999E-2	2.9500000000000002E-2	2.9900000000000003E-2	2.92E-2	3.0200000000000001E-2	2.9700000000000001E-2	2.9500000000000002E-2	2.9600000000000001E-2	3.2599999999999997E-2	3.5000000000000003E-2	3.4599999999999999E-2	3.6000000000000004E-2	3.6900000000000002E-2	3.9E-2	3.8300000000000001E-2	3.9199999999999999E-2	3.85E-2	3.8399999999999997E-2	3.9300000000000002E-2	4.0500000000000001E-2	3.9E-2	3.8399999999999997E-2	3.6600000000000001E-2	3.4200000000000001E-2	3.4500000000000003E-2	3.2199999999999999E-2	1.6299999999999999E-2	1.7000000000000001E-2	1.54E-2	1.5800000000000002E-2	1.8200000000000001E-2	1.9E-2	1.8500000000000003E-2	1.61E-2	1.7500000000000002E-2	1.72E-2	1.66E-2	1.54E-2	1.5600000000000001E-2	1.4499999999999999E-2	1.47E-2	1.4800000000000001E-2	1.6299999999999999E-2	1.6899999999999998E-2	1.6500000000000001E-2	1.8700000000000001E-2	2.1700000000000001E-2	2.06E-2	2.1600000000000001E-2	2.18E-2	2.2200000000000001E-2	2.29E-2	2.3799999999999998E-2	2.6800000000000001E-2	3.1099999999999999E-2	3.2799999999999996E-2	3.2500000000000001E-2	3.2799999999999996E-2	3.04E-2	3.1E-2	2.9399999999999999E-2	2.7900000000000001E-2	2.6800000000000001E-2	2.3700000000000002E-2	2.5499999999999998E-2	2.4700000000000003E-2	2.3900000000000001E-2	2.41E-2	2.1499999999999998E-2	2.1700000000000001E-2	2.4799999999999999E-2	2.4399999999999998E-2	2.5000000000000001E-2	2.2000000000000002E-2	1.8600000000000002E-2	1.83E-2	1.7399999999999999E-2	1.7600000000000001E-2	1.5699999999999999E-2	1.3899999999999999E-2	1.2199999999999999E-2	1.0500000000000001E-2	0.01	9.1999999999999998E-3	8.6999999999999994E-3	8.9999999999999993E-3	8.3999999999999995E-3	8.0000000000000002E-3	7.4999999999999997E-3	 Blbg Barc U.S. Aggregate 	38716	38748	38776	38807	38835	38868	38898	38929	38960	38989	39021	39051	39080	39113	39141	39171	39202	39233	39262	39294	39325	39353	39386	39416	39447	39478	39507	39538	39568	39598	39629	39660	39689	39721	39752	39780	39813	39843	39871	39903	39933	39962	39994	40025	40056	40086	40116	40147	40178	40207	40235	40268	40298	40329	40359	40389	40421	40451	40480	40512	40543	40574	40602	40633	40662	40694	40724	40753	40786	40816	40847	40877	40907	40939	40968	40998	41029	41060	41089	41121	41152	41180	41213	41243	41274	41305	41333	41362	41394	41425	41453	41486	41516	41547	41578	41607	41639	41670	41698	41729	41759	41789	41820	41851	41880	41912	41943	41971	42004	42034	42062	42094	42124	42153	42185	42216	42247	42277	42307	42338	42369	42398	42429	42460	42489	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	5.1200000000000002E-2	5.2000000000000005E-2	5.2499999999999998E-2	5.5E-2	5.5999999999999994E-2	5.74E-2	5.8200000000000002E-2	5.6399999999999999E-2	5.45E-2	5.3499999999999999E-2	5.3200000000000004E-2	5.1900000000000002E-2	5.3899999999999997E-2	5.4800000000000001E-2	5.2499999999999998E-2	5.3099999999999994E-2	5.2900000000000003E-2	5.5399999999999998E-2	5.6900000000000006E-2	5.5999999999999994E-2	5.3899999999999997E-2	5.4900000000000004E-2	5.2300000000000006E-2	4.82E-2	5.1500000000000004E-2	4.6199999999999998E-2	4.4900000000000002E-2	4.5700000000000005E-2	4.7400000000000005E-2	5.0300000000000004E-2	4.9699999999999994E-2	5.0300000000000004E-2	5.0099999999999999E-2	5.0700000000000002E-2	5.57E-2	4.6100000000000002E-2	3.5000000000000003E-2	4.0399999999999998E-2	4.2900000000000001E-2	3.6299999999999999E-2	3.8399999999999997E-2	3.8100000000000002E-2	3.7900000000000003E-2	3.6400000000000002E-2	3.3500000000000002E-2	3.3500000000000002E-2	3.32E-2	2.8999999999999998E-2	3.5900000000000001E-2	3.2300000000000002E-2	3.2099999999999997E-2	3.3599999999999998E-2	3.2000000000000001E-2	2.92E-2	2.4199999999999999E-2	2.1299999999999999E-2	1.78E-2	2.3799999999999998E-2	2.29E-2	2.5600000000000001E-2	2.92E-2	2.9399999999999999E-2	3.0200000000000001E-2	3.04E-2	2.8300000000000002E-2	2.7000000000000003E-2	2.7900000000000001E-2	2.5699999999999997E-2	2.3199999999999998E-2	2.23E-2	2.2700000000000001E-2	2.3300000000000001E-2	2.1099999999999997E-2	1.8600000000000002E-2	1.9199999999999998E-2	2.1400000000000002E-2	2.0199999999999999E-2	1.9099999999999999E-2	1.9299999999999998E-2	1.5900000000000001E-2	1.6399999999999998E-2	1.4800000000000001E-2	1.6E-2	1.6200000000000003E-2	1.6500000000000001E-2	1.7600000000000001E-2	1.7100000000000001E-2	1.7299999999999999E-2	1.6E-2	0.02	2.3E-2	2.3099999999999999E-2	2.46E-2	2.3E-2	2.2099999999999998E-2	2.3300000000000001E-2	2.5000000000000001E-2	2.3099999999999999E-2	2.29E-2	2.4199999999999999E-2	2.3300000000000001E-2	2.1899999999999999E-2	2.23E-2	2.3300000000000001E-2	2.2099999999999998E-2	2.3700000000000002E-2	2.2200000000000001E-2	2.1299999999999999E-2	2.2200000000000001E-2	1.8700000000000001E-2	2.1000000000000001E-2	2.0299999999999999E-2	2.1000000000000001E-2	2.18E-2	2.3799999999999998E-2	2.3399999999999997E-2	2.3799999999999998E-2	2.2799999999999997E-2	2.35E-2	2.4700000000000003E-2	2.5899999999999999E-2	2.29E-2	2.1600000000000001E-2	2.0799999999999999E-2	2.07E-2	2.1299999999999999E-2	1.8100000000000002E-2	1.8700000000000001E-2	1.95E-2	1.9699999999999999E-2	2.12E-2	2.5699999999999997E-2	2.6099999999999998E-2	2.6200000000000001E-2	2.5699999999999997E-2	2.6099999999999998E-2	2.53E-2	2.4700000000000003E-2	2.5600000000000001E-2	2.5099999999999997E-2	2.4199999999999999E-2	2.5499999999999998E-2	2.6000000000000002E-2	2.7099999999999999E-2	2.7200000000000002E-2	2.9700000000000001E-2	3.15E-2	3.1200000000000002E-2	3.2899999999999999E-2	3.2199999999999999E-2	3.2899999999999999E-2	3.3599999999999998E-2	3.3000000000000002E-2	3.4599999999999999E-2	3.5900000000000001E-2	3.5499999999999997E-2	3.2799999999999996E-2	3.1600000000000003E-2	3.2099999999999997E-2	2.9399999999999999E-2	2.9700000000000001E-2	2.69E-2	2.5000000000000001E-2	2.53E-2	2.1299999999999999E-2	2.2700000000000001E-2	2.23E-2	2.3E-2	2.3199999999999998E-2	2.0299999999999999E-2	1.6899999999999998E-2	1.5949129999999999E-2	1.3216529999999999E-2	1.358003E-2	1.2683089999999999E-2	1.0696550000000001E-2	1.1669769999999999E-2	1.1904619999999999E-2	1.2500000000000001E-2	1.1599999999999999E-2	1.14E-2	1.18E-2	1.43E-2	1.6200000000000003E-2	1.5299999999999999E-2	1.5100000000000001E-2	1.5100000000000001E-2	1.37E-2	1.43E-2	1.5699999999999999E-2	







Instructions: 
Update column B and C with YTM data. 

drag down column d formula for the 3 additional months you added

Update column E and F with monthly returns for US FI and US Agg

update line charts. Box calcs won't change. just make sure theyre over the appropriate dates after you update the chart in power point.






Model RSI

				10-Year Bond Yield		Fitted Value		Standardized Residual

				US_LONG		US_FIT_S		US_BONDM_DEV		Dark Green Max		Light Green Max		Yellow Max		Horizotnal Axis		Yellow Min		Light Red Min		Dark Red Min

		12/31/04		4.2400		3.9848		0.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/05		4.1400		3.9609		0.29		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/05		4.3600		3.9356		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/05		4.5000		3.9256		0.93		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/05		4.2100		3.8960		0.51		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/05		4.0000		3.8707		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/05		3.9400		3.8453		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/05		4.2800		3.8199		0.75		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/05		4.0200		3.8108		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/05		4.3400		3.8015		0.87		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/05		4.5700		3.8168		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/05		4.4900		3.8329		1.06		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/05		4.3900		3.8364		0.90		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/06		4.5300		3.8461		1.11		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/06		4.5500		3.8536		1.13		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/06		4.8600		3.8681		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/06		5.0700		3.8913		1.91		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/06		5.1200		3.9207		1.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/06		5.1500		3.9633		1.92		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/06		4.9900		3.9981		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/06		4.7400		3.9985		1.20		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/06		4.6400		3.9994		1.04		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/06		4.6100		4.0123		0.97		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/06		4.4600		4.0090		0.73		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/06		4.7100		3.9961		1.16		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/07		4.8300		3.9918		1.36		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/07		4.5600		3.9939		0.92		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/07		4.6500		3.9930		1.06		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/07		4.6300		4.0008		1.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/07		4.9000		3.9826		1.49		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/07		5.0300		3.9673		1.72		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/07		4.7800		3.9624		1.33		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/07		4.5400		3.9614		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/07		4.5900		3.9598		1.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/07		4.4800		3.9581		0.85		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/07		3.9700		3.9561		0.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/07		4.0400		3.9313		0.18		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/08		3.6700		3.9198		(0.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/08		3.5300		3.9037		(0.61)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/08		3.4500		3.8772		(0.69)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/08		3.7700		3.8377		(0.11)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/08		4.0600		3.8150		0.40		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/08		3.9900		3.8061		0.30		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/08		3.9900		3.7952		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/08		3.8300		3.7741		0.09		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/08		3.8500		3.7580		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/08		4.0100		3.7389		0.44		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/08		2.9300		3.7321		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/08		2.2500		3.6994		(2.35)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/09		2.8700		3.6477		(1.26)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/09		3.0200		3.6095		(0.96)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/09		2.7100		3.5786		(1.41)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/09		3.1600		3.5327		(0.60)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/09		3.4700		3.4996		(0.05)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/09		3.5300		3.4773		0.09		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/09		3.5200		3.4578		0.10		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/09		3.4000		3.4387		(0.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/09		3.3100		3.4283		(0.19)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/09		3.4100		3.4204		(0.02)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/09		3.2100		3.4088		(0.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/09		3.8500		3.3882		0.75		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/10		3.6300		3.3787		0.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/10		3.5900		3.3610		0.37		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/10		3.8400		3.3495		0.79		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/10		3.6900		3.3447		0.56		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/10		3.3100		3.3324		(0.04)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/10		2.9700		3.3012		(0.54)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/10		2.9400		3.2597		(0.52)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/10		2.4700		3.2285		(1.23)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/10		2.5300		3.1947		(1.08)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/10		2.6300		3.1565		(0.85)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/10		2.8100		3.1135		(0.49)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/10		3.3000		3.0922		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/11		3.4200		3.0831		0.55		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/11		3.4200		3.0851		0.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/11		3.4700		3.0871		0.62		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/11		3.3200		3.0931		0.37		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/11		3.0500		3.0861		(0.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/11		3.1800		3.0605		0.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/11		2.8000		3.0378		(0.39)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/11		2.1700		3.0021		(1.35)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/11		1.9200		2.9366		(1.65)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/11		2.1700		2.8618		(1.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/11		2.0400		2.8002		(1.23)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/11		1.8700		2.7775		(1.47)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/12		1.8000		2.7684		(1.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/12		1.9400		2.7401		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/12		2.2100		2.7168		(0.82)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/12		1.9100		2.7116		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/12		1.5500		2.6873		(1.84)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/12		1.6600		2.6429		(1.59)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/12		1.4900		2.6004		(1.80)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/12		1.5200		2.5474		(1.66)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/12		1.6500		2.5042		(1.38)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/12		1.6800		2.4690		(1.28)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/12		1.5700		2.4325		(1.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/12		1.7400		2.3948		(1.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/13		1.9800		2.3444		(0.59)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/13		1.8600		2.3074		(0.72)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/13		1.8600		2.2685		(0.66)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/13		1.6700		2.2232		(0.90)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/13		2.1200		2.1775		(0.09)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/13		2.5200		2.1650		0.58		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/13		2.5900		2.1783		0.67		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/13		2.7800		2.1954		0.95		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/13		2.6200		2.2328		0.63		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/13		2.5400		2.2552		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/13		2.7400		2.2521		0.79		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/13		3.0000		2.2394		1.23		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/14		2.6600		2.2182		0.72		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/14		2.6600		2.1839		0.77		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/14		2.7200		2.1427		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/14		2.6400		2.0979		0.88		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/14		2.4500		2.0504		0.65		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/14		2.5100		2.0042		0.82		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/14		2.5500		1.9509		0.97		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/14		2.3400		1.9146		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/14		2.5000		1.8922		0.98		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/14		2.3300		1.8920		0.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/14		2.1800		1.8955		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/14		2.1700		1.9083		0.42		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/15		1.6800		1.9288		(0.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/15		2.0000		1.9325		0.11		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/15		1.9300		1.9434		(0.02)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/15		2.0400		1.9444		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/15		2.0900		1.9578		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/15		2.3300		1.9774		0.57		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/15		2.2000		2.0030		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/15		2.2000		2.0277		0.28		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/15		2.0600		2.0516		0.01		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/15		2.1500		2.0661		0.14		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/15		2.2100		2.0812		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/15		2.2700		2.1033		0.27		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/16		1.9300		2.1212		(0.31)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/16		1.7400		2.1247		(0.62)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/16		1.7800		2.1310		(0.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/16		1.8200		2.1416		(0.52)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/16		1.8300		2.1614		(0.54)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/16		1.4900		2.1670		(1.10)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/16		1.4600		2.1502		(1.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/16		1.5700		2.1316		(0.91)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/16		1.5900		2.1102		(0.84)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/16		1.8300		2.0923		(0.43)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/16		2.3600		2.0826		0.45		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/16		2.4300		2.0781		0.57		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/17		2.4500		2.0651		0.62		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/17		2.3600		2.0628		0.48		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/17		2.3900		2.0549		0.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/17		2.2800		2.0434		0.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/17		2.1900		2.0276		0.26		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/17		2.3000		2.0154		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/17		2.2900		2.0029		0.47		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/17		2.1200		1.9908		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/17		2.3200		1.9805		0.55		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/17		2.3700		1.9737		0.64		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/17		2.4100		1.9712		0.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/17		2.4100		1.9763		0.70		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/18		2.7200		1.9835		1.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/18		2.8700		2.0166		1.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/18		2.7400		2.0399		1.13		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/18		2.9300		2.0580		1.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/18		2.8300		2.0786		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/18		2.8500		2.0959		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/18		2.9600		2.1072		1.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/18		2.8600		2.1242		1.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/18		3.0500		2.1367		1.48		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/18		3.1500		2.1565		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/18		3.0100		2.1800		1.35		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/18		2.6900		2.1993		0.80		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/19		2.6300		2.2077		0.68		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/19		2.7300		2.2230		0.82		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/19		2.4100		2.2488		0.26		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/19		2.5100		2.2647		0.40		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/19		2.1400		2.2851		(0.24)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/19		2.0000		2.2939		(0.48)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/19		2.0200		2.3085		(0.47)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/19		1.5000		2.3232		(1.33)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/19		1.6800		2.3166		(1.03)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/19		1.6900		2.3151		(1.01)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/19		1.7800		2.3029		(0.85)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/19		1.9200		2.2709		(0.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/20		1.5100		2.2328		(1.17)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/20		1.1300		2.1829		(1.71)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/20		0.7000		2.1328		(2.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/20		0.6400		2.0733		(2.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/20		0.6500		2.0182		(2.22)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/20		0.6600		1.9658		(2.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/20		0.5500		1.9094		(2.20)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/20		0.7200		1.8479		(1.83)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/20		0.6900		1.7945		(1.79)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/20		0.8800		1.7364		(1.39)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/20		0.8400		1.6850		(1.37)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/20		0.9300		1.6325		(1.14)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/21		1.1100		1.5871		(0.77)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/21		1.4400		1.5337		(0.15)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/21		1.7400		1.4821		0.42		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/21		1.6500		1.4398		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/21		1.5800		1.3841		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/21		1.4500		1.3272		0.20		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/21		1.2400		1.2645		(0.04)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/21		1.3000		1.1943		0.17		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/21		1.5200		1.1332		0.63		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/21		1.5500		1.0701		0.78		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/21		1.4300		1.0031		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/21		1.5200		0.9392		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000





















Bonds
Cheap
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Expensive

Instructions: 
Ask Matt O for this data. Copy and paste it into here, update chart to the right. 





Appendix DMC UMC Slide

		Date		BGIM US FI		S&P 500		US Top 20 Composite		Blbg Barc US Agg		Blbg Barc US HY				USFI		Top 20 Composite		Index

		Mar-2005		 -1.58%		 -1.77%		 -0.63%		 -0.51%		 -2.91%		US AGG		1.28%		1.00%		0.86%

		Apr-2005		0.99%		 -1.90%		1.10%		1.35%		 -0.97%		US HY		0.28%		-0.32%		-2.11%

		May-2005		0.90%		3.18%		1.03%		1.08%		1.78%		SP500		0.78%		0.09%		-3.84%

		Jun-2005		0.35%		0.14%		0.70%		0.55%		1.96%

		Jul-2005		 -0.46%		3.72%		 -0.53%		 -0.91%		1.75%

		Aug-2005		0.89%		 -0.91%		1.17%		1.28%		0.19%

		Sep-2005		 -0.49%		0.81%		 -0.92%		 -1.03%		 -1.00%

		Oct-2005		 -0.29%		 -1.67%		 -0.74%		 -0.79%		 -0.70%

		Nov-2005		0.44%		3.78%		0.46%		0.44%		0.52%

		Dec-2005		0.62%		0.03%		0.95%		0.95%		0.86%

		Jan-2006		0.18%		2.65%		0.25%		0.01%		1.60%

		Feb-2006		0.28%		0.27%		0.42%		0.33%		0.67%

		Mar-2006		 -0.14%		1.24%		 -0.83%		 -0.98%		0.60%

		Apr-2006		0.07%		1.34%		 -0.06%		 -0.18%		0.62%

		May-2006		 -0.27%		 -2.88%		 -0.10%		 -0.11%		 -0.01%

		Jun-2006		0.43%		0.14%		0.18%		0.21%		 -0.35%

		Jul-2006		1.66%		0.62%		1.38%		1.35%		0.98%

		Aug-2006		2.68%		2.38%		1.52%		1.53%		1.62%

		Sep-2006		1.39%		2.58%		0.90%		0.88%		1.42%

		Oct-2006		0.69%		3.26%		0.78%		0.66%		1.36%

		Nov-2006		1.93%		1.90%		1.24%		1.16%		1.68%

		Dec-2006		 -1.78%		1.40%		 -0.30%		 -0.58%		1.10%

		Jan-2007		 -0.58%		1.51%		0.07%		 -0.04%		1.12%

		Feb-2007		2.54%		 -1.96%		1.60%		1.54%		1.40%

		Mar-2007		 -0.70%		1.12%		0.05%		0.00%		0.11%

		Apr-2007		0.70%		4.43%		0.61%		0.54%		1.30%

		May-2007		 -1.26%		3.49%		 -0.66%		 -0.76%		0.75%

		Jun-2007		 -0.75%		 -1.66%		 -0.40%		 -0.30%		 -1.80%

		Jul-2007		1.16%		 -3.10%		0.55%		0.83%		 -3.54%

		Aug-2007		1.69%		1.50%		0.97%		1.23%		1.36%

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%

		Oct-2007		0.99%		1.59%		0.73%		0.90%		0.60%

		Nov-2007		2.55%		 -4.18%		1.32%		1.80%		 -2.17%

		Dec-2007		0.71%		 -0.69%		0.18%		0.28%		0.29%

		Jan-2008		1.26%		 -6.00%		1.46%		1.68%		 -1.33%

		Feb-2008		 -0.12%		 -3.25%		 -0.32%		0.14%		 -1.36%

		Mar-2008		0.49%		 -0.43%		 -0.46%		0.34%		 -0.34%

		Apr-2008		0.19%		4.87%		0.43%		 -0.21%		4.31%

		May-2008		 -1.51%		1.30%		 -0.54%		 -0.73%		0.36%

		Jun-2008		0.02%		 -8.43%		 -0.56%		 -0.08%		 -2.80%

		Jul-2008		0.01%		 -0.84%		 -0.77%		 -0.08%		 -1.33%

		Aug-2008		0.79%		1.45%		0.52%		0.95%		0.35%

		Sep-2008		 -2.19%		 -8.91%		 -2.89%		 -1.34%		 -7.98%

		Oct-2008		 -4.32%		 -16.79%		 -4.71%		 -2.36%		 -15.91%

		Nov-2008		6.75%		 -7.18%		0.06%		3.26%		 -9.31%

		Dec-2008		8.36%		1.06%		3.43%		3.73%		7.68%

		Jan-2009		 -2.35%		 -8.43%		0.62%		 -0.88%		5.99%

		Feb-2009		 -1.20%		 -10.65%		 -1.13%		 -0.38%		 -3.10%

		Mar-2009		0.89%		8.76%		1.55%		1.39%		3.19%

		Apr-2009		0.67%		9.57%		2.47%		0.48%		12.10%

		May-2009		1.46%		5.59%		2.91%		0.73%		6.73%

		Jun-2009		2.00%		0.20%		1.62%		0.57%		2.86%

		Jul-2009		3.78%		7.56%		3.60%		1.61%		6.09%

		Aug-2009		1.39%		3.61%		1.73%		1.04%		1.86%

		Sep-2009		2.01%		3.73%		2.25%		1.05%		5.69%

		Oct-2009		 -0.67%		 -1.86%		1.35%		0.49%		1.79%

		Nov-2009		1.07%		6.00%		1.11%		1.29%		1.01%

		Dec-2009		 -2.00%		1.93%		 -0.27%		 -1.56%		3.28%

		Jan-2010		1.91%		 -3.60%		1.98%		1.53%		1.27%

		Feb-2010		0.55%		3.10%		0.54%		0.37%		0.17%

		Mar-2010		 -0.61%		6.03%		0.73%		 -0.12%		3.14%

		Apr-2010		2.04%		1.58%		1.66%		1.04%		2.34%

		May-2010		0.49%		 -7.99%		 -0.31%		0.84%		 -3.59%

		Jun-2010		2.46%		 -5.23%		1.56%		1.57%		1.24%

		Jul-2010		1.47%		7.01%		1.58%		1.07%		3.56%

		Aug-2010		3.10%		 -4.51%		1.47%		1.29%		0.04%

		Sep-2010		 -0.00%		8.92%		0.79%		0.11%		3.01%

		Oct-2010		 -0.24%		3.80%		0.78%		0.36%		2.58%

		Nov-2010		 -0.97%		0.01%		 -0.57%		 -0.57%		 -1.17%

		Dec-2010		 -1.04%		6.68%		 -0.44%		 -1.08%		1.81%

		Jan-2011		 -0.92%		2.37%		0.60%		0.12%		2.21%

		Feb-2011		0.92%		3.43%		0.70%		0.25%		1.31%

		Mar-2011		 -0.20%		0.04%		0.15%		0.06%		0.32%

		Apr-2011		1.44%		2.96%		1.53%		1.27%		1.55%

		May-2011		1.35%		 -1.13%		1.07%		1.31%		0.49%

		Jun-2011		 -0.78%		 -1.67%		 -0.57%		 -0.29%		 -0.97%

		Jul-2011		2.25%		 -2.03%		1.50%		1.59%		1.16%

		Aug-2011		2.90%		 -5.43%		0.19%		1.46%		 -4.00%

		Sep-2011		2.64%		 -7.03%		 -0.10%		0.73%		 -3.27%

		Oct-2011		0.68%		10.93%		0.96%		0.11%		5.99%

		Nov-2011		 -1.55%		 -0.22%		 -0.56%		 -0.09%		 -2.16%

		Dec-2011		2.04%		1.02%		1.32%		1.10%		2.66%

		Jan-2012		2.30%		4.48%		1.69%		0.88%		3.04%

		Feb-2012		0.56%		4.32%		0.67%		 -0.02%		2.38%

		Mar-2012		 -0.68%		3.29%		 -0.16%		 -0.55%		 -0.14%

		Apr-2012		1.00%		 -0.63%		1.12%		1.11%		1.05%

		May-2012		0.51%		 -6.01%		0.58%		0.90%		 -1.31%

		Jun-2012		0.09%		4.12%		0.54%		0.04%		2.11%

		Jul-2012		2.11%		1.39%		1.84%		1.38%		1.90%

		Aug-2012		 -0.19%		2.25%		0.55%		0.07%		1.17%

		Sep-2012		0.39%		2.58%		0.81%		0.14%		1.39%

		Oct-2012		0.65%		 -1.85%		0.62%		0.20%		0.88%

		Nov-2012		 -0.09%		0.58%		0.35%		0.16%		0.80%

		Dec-2012		0.22%		0.91%		0.29%		 -0.14%		1.58%

		Jan-2013		0.05%		5.18%		 -0.16%		 -0.70%		1.34%

		Feb-2013		0.31%		1.36%		0.55%		0.50%		0.51%

		Mar-2013		0.09%		3.75%		0.24%		0.08%		1.02%

		Apr-2013		0.25%		1.93%		1.32%		1.01%		1.81%

		May-2013		 -0.18%		2.34%		 -1.63%		 -1.78%		 -0.58%

		Jun-2013		 -0.39%		 -1.34%		 -2.23%		 -1.55%		 -2.62%

		Jul-2013		0.05%		5.09%		0.41%		0.14%		1.90%

		Aug-2013		 -0.28%		 -2.90%		 -0.61%		 -0.51%		 -0.61%

		Sep-2013		0.21%		3.14%		1.12%		0.95%		0.99%

		Oct-2013		0.85%		4.60%		1.29%		0.81%		2.51%

		Nov-2013		 -1.77%		3.05%		 -0.19%		 -0.37%		0.51%

		Dec-2013		 -1.53%		2.53%		 -0.29%		 -0.57%		0.54%

		Jan-2014		4.77%		 -3.46%		1.46%		1.48%		0.70%

		Feb-2014		0.48%		4.57%		0.91%		0.53%		2.02%

		Mar-2014		0.70%		0.84%		0.08%		 -0.17%		0.24%

		Apr-2014		1.73%		0.74%		0.95%		0.84%		0.63%

		May-2014		2.21%		2.35%		1.27%		1.14%		0.92%

		Jun-2014		 -0.03%		2.07%		0.32%		0.05%		0.84%

		Jul-2014		0.16%		 -1.38%		 -0.18%		 -0.25%		 -1.33%

		Aug-2014		1.40%		4.00%		1.11%		1.10%		1.58%

		Sep-2014		 -0.78%		 -1.40%		 -0.79%		 -0.68%		 -2.09%

		Oct-2014		0.16%		2.44%		0.89%		0.98%		1.19%

		Nov-2014		1.51%		2.69%		0.57%		0.71%		 -0.73%

		Dec-2014		1.43%		 -0.25%		 -0.09%		0.09%		 -1.45%

		Jan-2015		6.58%		 -3.00%		2.02%		2.10%		0.66%

		Feb-2015		 -3.05%		5.75%		 -0.46%		 -0.94%		2.41%

		Mar-2015		0.61%		 -1.58%		0.34%		0.46%		 -0.55%

		Apr-2015		 -2.01%		0.96%		 -0.12%		 -0.36%		1.21%

		May-2015		 -1.28%		1.29%		 -0.15%		 -0.24%		0.30%

		Jun-2015		 -2.72%		 -1.94%		 -1.16%		 -1.09%		 -1.49%

		Jul-2015		2.69%		2.10%		0.63%		0.70%		 -0.58%

		Aug-2015		 -0.92%		 -6.03%		 -0.41%		 -0.14%		 -1.74%

		Sep-2015		0.77%		 -2.47%		0.16%		0.68%		 -2.60%

		Oct-2015		0.07%		8.44%		0.47%		0.02%		2.75%

		Nov-2015		 -0.74%		0.30%		 -0.27%		 -0.26%		 -2.22%

		Dec-2015		 -0.56%		 -1.58%		 -0.61%		 -0.32%		 -2.52%

		Jan-2016		4.36%		 -4.96%		0.82%		1.38%		 -1.61%

		Feb-2016		1.86%		 -0.13%		0.44%		0.71%		0.57%

		Mar-2016		1.16%		6.78%		1.57%		0.92%		4.44%

		Apr-2016		0.64%		0.39%		0.94%		0.38%		3.92%

		May-2016		0.10%		1.80%		0.10%		0.03%		0.62%

		Jun-2016		2.48%		0.26%		1.72%		1.80%		0.92%

		Jul-2016		1.38%		3.69%		1.14%		0.63%		2.70%

		Aug-2016		0.40%		0.14%		0.23%		 -0.11%		2.09%

		Sep-2016		 -0.21%		0.02%		0.08%		 -0.06%		0.67%

		Oct-2016		 -0.35%		 -1.82%		 -0.52%		 -0.76%		0.39%

		Nov-2016		 -1.10%		3.70%		 -2.17%		 -2.37%		 -0.47%

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%

		Jan-2017		0.37%		1.90%		0.49%		0.20%		1.45%

		Feb-2017		0.67%		3.97%		0.86%		0.67%		1.46%

		Mar-2017		 -0.34%		0.12%		0.05%		 -0.05%		 -0.22%

		Apr-2017		0.62%		1.03%		0.88%		0.77%		1.15%

		May-2017		0.66%		1.41%		0.84%		0.77%		0.87%

		Jun-2017		0.44%		0.62%		0.11%		 -0.10%		0.14%

		Jul-2017		0.21%		2.06%		0.59%		0.43%		1.11%

		Aug-2017		0.12%		0.31%		0.88%		0.90%		 -0.04%

		Sep-2017		0.05%		2.06%		 -0.29%		 -0.48%		0.90%

		Oct-2017		0.18%		2.33%		0.13%		0.06%		0.42%

		Nov-2017		0.04%		3.07%		 -0.05%		 -0.13%		 -0.26%

		Dec-2017		0.29%		1.11%		0.52%		0.46%		0.30%

		Jan-2018		0.13%		5.73%		 -0.74%		 -1.15%		0.60%

		Feb-2018		0.06%		 -3.69%		 -0.95%		 -0.95%		 -0.85%

		Mar-2018		0.35%		 -2.54%		0.52%		0.64%		 -0.60%

		Apr-2018		0.12%		0.38%		 -0.61%		 -0.74%		0.65%

		May-2018		0.12%		2.41%		0.47%		0.71%		 -0.03%

		Jun-2018		0.10%		0.62%		 -0.10%		 -0.12%		0.40%

		Jul-2018		0.33%		3.72%		0.28%		0.02%		1.09%

		Aug-2018		0.23%		3.26%		0.49%		0.64%		0.74%

		Sep-2018		0.18%		0.57%		 -0.43%		 -0.64%		0.56%

		Oct-2018		 -0.14%		 -6.84%		 -0.89%		 -0.79%		 -1.60%

		Nov-2018		 -0.02%		2.04%		0.39%		0.60%		 -0.86%

		Dec-2018		2.60%		 -9.03%		1.38%		1.84%		 -2.14%

		Jan-2019		1.18%		8.01%		1.63%		1.06%		4.52%

		Feb-2019		 -0.38%		3.21%		0.19%		 -0.06%		1.66%

		Mar-2019		3.14%		1.94%		1.90%		1.92%		0.94%

		Apr-2019		 -0.84%		4.05%		0.26%		0.03%		1.42%

		May-2019		4.02%		 -6.35%		1.60%		1.78%		 -1.19%

		Jun-2019		1.51%		7.05%		1.45%		1.26%		2.28%

		Jul-2019		0.17%		1.44%		0.35%		0.22%		0.56%

		Aug-2019		5.15%		 -1.58%		2.37%		2.59%		0.40%

		Sep-2019		 -1.15%		1.87%		 -0.39%		 -0.53%		0.36%

		Oct-2019		0.19%		2.17%		0.39%		0.30%		0.28%

		Nov-2019		0.31%		3.63%		0.00%		 -0.05%		0.33%

		Dec-2019		0.22%		3.02%		0.14%		 -0.07%		2.00%

		Jan-2020		1.32%		 -0.04%		2.04%		1.92%		0.03%

		Feb-2020		 -0.02%		 -8.23%		1.38%		1.80%		 -1.41%

		Mar-2020		 -0.03%		 -12.35%		 -3.94%		 -0.59%		 -11.46%

		Apr-2020		3.73%		12.82%		2.95%		1.78%		4.51%

		May-2020		1.69%		4.76%		1.60%		0.47%		4.41%

		Jun-2020		1.88%		1.99%		1.44%		0.63%		0.98%

		Jul-2020		3.59%		5.64%		2.20%		1.49%		4.69%

		Aug-2020		 -1.06%		7.19%		 -0.30%		 -0.81%		0.95%

		Sep-2020		 -0.01%		 -3.80%		 -0.04%		 -0.05%		 -1.03%

		Oct-2020		0.52%		 -2.66%		 -0.24%		 -0.45%		0.51%

		Nov-2020		3.29%		10.95%		1.80%		0.98%		3.96%

		Dec-2020		0.80%		3.84%		0.61%		0.14%		1.88%

		Jan-2021		 -0.37%		 -1.01%		 -0.52%		 -0.72%		0.33%

		Feb-2021		0.75%		2.76%		 -1.30%		 -1.44%		0.37%

		Mar-2021		 -0.39%		4.38%		 -1.07%		 -1.25%		0.15%

		Apr-2021		0.51%		5.34%		0.95%		0.79%		1.09%

		May-2021		0.13%		0.70%		0.40%		0.33%		0.30%

		Jun-2021		0.49%		2.33%		0.92%		0.70%		1.34%

		Jul-2021		0.13%		2.38%		1.05%		1.12%		0.38%

		Aug-2021		0.11%		3.04%		 -0.02%		 -0.19%		0.51%

		Sep-2021		 -0.00%		 -4.65%		 -0.76%		 -0.87%		 -0.01%

















USFI	

US AGG	US HY	SP500	1.2751757812499997E-2	2.7874821428571423E-3	7.8290967741935502E-3	Top 20 Composite	

US AGG	US HY	SP500	9.9689687499999943E-3	-3.2257499999999986E-3	9.3853225806451632E-4	Index	

US AGG	US HY	SP500	8.5769687499999969E-3	-2.1146999999999996E-2	-3.836137096774192E-2	









US HY	Index	-2.1146999999999996E-2	







SP500	Index	-3.836137096774192E-2	







Appendix Rising Rates Slide

		9/30/1995		US 10 Yr Yield		BGIM US FI		Blbg Barc US Agg

		10/31/95		6.02%		1.58%		1.30%

		11/30/95		5.74%		1.67%		1.50%

		12/31/95		5.57%		1.90%		1.40%

		1/31/96		5.58%		0.45%		0.66%

		2/29/96		6.10%		-2.48%		-1.74%

		3/31/96		6.33%		-1.02%		-0.70%

		4/30/96		6.67%		0.51%		-0.56%

		5/31/96		6.85%		-0.27%		-0.20%

		6/30/96		6.71%		1.63%		1.34%

		7/31/96		6.79%		0.17%		0.27%

		8/31/96		6.94%		-0.55%		-0.17%

		9/30/96		6.70%		1.98%		1.74%

		10/31/96		6.34%		2.72%		2.22%

		11/30/96		6.04%		2.47%		1.71%

		12/31/96		6.42%		-1.57%		-0.93%

		1/31/97		6.49%		-0.19%		0.31%

		2/28/97		6.55%		0.03%		0.25%

		3/31/97		6.90%		-1.61%		-1.11%

		4/30/97		6.72%		1.81%		1.50%

		5/31/97		6.66%		0.95%		0.95%

		6/30/97		6.50%		1.39%		1.19%

		7/31/97		6.01%		4.13%		2.70%

		8/31/97		6.34%		-1.79%		-0.85%

		9/30/97		6.10%		2.06%		1.48%

		10/31/97		5.83%		2.29%		1.45%

		11/30/97		5.87%		0.83%		0.46%

		12/31/97		5.74%		1.44%		1.01%

		1/31/98		5.51%		1.55%		1.28%

		2/28/98		5.62%		-0.35%		-0.08%

		3/31/98		5.65%		0.29%		0.34%

		4/30/98		5.67%		0.33%		0.52%

		5/31/98		5.55%		1.23%		0.95%

		6/30/98		5.45%		1.73%		0.85%

		7/31/98		5.49%		-0.11%		0.21%

		8/31/98		4.98%		3.25%		1.63%

		9/30/98		4.42%		2.56%		2.34%

		10/31/98		4.61%		-0.87%		-0.53%

		11/30/98		4.71%		0.55%		0.57%

		12/31/98		4.65%		0.46%		0.30%

		1/31/99		4.65%		0.54%		0.71%

		2/28/99		5.29%		-2.27%		-1.75%

		3/31/99		5.24%		0.42%		0.55%

		4/30/99		5.35%		0.31%		0.32%

		5/31/99		5.62%		-1.28%		-0.88%

		6/30/99		5.78%		-0.56%		-0.32%

		7/31/99		5.90%		-0.34%		-0.42%

		8/31/99		5.97%		0.07%		-0.05%

		9/30/99		5.88%		0.90%		1.16%

		10/31/99		6.02%		0.30%		0.37%

		11/30/99		6.19%		-0.02%		-0.01%

		12/31/99		6.44%		-0.49%		-0.48%

		1/31/00		6.67%		-0.14%		-0.33%

		2/29/00		6.41%		1.15%		1.21%

		3/31/00		6.00%		1.35%		1.32%

		4/30/00		6.21%		-0.10%		-0.29%

		5/31/00		6.27%		-0.12%		-0.05%

		6/30/00		6.03%		1.73%		2.08%

		7/31/00		6.03%		0.64%		0.91%

		8/31/00		5.73%		1.27%		1.45%

		9/30/00		5.80%		0.60%		0.63%

		10/31/00		5.75%		-0.22%		0.66%

		11/30/00		5.47%		0.90%		1.64%

		12/31/00		5.11%		2.48%		1.86%

		1/31/01		5.11%		2.22%		1.63%

		2/28/01		4.90%		1.16%		0.87%

		3/31/01		4.92%		0.24%		0.50%

		4/30/01		5.34%		-0.82%		-0.42%

		5/31/01		5.38%		1.02%		0.60%

		6/30/01		5.41%		0.30%		0.38%

		7/31/01		5.05%		3.69%		2.24%

		8/31/01		4.83%		1.68%		1.15%

		9/30/01		4.59%		-0.47%		1.16%

		10/31/01		4.23%		3.03%		2.09%

		11/30/01		4.75%		0.08%		-1.38%

		12/31/01		5.05%		-0.13%		-0.64%

		1/31/02		5.03%		1.09%		0.81%

		2/28/02		4.88%		0.98%		0.97%

		3/31/02		5.40%		-2.45%		-1.66%

		4/30/02		5.09%		2.59%		1.94%

		5/31/02		5.05%		0.51%		0.85%

		6/30/02		4.80%		1.17%		0.87%

		7/31/02		4.46%		1.52%		1.21%

		8/31/02		4.14%		1.55%		1.69%

		9/30/02		3.60%		1.60%		1.62%

		10/31/02		3.89%		-1.39%		-0.46%

		11/30/02		4.21%		1.50%		-0.03%

		12/31/02		3.82%		2.84%		2.07%

		1/31/03		3.96%		-0.04%		0.09%

		2/28/03		3.69%		0.96%		1.38%

		3/31/03		3.80%		-0.00%		-0.08%

		4/30/03		3.84%		1.27%		0.83%

		5/31/03		3.37%		1.96%		1.86%

		6/30/03		3.52%		0.35%		-0.20%

		7/31/03		4.41%		-1.54%		-3.36%

		8/31/03		4.47%		0.29%		0.66%

		9/30/03		3.94%		2.30%		2.65%

		10/31/03		4.30%		-0.28%		-0.93%

		11/30/03		4.33%		0.20%		0.24%

		12/31/03		4.25%		0.62%		1.02%

		1/31/04		4.13%		0.73%		0.80%

		2/29/04		3.97%		0.55%		1.08%

		3/31/04		3.84%		0.30%		0.75%

		4/30/04		4.51%		-0.71%		-2.60%

		5/31/04		4.65%		-0.10%		-0.40%

		6/30/04		4.58%		0.40%		0.57%

		7/31/04		4.48%		0.54%		0.99%

		8/31/04		4.12%		0.68%		1.91%

		9/30/04		4.12%		0.09%		0.27%

		10/31/04		4.03%		0.35%		0.84%

		11/30/04		4.35%		-0.22%		-0.80%

		12/31/04		4.22%		0.39%		0.92%

		1/31/05		4.13%		0.21%		0.63%

		2/28/05		4.38%		-1.62%		-0.59%

		3/31/05		4.48%		-1.58%		-0.51%

		4/30/05		4.20%		0.99%		1.35%

		5/31/05		3.98%		0.90%		1.08%

		6/30/05		3.92%		0.35%		0.55%

		7/31/05		4.28%		-0.46%		-0.91%

		8/31/05		4.02%		0.89%		1.28%

		9/30/05		4.33%		-0.49%		-1.03%

		10/31/05		4.55%		-0.29%		-0.79%

		11/30/05		4.49%		0.44%		0.44%

		12/31/05		4.39%		0.62%		0.95%

		1/31/06		4.52%		0.18%		0.01%

		2/28/06		4.55%		0.28%		0.33%

		3/31/06		4.85%		-0.14%		-0.98%

		4/30/06		5.05%		0.07%		-0.18%

		5/31/06		5.12%		-0.27%		-0.11%

		6/30/06		5.14%		0.43%		0.21%

		7/31/06		4.98%		1.66%		1.35%

		8/31/06		4.73%		2.68%		1.53%

		9/30/06		4.63%		1.39%		0.88%

		10/31/06		4.60%		0.69%		0.66%

		11/30/06		4.46%		1.93%		1.16%

		12/31/06		4.70%		-1.78%		-0.58%

		1/31/07		4.81%		-0.58%		-0.04%

		2/28/07		4.57%		2.54%		1.54%

		3/31/07		4.65%		-0.70%		0.00%

		4/30/07		4.62%		0.70%		0.54%

		5/31/07		4.89%		-1.26%		-0.76%

		6/30/07		5.03%		-0.75%		-0.30%

		7/31/07		4.74%		1.16%		0.83%

		8/31/07		4.53%		1.69%		1.23%

		9/30/07		4.59%		1.07%		0.76%

		10/31/07		4.47%		0.99%		0.90%

		11/30/07		3.94%		2.55%		1.80%

		12/31/07		4.03%		0.71%		0.28%

		1/31/08		3.60%		1.26%		1.68%

		2/29/08		3.51%		-0.12%		0.14%

		3/31/08		3.41%		0.49%		0.34%

		4/30/08		3.73%		0.19%		-0.21%

		5/31/08		4.06%		-1.51%		-0.73%

		6/30/08		3.97%		0.02%		-0.08%

		7/31/08		3.95%		0.01%		-0.08%

		8/31/08		3.81%		0.79%		0.95%

		9/30/08		3.83%		-2.19%		-1.34%

		10/31/08		3.96%		-4.32%		-2.36%

		11/30/08		2.92%		6.75%		3.25%

		12/31/08		2.21%		8.36%		3.73%

		1/31/09		2.84%		-2.35%		-0.88%

		2/28/09		3.02%		-1.20%		-0.38%

		3/31/09		2.67%		0.89%		1.39%				1.17%

		4/30/09		3.12%		0.67%		0.48%				10.02%		5.81%		4.21%

		5/31/09		3.46%		1.46%		0.73%

		6/30/09		3.54%		2.00%		0.57%

		7/31/09		3.48%		3.78%		1.61%

		8/31/09		3.40%		1.39%		1.04%

		9/30/09		3.31%		2.01%		1.05%

		10/31/09		3.39%		-0.67%		0.49%

		11/30/09		3.20%		1.07%		1.29%

		12/31/09		3.84%		-2.00%		-1.56%

		1/31/10		3.59%		1.91%		1.53%

		2/28/10		3.61%		0.55%		0.37%

		3/31/10		3.83%		-0.61%		-0.12%

		4/30/10		3.66%		2.04%		1.04%

		5/31/10		3.29%		0.49%		0.84%

		6/30/10		2.93%		2.46%		1.57%

		7/31/10		2.91%		1.47%		1.07%

		8/31/10		2.47%		3.10%		1.29%				1.00%

		9/30/10		2.51%		-0.00%		0.11%				-2.44%		-0.76%		-1.68%

		10/31/10		2.60%		-0.24%		0.36%

		11/30/10		2.80%		-0.97%		-0.57%

		12/31/10		3.30%		-1.04%		-1.08%

		1/31/11		3.37%		-0.92%		0.12%

		2/28/11		3.43%		0.92%		0.25%

		3/31/11		3.47%		-0.20%		0.06%

		4/30/11		3.29%		1.44%		1.27%

		5/31/11		3.06%		1.35%		1.31%

		6/30/11		3.16%		-0.78%		-0.29%

		7/31/11		2.80%		2.25%		1.59%

		8/31/11		2.22%		2.90%		1.46%

		9/30/11		1.92%		2.64%		0.73%

		10/31/11		2.11%		0.68%		0.11%

		11/30/11		2.07%		-1.55%		-0.09%

		12/31/11		1.88%		2.04%		1.10%

		1/31/12		1.80%		2.30%		0.88%

		2/29/12		1.97%		0.56%		-0.02%

		3/31/12		2.21%		-0.68%		-0.55%

		4/30/12		1.92%		1.00%		1.11%

		5/31/12		1.56%		0.51%		0.90%

		6/30/12		1.65%		0.09%		0.04%

		7/31/12		1.47%		2.11%		1.38%

		8/31/12		1.55%		-0.19%		0.07%

		9/30/12		1.63%		0.39%		0.14%

		10/31/12		1.69%		0.65%		0.20%

		11/30/12		1.62%		-0.09%		0.16%

		12/31/12		1.76%		0.22%		-0.14%

		1/31/13		1.99%		0.05%		-0.70%

		2/28/13		1.88%		0.31%		0.50%

		3/31/13		1.85%		0.09%		0.08%

		4/30/13		1.67%		0.25%		1.01%				0.94%

		5/31/13		2.13%		-0.18%		-1.78%				-0.58%		-2.75%		2.17%

		6/30/13		2.49%		-0.39%		-1.55%

		7/31/13		2.58%		0.05%		0.14%

		8/31/13		2.79%		-0.28%		-0.51%

		9/30/13		2.61%		0.21%		0.95%

		10/31/13		2.56%		0.85%		0.81%

		11/30/13		2.75%		-1.77%		-0.37%

		12/31/13		3.03%		-1.53%		-0.57%

		1/31/14		2.65%		4.77%		1.48%

		2/28/14		2.65%		0.48%		0.53%

		3/31/14		2.72%		0.70%		-0.17%

		4/30/14		2.65%		1.73%		0.84%

		5/31/14		2.48%		2.21%		1.14%

		6/30/14		2.53%		-0.03%		0.05%

		7/31/14		2.56%		0.16%		-0.25%

		8/31/14		2.34%		1.40%		1.10%

		9/30/14		2.49%		-0.78%		-0.68%

		10/31/14		2.34%		0.16%		0.98%

		11/30/14		2.17%		1.51%		0.70%

		12/31/14		2.17%		1.43%		0.09%

		1/31/15		1.64%		6.58%		2.10%				0.71%

		2/28/15		1.99%		-3.05%		-0.94%				-8.22%		-2.15%

		3/31/15		1.92%		0.61%		0.46%						-6.06%

		4/30/15		2.03%		-2.01%		-0.36%

		5/31/15		2.12%		-1.28%		-0.24%

		6/30/15		2.35%		-2.72%		-1.09%

		7/31/15		2.18%		2.69%		0.70%

		8/31/15		2.22%		-0.92%		-0.14%

		9/30/15		2.04%		0.77%		0.68%

		10/31/15		2.14%		0.07%		0.02%

		11/30/15		2.21%		-0.74%		-0.26%

		12/31/15		2.27%		-0.56%		-0.32%

		1/31/16		1.92%		4.36%		1.38%

		2/29/16		1.74%		1.86%		0.71%

		3/31/16		1.77%		1.16%		0.92%

		4/30/16		1.83%		0.64%		0.38%

		5/31/16		1.85%		0.10%		0.03%

		6/30/16		1.47%		2.48%		1.80%

		7/31/16		1.45%		1.38%		0.63%				1.00%

		8/31/16		1.58%		0.40%		-0.11%				-0.48%		-2.95%

		9/30/16		1.60%		-0.21%		-0.06%						2.47%

		10/31/16		1.83%		-0.35%		-0.76%

		11/30/16		2.38%		-1.10%		-2.37%

		12/31/16		2.45%		0.43%		0.14%

		1/31/17		2.45%		0.37%		0.20%

		2/28/17		2.39%		0.67%		0.67%

		3/31/17		2.39%		-0.34%		-0.05%

		4/30/17		2.28%		0.62%		0.77%

		5/31/17		2.20%		0.66%		0.77%

		6/30/17		2.31%		0.44%		-0.10%

		7/31/17		2.30%		0.21%		0.43%

		8/31/17		2.12%		0.12%		0.90%

		9/30/17		2.33%		0.05%		-0.48%																				10.02%		5.81%		4.21%

		10/31/17		2.38%		0.18%		0.06%																				-2.44%		-0.76%		-1.68%

		11/30/17		2.41%		0.04%		-0.13%

		12/31/17		2.41%		0.29%		0.46%				0.74%																-0.58%		-2.75%		2.17%

		1/31/18		2.71%		0.13%		-1.15%				1.48%		-2.38%		3.86%

		2/28/18		2.86%		0.06%		-0.95%																				-8.22%		-2.15%		-6.06%

		3/31/18		2.74%		0.35%		0.64%

		4/30/18		2.95%		0.12%		-0.74%																				-0.48%		-2.95%		2.47%

		5/31/18		2.86%		0.12%		0.71%

		6/30/18		2.86%		0.10%		-0.12%																				1.48%		-2.38%		3.86%

		7/31/18		2.96%		0.33%		0.02%

		8/31/18		2.86%		0.23%		0.64%																				3.52%		-3.56%		7.08%

		9/30/18		3.05%		0.18%		-0.64%

		10/31/18		3.15%		-0.14%		-0.79%

		11/30/18		3.01%		-0.02%		0.60%

		12/31/18		2.69%		2.60%		1.84%

		1/31/19		2.63%		1.18%		1.06%

		2/28/19		2.73%		-0.39%		-0.06%

		3/31/19		2.41%		3.14%		1.92%

		4/30/19		2.51%		-0.84%		0.03%

		5/31/19		2.14%		4.02%		1.78%

		6/30/19		2.00%		1.51%		1.26%

		7/31/19		2.02%		0.17%		0.22%

		8/31/19		1.50%		5.15%		2.59%

		9/30/19		1.68%		-1.16%		-0.53%

		10/31/19		1.69%		0.19%		0.30%

		11/30/19		1.78%		0.31%		-0.05%

		12/31/19		1.92%		0.22%		-0.07%

		1/31/20		1.51%		1.32%		1.92%

		2/29/20		1.13%		-0.02%		1.80%

		3/31/20		0.70%		-0.03%		-0.59%

		4/30/20		0.64%		3.70%		1.78%

		5/31/20		0.65%		1.69%		0.47%

		6/30/20		0.66%		1.88%		0.63%				1.19%

		7/31/20		0.55%		3.59%		1.49%				3.52%		-3.56%		7.08%

		8/31/20		0.72%		-1.06%		-0.81%

		9/30/20		0.69%		-0.01%		-0.05%

		10/31/20		0.88%		0.52%		-0.45%

		11/30/20		0.84%		3.29%		0.98%

		12/31/20		0.93%		0.80%		0.14%

		1/31/21		1.11%		-0.37%		-0.72%

		2/28/21		1.44%		0.75%		-1.44%

		3/31/21		1.74%		-0.39%		-1.25%

		4/30/21		1.65%		0.51%		0.79%

		5/31/21		1.58%		0.13%		0.33%

		6/30/21		1.45%		0.49%		0.70%

		7/31/21		1.24%		0.13%		1.12%

		8/31/21		1.30%		0.11%		-0.19%

		9/30/21		1.52%		-0.00%		-0.87%
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Appendix

©2021, Brandywine Global Investment Management, LLC. All rights reserved. The views expressed herein represent the opinions of Brandywine Global Investment Management, LLC, and are not intended as a forecast or guarantee of future results.

This information should not be considered a solicitation or an offer to provide any Brandywine Global service in any jurisdiction where it would be unlawful to do so under the laws of that jurisdiction. )
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Rethinking the Core Plus Playbook

* U.S. rates are at historic lows making forward return expectations

challenged for U.S. Aggregate bond investors.

* Typical Core Plus managers chronically over-allocate to equity

sensitive sectors (e.g. High Yield Debt)

v Increases drawdown risk during equity market stress

v' Reduces liquidity at inopportune times

The above views are the opinions of Brandywine Global and are not intended as a forecast or guarantee of future results. Please refer to Appendix 1 for important disclosure information. )
17/brandywineglobal.com



U.S. Fixed Income Solutions

Our strategy suite offers a range of solutions to meet individual client objectives.

Greater Flexibility

Duration Bias Short Relative Unrestricted
Benchmark U.S. Gov’'t/Credit 1-3 Yr U.S. Aggregate U.S. Aggregate
Typical Duration Band 1-3Yrs +/-2Yrs 1-10 Yrs
Credit Quality Investment Grade (BBB- or higher) at Purchase
U.S. Treasury & Gov’t Rel 0 - 100% 0 -100% 0 - 100%
Corporates O - 100% 0 -60% 0 - 100%
MBS/ABS (in aggregate) 0 -50% 0 -50% 0 -50%
Non-Agency MBS / CMBS e oo .
/ ABS (each) 0 -25% 0 - 25% 0 -25%

. . Futures
Derivatives Usage (other instruments, such as CDS/CDX allowable by client permission)

U.S. dollar denominated securities including: U.S. treasuries, U.S. agencies and instrumentalities, corporate bonds
Investable Securities (including yankees, Eurobonds and supranationals), taxable municipal bonds, asset-backed securities, agency and non-
agency mortgage-backed securities (including CMOs), non-U.S. sovereigns issued in USD, non-U.S. agencies issued in
USD, cash, and cash equivalents.

Overview @

The above are the views of Brandywine Global and are not intended as a forecast or guarantee of future results. Please see Appendix 1 for important disclosure information. .
18/brandywineglobal.com



Experience and Stability with a Global Presence

$70.1B Total AUM as of 12/31/2021
‘ Experienced and Tenured
. » Founded in 1986 with headquarters in
By Asset Class Usp Biions Philadelphia and offices in London' and
[ lee.d Income 49.7 Singapore?
m Equity* 17.1 .
o Alternatives 33 » 225+ employees worldwide
»  Signatory of the UN-supported Principles for
Responsible Investment (PRI)
By Client Type USD Billions
“ = subadvisory 293 Independent with Global Support
‘ m Government 15.9
= Pension 15.4 »  Structure combines investment autonomy with
m Corporate/Operating 32 access to broad global resources
m Non-Discretionary 2.8 > Managed by investors, executive board includes
~ m Endowment/Foundation 2.8 senior portfolio managers averaging over 25
m Individual Investor 0.8 years with the firm and 35+ years in the
industry
By Region USD Billions » A specialist investmgnt manager of Franklin
“‘ Templeton?, we retain full control over
m USA 37.7 . . )
‘ investments, hiring, and compensation
s EMEA 13.4
. a Japan 75 » Cost efficiencies and scale gained_ from Franklin
a Australia/New Zealand a4 Templeton shared corporate services
m Asia Pacific Ex-Japan 3.7
m Canada 2.7
m Other 0.7

*Fundamental Equity Non-Discretionary assets of $2.8bn are included in AUM numbers. Non-discretionary assets are reported on a one-month lag.

1Brandywine Global Investment Management (Europe) Limited is authorized and regulated by the Financial Conduct Authority (the “FCA”). (FRN 472774), registered in England and Wales, No. 632417; 2Brandywine Global Investment Management (Asia)
Pte. Ltd.

3Franklin Resources, Inc. [NYSE: BEN] is a global investment management organization with subsidiaries operating as Franklin Templeton in over 165 countries. Please refer to Part 2 of our ADV for a discussion of the related specialist investment
managers with whom Brandywine Global has a direct business relationship; for example, where we provide advisory services. 19/brandywineglobal.com



U.S. Fixed Income Investment Team

As of 12/31/2021

¢ Years at Brandywine Global
0 Years of investment experience

INVESTMENT STRATEGY COMMITTEE

David F. Hoffman, CFA
Portfolio Manager ¢ 26 | ¢ 35+

Jack P. Mclintyre, CFA
Portfolio Manager 23 | ¢ 34

Francis A. Scotland
Dir. Glob. Macro Research ¢ 15 | ¢ 35+

Stephen S. Smith
Senior Advisor ¢ 30 | ¢ 35+

Brian L. Kloss, JD, CPA
Portfolio Manager ¢ 12 | ¢ 25

Anujeet Sareen, CFA
Portfolio Manager ¢5 | ¢ 27

Richard Lawrence
EVP Portfolio Management ¢ 16 | ¢ 35+

Tracy Chen, CFA, CAIA
Portfolio Manager ¢ 13 | ¢ 19

PORTFOLIO MANAGEMENT TEAM

Jack P. Mcintyre, CFA

Anujeet Sareen, CFA Brian L. Kloss, JD, CPA

Tracy Chen, CFA, CAIA

Michael Arno, CFA
Associate PM & Sr. Research Analyst

+15 | 017

Sean Brooks, CFA, FRM
MBS Analyst
7 | 024

Evan MacAyeal, CFA

Research Analyst
e<1]07

William Vaughan
Associate PM & Sr. Research Analyst
+6 | 010

INVESTMENT RESEARCH & ANALYSIS

Reina Berlien Andrew Bogle

Alberto J. Boquin, CFA

J. Patrick Bradley

Head of ESG Research Analyst Sr. Research Analyst SVP, Investment Research
o7 | 017 ¢7 | 015 +5 | 015 +16 | 035+
Li Ting Chan Brian L. Giuliano, CFA Renato Latini, CFA Carol Lye
Research Analyst SVP, Client PM Associate PM & Sr. Research Analyst Associate PM & Sr. Research Analyst
+4 |06 +13 | 016 +15 | 016 +13 ] 015
John McClain, CFA Kevin O'Neil Jack Parker, CFA Min Tian, CFA
PM Research Analyst Research Analyst Sr. Global Macro Research Specialist
+<1 | 014 +19 | 021 +<1 |06 +15 ] 015
Bill Zox, CFA
PM
+<1] 028
[ +8 Equity Analysts ]

PORTFOLIO

COMPLIANCE 11

Luz E. Carey
+35 | 035

PORTFOLIO MANAGEMENT

IMPLEMENTATION & TRADING 10

Kerry Van Orden Dennis W. Dow Travis Crumley
+13 | 033 +21 1029 +16 | 018

MODELING &
ANALYTICS 6
Larry Benedetto

v 13]028

20/brandywineglobal.com



Investment Philosophy & Goals

Basic Tenets of our Investment Philosophy

* We will apply a top-down, macro, value-oriented investment process

* We believe interest rates, credit spreads, and the U.S. dollar are regulators of economic activity that drive the business cycle
with mean-reverting tendencies

* The strategy will invest mainly in U.S. government bonds and investment-grade corporate bonds

Our focus will be on both price risk and information risk at the macro level

« We are a high-conviction asset manager and diversify positions around valuation (price risk) and the business cycle/broad
themes (information risk)

* We do notbelieve in Indexing and “benchmark hugging”

* Traditional fixed income indices, like the U.S. aggregate, contain structural flaws that pose unintended challenges

« We want to have precise control over the levels of treasury duration and credit sensitivity in the portfolio to achieve both
capital preservation and positive returns

Investment Goals:

* Maximize total return by applying specialized expertise to and allocating capital among U.S. government, corporate, and
securitized bonds

* Outperform the Bloomberg U.S. Aggregate Bond Index by at least 2% annually over rolling 5-year periods

Brandywine Global's investment selection process may prove incorrect, which may have a negative impact on performance. Fixed income securities are subject to additional risks including but not limited to credit risk and interest rate risk. Asset-
backed, mortgage-backed or mortgage related securities are subject to additional risks such as prepayment and extension risks. High yield bonds possess greater price volatility, illiquidity, and possibility of default. Derivatives, such as options and

futures, can be illiquid, may disproportionately increase losses, and have a potentially large impact in performance. Indices are unmanaged and are not available for direct investment. Past performance is no guarantee of future results.
21/brandywineglobal.com



ESG Integration across the Global Fixed Income Team

ESG research is integral to our comprehensive price and information risk analyses.

N\
Dual Research Portfolio managers and research analysts analyze both ESG factors
Responsibilities and traditional economic and financial indicators.

J
\
Inherent We focus on material ESG issues that may impact a country’s
o economic growth, a company’s business activity, etc. These
Materiality sustainability risks also inform our engagements.
J
N
Proprietary ESG Framework for evaluating ESG factors, including improvements or
. deteriorations in factors over time, comparison against sovereign or
Ratings industry peers, and how a risk or opportunity is being addressed.
y,
\
Improving ESG We seek issuers that offer attractive valuations, demonstrate
Scores & improving sustainability and economic risk profiles, which should
Fundamentals be reflected in asset prices.
J

(4 )

Through our stewardship initiatives, we collaborate with issuers to
Engagements reduce sustainability risks. We also use sovereign and corporate
engagements to enhance our price and information risk analyses.

o J

The above represents the review of Brandywine Global, which are subject to change without notice. ESG investments may be viewed as “sustainable, “responsible”, or “socially conscious” among other names. Analysis and integration of ESG
factors is qualitative and subjective by nature, and there is no guarantee that the ESG criteria used, or judgment exercised, by Brandywine Global will reflect the values of any one particular investor. Different investment managers may utilize and
evaluate ESG factors in different ways. Investing in ESG investments carries the risk that under certain market conditions, the investment strategy may underperform strategies that do not utilize a responsible investment strategy. An
investment's ESG performance or Brandywine Global's assessment of such performance may change over time.
22/brandywineglobal.com



Relative Performance during Periods of Rising Rates*
As of 12/31/2021

US 10 Yr Treasury Yield
Since 2008
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Excess: 2.17% US FI: -0.48%
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For use in one-on-one presentations with sophisticated, institutional investors. Not for further distribution.

*Supplemental information to the attached U.S. Fixed Income GIPS composite presentation.

Gross performance results include transaction costs but to not reflect the deduction of Brandywine Global's management fee. Gross performance returns over one year are annualized and assume the reinvestment of dividends, interest and capital gains. A
client's return will be reduced by the advisory fees and other expenses incurred as a client. As fees are deducted quarterly, the compounding effect will be to increase the impact of fees by an amount directly related to the gross account performance. For
example, an account with an annual fee of 0.70%, if the gross performance is 10%, the compounding effect of the fees will result in net performance of approximately 9.23% annually. Please refer to Part 2A of Brandywine Global's Form ADV for a
description of its advisory fees. Please refer to our GIPS performance presentation, which includes a full description of Brandywine Global’s fee schedule, performance footnotes and disclosures. The Bloomberg U.S. Aggregate Index represents securities
that are SEC-registered, taxable, and dollar denominated. The index covers the U.S. investment grade fixed rate bond market, with index components for government and corporate securities, mortgage pass-through securities, and asset-backed securities.
Indices are unmanaged and not available for direct investment. Please see Appendix 1 for important disclosure information. Past performance is no guarantee of future results. 1732062 23/brandywineglobal.com



Generating Positive Outperformance During Periods of Lower Relative Yield*

As of 12/31/2021

YTM: BGIM US Fl vs. Blbg U.S. Aggregate Index
12/31/2005 - 12/31/2021

Yield Disadvantage Period

Relative Yield Months % of Time
Yield Advantage 18 61%
Yield Disadvantage 74 38%
Flat 1 1%

7% Cum. Return 7/31/16-
(Gliess) ll/30/18 Cum. Return 2/28/21-
- BGIM US FI 5.4% (Gross) 12/31/21
6 ‘ U.S. Agg -0.9% BGIM US FI 1.7%
Excess 6.3% U.S. Agg -0.8%
5% Excess 2.5%
4%
3% i \
o Cum. Return  12/31/05- >
(Gross) 9/30/08
BGIM US FlI 15.6%
1% U.S. Agg 13.4%
Excess 2.3%
O% L) L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L] L]
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— BGIM US FI = Blbg Barc U.S. Aggregate

For use in one-on-one presentations with sophisticated, institutional investors. Not for further distribution.

*Supplemental information to the attached U.S. Fixed Income GIPS composite presentation. Yield to Maturity data based on U.S. Fixed Income Representative Portfolio and is provided for the timeframe for which data is available.

Source: Bloomberg (© 2021, Bloomberg Finance LP), which Brandywine Global believes to be reliable and accurate. Bloomberg provides Brandywine Global fixed income index returns and characteristics. Gross performance results include transaction
costs but to not reflect the deduction of Brandywine Global's management fee. Gross performance returns over one year are annualized and assume the reinvestment of dividends, interest and capital gains. A client's return will be reduced by the advisory
fees and other expenses incurred as a client. As fees are deducted quarterly, the compounding effect will be to increase the impact of fees by an amount directly related to the gross account performance. For example, an account with an annual fee of
0.70%, if the gross performance is 10%, the compounding effect of the fees will result in net performance of approximately 9.23% annually. The Bloomberg U.S. Aggregate Index represents securities that are SEC-registered, taxable, and dollar
denominated. The index covers the U.S. investment grade fixed rate bond market, with index components for government and corporate securities, mortgage pass-through securities, and asset-backed securities. Indices are unmanaged and not available
for direct investmentPlease refer to Part 2A of Brandywine Global’'s Form ADV for a description of its advisory fees. Please refer to our GIPS composite performance presentation, which includes a full description of Brandywine Global's fee schedule,
performance footnotes and disclosures. Please see Appendix 1 for important disclosure information. Past performance is no guarantee of future results 24/brandywineglobal.com



Returns vs. Yields

		12/31/85		10 Yr UST Yield		Bloomberg Barclays US Aggregate				US Agg - Rolling 10 Year Returns (Advanced 10 Years)

		Jan-1986		9.0%		0.56%		12/31/85		9.62%

		Feb-1986		8.1%		3.94%		1/31/86		9.64%

		Mar-1986		7.3%		3.11%		2/28/86		9.02%

		Apr-1986		7.3%		0.53%		3/31/86		8.61%

		May-1986		8.1%		 -1.91%		4/30/86		8.49%

		Jun-1986		7.3%		2.62%		5/31/86		8.68%

		Jul-1986		7.3%		0.89%		6/30/86		8.54%

		Aug-1986		6.9%		2.49%		7/31/86		8.48%

		Sep-1986		7.4%		 -0.99%		8/31/86		8.19%

		Oct-1986		7.3%		1.45%		9/30/86		8.49%

		Nov-1986		7.1%		1.40%		10/31/86		8.57%

		Dec-1986		7.2%		0.38%		11/30/86		8.60%

		Jan-1987		7.2%		1.41%		12/31/86		8.46%

		Feb-1987		7.2%		0.69%		1/31/87		8.34%

		Mar-1987		7.5%		 -0.45%		2/28/87		8.30%

		Apr-1987		8.2%		 -2.74%		3/31/87		8.22%

		May-1987		8.5%		 -0.39%		4/30/87		8.69%

		Jun-1987		8.4%		1.38%		5/31/87		8.83%

		Jul-1987		8.7%		 -0.08%		6/30/87		8.81%

		Aug-1987		9.0%		 -0.54%		7/31/87		9.11%

		Sep-1987		9.6%		 -2.13%		8/31/87		9.07%

		Oct-1987		8.9%		3.56%		9/30/87		9.47%

		Nov-1987		9.0%		0.80%		10/31/87		9.24%

		Dec-1987		8.9%		1.36%		11/30/87		9.21%

		Jan-1988		8.3%		3.52%		12/31/87		9.17%

		Feb-1988		8.1%		1.19%		1/31/88		8.93%

		Mar-1988		8.5%		 -0.94%		2/29/88		8.80%

		Apr-1988		8.9%		 -0.54%		3/31/88		8.94%

		May-1988		9.2%		 -0.67%		4/30/88		9.05%

		Jun-1988		8.9%		2.41%		5/31/88		9.23%

		Jul-1988		9.1%		 -0.52%		6/30/88		9.06%

		Aug-1988		9.2%		0.26%		7/31/88		9.14%

		Sep-1988		8.9%		2.26%		8/31/88		9.29%

		Oct-1988		8.6%		1.88%		9/30/88		9.30%

		Nov-1988		9.1%		 -1.21%		10/31/88		9.04%

		Dec-1988		9.1%		0.11%		11/30/88		9.23%

		Jan-1989		9.0%		1.44%		12/31/88		9.25%

		Feb-1989		9.3%		 -0.72%		1/31/89		9.17%

		Mar-1989		9.3%		0.43%		2/28/89		9.06%

		Apr-1989		9.1%		2.09%		3/31/89		9.07%

		May-1989		8.6%		2.63%		4/30/89		8.88%

		Jun-1989		8.1%		3.04%		5/31/89		8.51%

		Jul-1989		7.8%		2.13%		6/30/89		8.15%

		Aug-1989		8.3%		 -1.48%		7/31/89		7.87%

		Sep-1989		8.3%		0.51%		8/31/89		8.03%

		Oct-1989		7.9%		2.46%		9/30/89		8.10%

		Nov-1989		7.8%		0.95%		10/31/89		7.88%

		Dec-1989		7.9%		0.27%		11/30/89		7.77%

		Jan-1990		8.4%		 -1.19%		12/31/89		7.69%

		Feb-1990		8.5%		0.32%		1/31/90		7.79%

		Mar-1990		8.6%		0.07%		2/28/90		7.88%

		Apr-1990		9.0%		 -0.92%		3/31/90		8.01%

		May-1990		8.6%		2.96%		4/30/90		8.08%

		Jun-1990		8.4%		1.60%		5/31/90		7.76%

		Jul-1990		8.3%		1.38%		6/30/90		7.81%

		Aug-1990		8.8%		 -1.34%		7/31/90		7.76%

		Sep-1990		8.8%		0.83%		8/31/90		8.06%

		Oct-1990		8.6%		1.27%		9/30/90		8.04%

		Nov-1990		8.3%		2.15%		10/31/90		7.97%

		Dec-1990		8.1%		1.56%		11/30/90		7.92%

		Jan-1991		8.0%		1.24%		12/31/90		7.95%

		Feb-1991		8.0%		0.85%		1/31/91		7.99%

		Mar-1991		8.1%		0.69%		2/28/91		7.99%

		Apr-1991		8.0%		1.08%		3/31/91		7.97%

		May-1991		8.1%		0.58%		4/30/91		7.81%

		Jun-1991		8.2%		 -0.05%		5/31/91		7.82%

		Jul-1991		8.1%		1.39%		6/30/91		7.86%

		Aug-1991		7.8%		2.16%		7/31/91		7.95%

		Sep-1991		7.4%		2.03%		8/31/91		7.84%

		Oct-1991		7.5%		1.11%		9/30/91		7.75%

		Nov-1991		7.4%		0.92%		10/31/91		7.86%

		Dec-1991		6.7%		2.97%		11/30/91		7.61%

		Jan-1992		7.3%		 -1.36%		12/31/91		7.23%

		Feb-1992		7.3%		0.65%		1/31/92		7.46%

		Mar-1992		7.5%		 -0.56%		2/29/92		7.50%

		Apr-1992		7.6%		0.72%		3/31/92		7.38%

		May-1992		7.3%		1.89%		4/30/92		7.51%

		Jun-1992		7.1%		1.38%		5/31/92		7.40%

		Jul-1992		6.7%		2.04%		6/30/92		7.34%

		Aug-1992		6.6%		1.01%		7/31/92		7.25%

		Sep-1992		6.4%		1.19%		8/31/92		7.32%

		Oct-1992		6.8%		 -1.33%		9/30/92		7.37%

		Nov-1992		6.9%		0.02%		10/31/92		7.46%

		Dec-1992		6.7%		1.59%		11/30/92		7.46%

		Jan-1993		6.4%		1.92%		12/31/92		7.51%

		Feb-1993		6.0%		1.75%		1/31/93		7.31%

		Mar-1993		6.0%		0.42%		2/28/93		7.28%

		Apr-1993		6.0%		0.70%		3/31/93		7.22%

		May-1993		6.1%		0.13%		4/30/93		7.24%

		Jun-1993		5.8%		1.81%		5/31/93		7.42%

		Jul-1993		5.8%		0.57%		6/30/93		7.21%

		Aug-1993		5.4%		1.75%		7/31/93		6.78%

		Sep-1993		5.4%		0.27%		8/31/93		6.67%

		Oct-1993		5.4%		0.37%		9/30/93		6.92%

		Nov-1993		5.8%		 -0.85%		10/31/93		6.78%

		Dec-1993		5.8%		0.54%		11/30/93		6.89%

		Jan-1994		5.6%		1.35%		12/31/93		6.94%

		Feb-1994		6.1%		 -1.74%		1/31/94		6.89%

		Mar-1994		6.7%		 -2.47%		2/28/94		7.19%

		Apr-1994		7.0%		 -0.80%		3/31/94		7.53%

		May-1994		7.1%		 -0.01%		4/30/94		7.34%

		Jun-1994		7.3%		 -0.22%		5/31/94		7.30%

		Jul-1994		7.1%		1.99%		6/30/94		7.38%

		Aug-1994		7.2%		0.12%		7/31/94		7.28%

		Sep-1994		7.6%		 -1.47%		8/31/94		7.46%

		Oct-1994		7.8%		 -0.09%		9/30/94		7.65%

		Nov-1994		7.9%		 -0.22%		10/31/94		7.75%

		Dec-1994		7.8%		0.69%		11/30/94		7.69%

		Jan-1995		7.6%		1.98%		12/31/94		7.71%

		Feb-1995		7.2%		2.38%		1/31/95		7.57%

		Mar-1995		7.2%		0.61%		2/28/95		7.26%

		Apr-1995		7.1%		1.40%		3/31/95		7.13%

		May-1995		6.3%		3.87%		4/30/95		7.13%

		Jun-1995		6.2%		0.73%		5/31/95		6.84%

		Jul-1995		6.4%		 -0.22%		6/30/95		6.82%

		Aug-1995		6.3%		1.21%		7/31/95		6.75%

		Sep-1995		6.2%		0.97%		8/31/95		6.75%

		Oct-1995		6.0%		1.30%		9/30/95		6.54%

		Nov-1995		5.7%		1.50%		10/31/95		6.32%

		Dec-1995		5.6%		1.40%		11/30/95		6.21%

		Jan-1996		5.6%		0.66%		12/31/95		6.16%

		Feb-1996		6.1%		 -1.74%		1/31/96		6.09%

		Mar-1996		6.3%		 -0.70%		2/29/96		6.31%

		Apr-1996		6.7%		 -0.56%		3/31/96		6.28%

		May-1996		6.9%		 -0.20%		4/30/96		6.32%

		Jun-1996		6.7%		1.34%		5/31/96		6.33%

		Jul-1996		6.8%		0.27%		6/30/96		6.21%

		Aug-1996		6.9%		 -0.17%		7/31/96		6.33%

		Sep-1996		6.7%		1.74%		8/31/96		6.51%

		Oct-1996		6.3%		2.22%		9/30/96		6.42%

		Nov-1996		6.0%		1.71%		10/31/96		6.25%

		Dec-1996		6.4%		 -0.93%		11/30/96		6.20%

		Jan-1997		6.5%		0.31%		12/31/96		6.23%

		Feb-1997		6.6%		0.25%		1/31/97		6.20%

		Mar-1997		6.9%		 -1.11%		2/28/97		6.33%

		Apr-1997		6.7%		1.50%		3/31/97		6.45%

		May-1997		6.7%		0.95%		4/30/97		6.35%

		Jun-1997		6.5%		1.19%		5/31/97		6.17%

		Jul-1997		6.0%		2.70%		6/30/97		6.01%

		Aug-1997		6.3%		 -0.85%		7/31/97		5.82%

		Sep-1997		6.1%		1.48%		8/31/97		6.04%

		Oct-1997		5.8%		1.45%		9/30/97		5.96%

		Nov-1997		5.9%		0.46%		10/31/97		5.91%

		Dec-1997		5.7%		1.01%		11/30/97		6.05%

		Jan-1998		5.5%		1.28%		12/31/97		5.97%

		Feb-1998		5.6%		 -0.08%		1/31/98		6.01%

		Mar-1998		5.7%		0.34%		2/28/98		6.03%

		Apr-1998		5.7%		0.52%		3/31/98		6.03%

		May-1998		5.6%		0.95%		4/30/98		5.95%

		Jun-1998		5.4%		0.85%		5/31/98		5.78%

		Jul-1998		5.5%		0.21%		6/30/98		5.68%

		Aug-1998		5.0%		1.63%		7/31/98		5.65%

		Sep-1998		4.4%		2.34%		8/31/98		5.58%

		Oct-1998		4.6%		 -0.53%		9/30/98		5.19%

		Nov-1998		4.7%		0.57%		10/31/98		5.00%

		Dec-1998		4.6%		0.30%		11/30/98		5.27%

		Jan-1999		4.7%		0.71%		12/31/98		5.63%

		Feb-1999		5.3%		 -1.75%		1/31/99		5.46%

		Mar-1999		5.2%		0.55%		2/28/99		5.61%

		Apr-1999		5.3%		0.32%		3/31/99		5.69%

		May-1999		5.6%		 -0.88%		4/30/99		5.71%

		Jun-1999		5.8%		 -0.32%		5/31/99		5.88%

		Jul-1999		5.9%		 -0.42%		6/30/99		5.97%

		Aug-1999		6.0%		 -0.05%		7/31/99		6.19%

		Sep-1999		5.9%		1.16%		8/31/99		6.30%

		Oct-1999		6.0%		0.37%		9/30/99		6.29%

		Nov-1999		6.2%		 -0.01%		10/31/99		6.30%

		Dec-1999		6.4%		 -0.48%		11/30/99		6.44%

		Jan-2000		6.7%		 -0.33%		12/31/99		6.33%

		Feb-2000		6.4%		1.21%		1/31/00		6.52%

		Mar-2000		6.0%		1.32%		2/29/00		6.43%

		Apr-2000		6.2%		 -0.29%		3/31/00		6.28%

		May-2000		6.3%		 -0.05%		4/30/00		6.42%

		Jun-2000		6.0%		2.08%		5/31/00		6.52%

		Jul-2000		6.0%		0.91%		6/30/00		6.46%

		Aug-2000		5.7%		1.45%		7/31/00		6.48%

		Sep-2000		5.8%		0.63%		8/31/00		6.46%

		Oct-2000		5.8%		0.66%		9/30/00		6.41%

		Nov-2000		5.5%		1.64%		10/31/00		6.38%

		Dec-2000		5.1%		1.86%		11/30/00		6.14%

		Jan-2001		5.1%		1.63%		12/31/00		5.83%

		Feb-2001		4.9%		0.87%		1/31/01		5.67%

		Mar-2001		4.9%		0.50%		2/28/01		5.61%

		Apr-2001		5.3%		 -0.42%		3/31/01		5.56%

		May-2001		5.4%		0.60%		4/30/01		5.74%

		Jun-2001		5.4%		0.38%		5/31/01		5.81%

		Jul-2001		5.1%		2.24%		6/30/01		5.74%

		Aug-2001		4.8%		1.15%		7/31/01		5.67%

		Sep-2001		4.6%		1.16%		8/31/01		5.71%

		Oct-2001		4.2%		2.09%		9/30/01		5.66%

		Nov-2001		4.8%		 -1.38%		10/31/01		5.45%

		Dec-2001		5.1%		 -0.64%		11/30/01		5.59%

		Jan-2002		5.0%		0.81%		12/31/01		5.77%

		Feb-2002		4.9%		0.97%		1/31/02		5.78%

		Mar-2002		5.4%		 -1.66%		2/28/02		5.68%

		Apr-2002		5.1%		1.94%		3/31/02		5.79%

		May-2002		5.0%		0.85%		4/30/02		5.71%

		Jun-2002		4.8%		0.87%		5/31/02		5.71%

		Jul-2002		4.5%		1.21%		6/30/02		5.63%

		Aug-2002		4.1%		1.69%		7/31/02		5.64%

		Sep-2002		3.6%		1.62%		8/31/02		5.48%

		Oct-2002		3.9%		 -0.46%		9/30/02		5.32%

		Nov-2002		4.2%		 -0.03%		10/31/02		5.39%

		Dec-2002		3.8%		2.07%		11/30/02		5.41%

		Jan-2003		4.0%		0.09%		12/31/02		5.18%

		Feb-2003		3.7%		1.38%		1/31/03		5.10%

		Mar-2003		3.8%		 -0.08%		2/28/03		5.00%

		Apr-2003		3.8%		0.83%		3/31/03		5.02%

		May-2003		3.4%		1.86%		4/30/03		5.04%

		Jun-2003		3.5%		 -0.20%		5/31/03		4.66%

		Jul-2003		4.4%		 -3.36%		6/30/03		4.52%

		Aug-2003		4.5%		0.66%		7/31/03		4.89%

		Sep-2003		3.9%		2.65%		8/31/03		4.76%

		Oct-2003		4.3%		 -0.93%		9/30/03		4.59%

		Nov-2003		4.3%		0.24%		10/31/03		4.77%

		Dec-2003		4.2%		1.02%		11/30/03		4.71%

		Jan-2004		4.1%		0.80%		12/31/03		4.54%

		Feb-2004		4.0%		1.08%		1/31/04		4.61%

		Mar-2004		3.8%		0.75%		2/29/04		4.56%

		Apr-2004		4.5%		 -2.60%		3/31/04		4.46%

		May-2004		4.6%		 -0.40%		4/30/04		4.82%

		Jun-2004		4.6%		0.57%		5/31/04		4.99%

		Jul-2004		4.5%		0.99%		6/30/04		4.93%

		Aug-2004		4.1%		1.91%		7/31/04		4.80%

		Sep-2004		4.1%		0.27%		8/31/04		4.72%

		Oct-2004		4.0%		0.84%		9/30/04		4.62%

		Nov-2004		4.4%		 -0.80%		10/31/04		4.63%

		Dec-2004		4.2%		0.92%		11/30/04		4.79%

		Jan-2005		4.1%		0.63%		12/31/04		4.71%

		Feb-2005		4.4%		 -0.59%		1/31/05		4.86%

		Mar-2005		4.5%		 -0.51%		2/28/05		4.82%

		Apr-2005		4.2%		1.35%		3/31/05		4.92%

		May-2005		4.0%		1.08%		4/30/05		4.74%

		Jun-2005		3.9%		0.55%		5/31/05		4.61%

		Jul-2005		4.3%		 -0.91%		6/30/05		4.44%

		Aug-2005		4.0%		1.28%		7/31/05		4.60%

		Sep-2005		4.3%		 -1.03%		8/31/05		4.46%

		Oct-2005		4.6%		 -0.79%		9/30/05		4.63%

		Nov-2005		4.5%		0.44%		10/31/05		4.72%

		Dec-2005		4.4%		0.95%		11/30/05		4.65%

		Jan-2006		4.5%		0.01%		12/31/05		4.51%

		Feb-2006		4.6%		0.33%		1/31/06		4.65%

		Mar-2006		4.8%		 -0.98%		2/28/06		4.69%

		Apr-2006		5.1%		 -0.18%		3/31/06		4.89%

		May-2006		5.1%		 -0.11%		4/30/06		4.95%

		Jun-2006		5.1%		0.21%		5/31/06		4.96%

		Jul-2006		5.0%		1.35%		6/30/06		5.13%

		Aug-2006		4.7%		1.53%		7/31/06		5.05%

		Sep-2006		4.6%		0.88%		8/31/06		4.88%

		Oct-2006		4.6%		0.66%		9/30/06		4.79%

		Nov-2006		4.5%		1.16%		10/31/06		4.64%

		Dec-2006		4.7%		 -0.58%		11/30/06		4.27%

		Jan-2007		4.8%		 -0.04%		12/31/06		4.34%

		Feb-2007		4.6%		1.54%		1/31/07		4.37%

		Mar-2007		4.6%		0.00%		2/28/07		4.28%

		Apr-2007		4.6%		0.54%		3/31/07		4.27%

		May-2007		4.9%		 -0.76%		4/30/07		4.29%

		Jun-2007		5.0%		 -0.30%		5/31/07		4.45%

		Jul-2007		4.7%		0.83%		6/30/07		4.47%

		Aug-2007		4.5%		1.23%		7/31/07		4.43%

		Sep-2007		4.6%		0.76%		8/31/07		4.40%

		Oct-2007		4.5%		0.90%		9/30/07		4.27%

		Nov-2007		3.9%		1.80%		10/31/07		4.18%

		Dec-2007		4.0%		0.28%		11/30/07		3.98%

		Jan-2008		3.6%		1.68%		12/31/07		4.00%

		Feb-2008		3.5%		0.14%		1/31/08		3.71%

		Mar-2008		3.4%		0.34%		2/29/08		3.60%

		Apr-2008		3.7%		 -0.21%		3/31/08		3.63%

		May-2008		4.1%		 -0.73%		4/30/08		3.57%

		Jun-2008		4.0%		 -0.08%		5/31/08		3.72%

		Jul-2008		3.9%		 -0.08%		6/30/08		3.72%

		Aug-2008		3.8%		0.95%		7/31/08		3.73%

		Sep-2008		3.8%		 -1.34%		8/31/08		3.70%
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		Nov-2008		2.9%		3.26%		10/31/08		3.94%

		Dec-2008		2.2%		3.73%		11/30/08		3.67%

		Jan-2009		2.8%		 -0.88%		12/31/08		3.48%

		Feb-2009		3.0%		 -0.38%		1/31/09		3.68%

		Mar-2009		2.7%		1.39%		2/28/09		3.71%

		Apr-2009		3.1%		0.48%		3/31/09		3.76%
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		Jun-2009		3.5%		0.57%		5/31/09		3.82%
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		Jun-2010		2.9%		1.57%		5/31/10		3.92%
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		Oct-2017		2.4%		0.06%
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		Feb-2021		1.4%		 -1.44%

		Mar-2021		1.7%		 -1.25%

		Apr-2021		1.7%		0.79%

		May-2021		1.6%		0.33%

		Jun-2021		1.5%		0.70%

		Jul-2021		1.2%		1.12%

		Aug-2021		1.3%		 -0.19%

		Sep-2021		1.5%		 -0.87%

				Correl		0.95















Monthly 10 Yr UST Yields vs. Subsequent 10 Yr US Agg Returns

12/31/1985 - 9/30/2021
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Instructions: 

Add next 3 months of US 10 yr treasury yields either from IPA or here: https://www.treasury.gov/resource-center/data-chart-center/interest-rates/pages/textview.aspx?data=yield; I usually just grab them off this treasury website to save time. 

Add next 3 months of Blbg Barc US Agg Returns Update correlation formula in column C (yellow) to include added returns and yields 

Update graph lines to include the added 3 months of data 

Update correlation figure in chart with the update correlation calc in yellow 

Update end date on chart
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US Agg Protection

		Date		Bloomberg Barclays US Aggregate		S&P 500				Date		Bloomberg Barclays US Aggregate		S&P 500

		Jan-1986		0.56%		0.56%				Apr-1986		0.53%		 -1.13%

		Feb-1986		3.94%		7.47%				Jul-1986		0.89%		 -5.59%

		Mar-1986		3.11%		5.58%				Sep-1986		 -0.99%		 -8.27%

		Apr-1986		0.53%		 -1.13%				Dec-1986		0.38%		 -2.55%

		May-1986		 -1.91%		5.32%				Apr-1987		 -2.74%		 -0.89%

		Jun-1986		2.62%		1.69%				Sep-1987		 -2.13%		 -2.19%

		Jul-1986		0.89%		 -5.59%				Oct-1987		3.56%		 -21.54%

		Aug-1986		2.49%		7.42%				Nov-1987		0.80%		 -8.24%

		Sep-1986		 -0.99%		 -8.27%				Mar-1988		 -0.94%		 -3.09%

		Oct-1986		1.45%		5.77%				Jul-1988		 -0.52%		 -0.38%

		Nov-1986		1.40%		2.43%				Aug-1988		0.26%		 -3.39%

		Dec-1986		0.38%		 -2.55%				Nov-1988		 -1.21%		 -1.43%

		Jan-1987		1.41%		13.47%				Feb-1989		 -0.72%		 -2.49%

		Feb-1987		0.69%		3.95%				Jun-1989		3.04%		 -0.57%

		Mar-1987		 -0.45%		2.89%				Sep-1989		0.51%		 -0.41%

		Apr-1987		 -2.74%		 -0.89%				Oct-1989		2.46%		 -2.32%

		May-1987		 -0.39%		0.87%				Jan-1990		 -1.19%		 -6.71%

		Jun-1987		1.38%		5.05%				Apr-1990		 -0.92%		 -2.49%

		Jul-1987		 -0.08%		5.07%				Jun-1990		1.60%		 -0.67%

		Aug-1987		 -0.54%		3.73%				Jul-1990		1.38%		 -0.32%

		Sep-1987		 -2.13%		 -2.19%				Aug-1990		 -1.34%		 -9.04%

		Oct-1987		3.56%		 -21.54%				Sep-1990		0.83%		 -4.87%

		Nov-1987		0.80%		 -8.24%				Oct-1990		1.27%		 -0.43%

		Dec-1987		1.36%		7.61%				Jun-1991		 -0.05%		 -4.58%

		Jan-1988		3.52%		4.21%				Sep-1991		2.03%		 -1.67%

		Feb-1988		1.19%		4.66%				Nov-1991		0.92%		 -4.03%

		Mar-1988		 -0.94%		 -3.09%				Jan-1992		 -1.36%		 -1.86%

		Apr-1988		 -0.54%		1.11%				Mar-1992		 -0.56%		 -1.94%

		May-1988		 -0.67%		0.87%				Jun-1992		1.38%		 -1.49%

		Jun-1988		2.41%		4.59%				Aug-1992		1.01%		 -2.05%

		Jul-1988		 -0.52%		 -0.38%				Apr-1993		0.70%		 -2.42%

		Aug-1988		0.26%		 -3.39%				Jul-1993		0.57%		 -0.40%

		Sep-1988		2.26%		4.26%				Sep-1993		0.27%		 -0.77%

		Oct-1988		1.88%		2.78%				Nov-1993		 -0.85%		 -0.95%

		Nov-1988		 -1.21%		 -1.43%				Feb-1994		 -1.74%		 -2.71%

		Dec-1988		0.11%		1.74%				Mar-1994		 -2.47%		 -4.36%

		Jan-1989		1.44%		7.32%				Jun-1994		 -0.22%		 -2.45%

		Feb-1989		 -0.72%		 -2.49%				Sep-1994		 -1.47%		 -2.45%

		Mar-1989		0.43%		2.33%				Nov-1994		 -0.22%		 -3.64%

		Apr-1989		2.09%		5.19%				Oct-1995		1.30%		 -0.36%

		May-1989		2.63%		4.05%				Jul-1996		0.27%		 -4.42%

		Jun-1989		3.04%		 -0.57%				Dec-1996		 -0.93%		 -1.98%

		Jul-1989		2.13%		9.03%				Mar-1997		 -1.11%		 -4.11%

		Aug-1989		 -1.48%		1.96%				Aug-1997		 -0.85%		 -5.60%

		Sep-1989		0.51%		 -0.41%				Oct-1997		1.45%		 -3.34%

		Oct-1989		2.46%		 -2.32%				May-1998		0.95%		 -1.72%

		Nov-1989		0.95%		2.04%				Jul-1998		0.21%		 -1.06%

		Dec-1989		0.27%		2.40%				Aug-1998		1.63%		 -14.46%

		Jan-1990		 -1.19%		 -6.71%				Feb-1999		 -1.75%		 -3.11%

		Feb-1990		0.32%		1.29%				May-1999		 -0.88%		 -2.36%

		Mar-1990		0.07%		2.65%				Jul-1999		 -0.42%		 -3.12%

		Apr-1990		 -0.92%		 -2.49%				Aug-1999		 -0.05%		 -0.49%

		May-1990		2.96%		9.75%				Sep-1999		1.16%		 -2.74%

		Jun-1990		1.60%		 -0.67%				Jan-2000		 -0.33%		 -5.02%

		Jul-1990		1.38%		 -0.32%				Feb-2000		1.21%		 -1.89%

		Aug-1990		 -1.34%		 -9.04%				Apr-2000		 -0.29%		 -3.01%

		Sep-1990		0.83%		 -4.87%				May-2000		 -0.05%		 -2.05%

		Oct-1990		1.27%		 -0.43%				Jul-2000		0.91%		 -1.56%

		Nov-1990		2.15%		6.46%				Sep-2000		0.63%		 -5.28%

		Dec-1990		1.56%		2.79%				Oct-2000		0.66%		 -0.42%

		Jan-1991		1.24%		4.35%				Nov-2000		1.64%		 -7.88%

		Feb-1991		0.85%		7.15%				Feb-2001		0.87%		 -9.12%

		Mar-1991		0.69%		2.42%				Mar-2001		0.50%		 -6.34%

		Apr-1991		1.08%		0.24%				Jun-2001		0.38%		 -2.43%

		May-1991		0.58%		4.31%				Jul-2001		2.24%		 -0.98%

		Jun-1991		 -0.05%		 -4.58%				Aug-2001		1.15%		 -6.26%

		Jul-1991		1.39%		4.66%				Sep-2001		1.16%		 -8.08%

		Aug-1991		2.16%		2.37%				Jan-2002		0.81%		 -1.46%

		Sep-1991		2.03%		 -1.67%				Feb-2002		0.97%		 -1.93%

		Oct-1991		1.11%		1.34%				Apr-2002		1.94%		 -6.06%

		Nov-1991		0.92%		 -4.03%				May-2002		0.85%		 -0.74%

		Dec-1991		2.97%		11.44%				Jun-2002		0.87%		 -7.12%

		Jan-1992		 -1.36%		 -1.86%				Jul-2002		1.21%		 -7.79%

		Feb-1992		0.65%		1.30%				Sep-2002		1.62%		 -10.87%

		Mar-1992		 -0.56%		 -1.94%				Dec-2002		2.07%		 -5.87%

		Apr-1992		0.72%		2.94%				Jan-2003		0.09%		 -2.62%

		May-1992		1.89%		0.49%				Feb-2003		1.38%		 -1.50%

		Jun-1992		1.38%		 -1.49%				Sep-2003		2.65%		 -1.06%

		Jul-1992		2.04%		4.09%				Mar-2004		0.75%		 -1.51%

		Aug-1992		1.01%		 -2.05%				Apr-2004		 -2.60%		 -1.57%

		Sep-1992		1.19%		1.18%				Jul-2004		0.99%		 -3.31%

		Oct-1992		 -1.33%		0.35%				Jan-2005		0.63%		 -2.44%

		Nov-1992		0.02%		3.41%				Mar-2005		 -0.51%		 -1.77%

		Dec-1992		1.59%		1.23%				Apr-2005		1.35%		 -1.90%

		Jan-1993		1.92%		0.84%				Aug-2005		1.28%		 -0.91%

		Feb-1993		1.75%		1.36%				Oct-2005		 -0.79%		 -1.67%

		Mar-1993		0.42%		2.11%				May-2006		 -0.11%		 -2.88%

		Apr-1993		0.70%		 -2.42%				Feb-2007		1.54%		 -1.96%

		May-1993		0.13%		2.68%				Jun-2007		 -0.30%		 -1.66%

		Jun-1993		1.81%		0.29%				Jul-2007		0.83%		 -3.10%

		Jul-1993		0.57%		 -0.40%				Nov-2007		1.80%		 -4.18%

		Aug-1993		1.75%		3.79%				Dec-2007		0.28%		 -0.69%

		Sep-1993		0.27%		 -0.77%				Jan-2008		1.68%		 -6.00%

		Oct-1993		0.37%		2.07%				Feb-2008		0.14%		 -3.25%

		Nov-1993		 -0.85%		 -0.95%				Mar-2008		0.34%		 -0.43%

		Dec-1993		0.54%		1.21%				Jun-2008		 -0.08%		 -8.43%

		Jan-1994		1.35%		3.40%				Jul-2008		 -0.08%		 -0.84%

		Feb-1994		 -1.74%		 -2.71%				Sep-2008		 -1.34%		 -8.91%

		Mar-1994		 -2.47%		 -4.36%				Oct-2008		 -2.36%		 -16.79%
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US Agg Monthly Returns During Negative S&P500 Months

12/31/1985 - 9/30/2021
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Instructions: 

Add next 3 months of returns for Blbg Barc US Agg and SP 500 respectively in columns B and C.

Update DMC and Correl Formula to include added 3 months of data 

IF one of the 3 added SP500 months is negative, add that month of US Agg and SP 500 Returns to columns F&G. If not SP500 months, NO DATA POINTS ARE ADDED.

Update the bars to include new data points added to columns F&G. If none, nothing to update there.

Manually update text box on chart with DMC and Correl figures (yellow) in column B.

Update end date on chart
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Building Top 20 Composite

		Firm Name		Product Name		Product: Total AUM -  12/2020		Product: Product Inception Date						eVest Top 20 AUM 
US Core Plus Composite 
(12/31/2020 AUM)

		PIMCO		Core Plus - Total Return Full Authority		$145,628.76		03/08/1971						PIMCO				USE STRATEGIES HIGHLIGHTED YELLOW

		The TCW Group, Inc.		TCW Core Plus Fixed Income		$123,470.27		08/01/1996						The TCW Group

		Western Asset Management Company, LLC		WA US Core Plus		$119,094.20		02/01/1993						Western Asset Management Company

		PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		$104,133.23		01/01/1996						PGIM Fixed Income

		PGIM Investments LLC		PGIM Total Return Bond Fund		$64,015.83		01/10/1995						Fidelity Institutional Asset Management

		Fidelity Institutional Asset Management		Core Plus		$60,305.07		11/30/2000						Baird Advisors

		Capital Group		US Core Plus Fixed Income (Capital Group)		$36,739.22		05/31/1974						BlackRock

		Fidelity Investments		Fidelity Total Bond Fund		$33,085.54		10/15/2002						Loomis, Sayles & Company

		Baird Advisors		Core Plus Bond		$31,814.36		09/29/2000						Manulife Investment Management

		BlackRock		Total Return		$31,260.45		12/07/2001						John Hancock Investments

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		$30,835.86		01/01/1986						J.P. Morgan Investment Management

		Guggenheim Investments		Core Plus Fixed Income		$28,950.16		08/01/2006						Voya Investment Management

		Manulife Investment Management		Core Plus Fixed Income		$27,934.08		01/01/1985						Macquarie Investment Management

		DoubleLine		Core Plus Fixed Income		$23,204.66		06/02/2010						Columbia Management Investments

		John Hancock Investments		John Hancock Bond Fund		$21,834.71		11/09/1973						Wellington Management Company LLP

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		$20,468.36		03/01/1993						MFS Investment Management		Replaced Janus; Replaced Goldman Sachs Bond Fund with Goldman Sachs US Core Plus Fixed Income due to track record; replace Capital Group with AB due to availability in eVestment

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		$19,340.65		01/01/1999						Goldman Sachs Asset Management

		Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		$17,865.39		01/02/1989						Federated Hermes

		Macquarie Investment Management		US Core Plus Fixed Income		$16,066.36		01/01/1998						Amundi Asset Management

		Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		$15,545.24		02/28/2005						Alliance Bernstein				Amundi Asset Management

		Goldman Sachs Asset Management		Goldman Sachs Bond Fund		$13,573.56		11/30/2006

		Wellington Management Company LLP		Core Bond Plus		$12,598.00		01/01/1990

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		$12,373.72		03/01/1999

		Goldman Sachs Asset Management		US Core Plus Fixed Income		$12,329.88		09/01/1994

		Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		$11,059.32		10/01/1996

		Federated Hermes, Inc.		Federated Hermes Core Plus (Restricted)		$11,059.32		07/01/2019

		Amundi Asset Management		Amundi Pioneer Opportunistic Core		$10,740.59		10/31/1978

		PIMCO		Total Return ESG		$9,650.18		04/30/1989

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		$8,761.45		06/30/2001

		Barings LLC		Core Plus Fixed Income		$8,227.68		05/03/1999

		Victory Capital Management Inc.		USAA Income		$8,220.85		03/04/1974

		Janus Henderson Investors		Core Plus Fixed Income		$7,488.97		07/07/1987

		Lord, Abbett & Co. LLC		Core Plus Total Return		$7,405.69		01/01/1999

		Invesco, Ltd		Core Plus		$7,015.59		06/30/2000

		Franklin Resources, Inc.		Franklin Core Plus Fixed Income		$6,675.19		09/23/1988

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		$6,540.38		06/01/1981

		Principal Global Fixed Income		Core Plus Bond		$6,051.05		04/01/2000

		MacKay Shields LLC		Core Plus Fixed Income		$5,704.10		01/01/1999

		Capital Group		Strategic Bond (Capital Group / American Funds)		$5,698.72		07/31/2013

		Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		$5,503.33		08/02/2004

		The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		$5,134.97		01/01/1997

		Putnam Investments		Putnam Core Plus Fixed Income		$4,889.09		06/30/1991

		Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		$4,848.35		09/30/1997

		BlackRock		Customized Core Plus Bond		$4,792.84		04/01/1998

		Neuberger Berman		Core Plus		$4,696.76		10/01/1998

		Lazard Asset Management LLC		US Core Plus		$4,195.83		11/01/2011

		PIMCO		PIMCO Active Bond ETF		$4,126.35		02/29/2012

		Stone Harbor Investment Partners LP		Core Plus		$3,988.36		07/01/2000

		Camden Asset Management, L.P.		Camden Bond Strategy		$3,868.00		05/01/1997

		Morgan Stanley Investment Management		Core Plus Fixed Income		$3,798.60		12/31/1977

		Victory Capital Management Inc.		USAA Intermediate-Term Bond		$3,775.16		08/02/1999

		MacKay Shields LLC		Core Plus Opportunities		$3,730.34		07/01/1997

		National Investment Services		Core Plus Fixed Income		$3,696.89		10/01/1997

		American Century Investments		U.S. Core Plus Fixed Income		$3,609.71		01/01/2002

		Payden & Rygel		Core Plus		$3,577.84		04/01/2005

		BNY Mellon Asset Management Canada Ltd.		US Core Plus		$3,186.00		11/01/2008

		Insight Investment		US Core Plus Fixed Income		$3,186.00		11/01/2008

		Aegon Asset Management		Aegon US Core Plus		$3,159.22		10/01/2008

		Calvert Research and Management		Calvert Bond Strategy		$2,898.02		09/24/1987

		Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		$2,431.69		05/02/2002

		Schroder Investment Management Limited		US Core Plus		$2,431.22		12/31/1999

		PIMCO		PIMCO Total Return Collective Trust Class I		$2,363.84		11/30/2009

		PIMCO		PIMCO Total Return Collective Trust Class II		$2,363.84		09/01/2015

		BlackRock		CoreAlpha Bond Fund		$2,260.28		---

		PPM America, Inc.		Core Plus Fixed Income		$2,165.41		01/01/2009

		Harbor Funds		Harbor Bond Fund		$2,071.08		12/29/1987

		Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		$1,914.09		10/01/2007

		Pacific Asset Management		Core Plus Bond Strategy		$1,848.00		01/01/2011

		Aberdeen Standard Investments		Total Return Bond Strategy		$1,829.96		02/01/1995

		MetLife Investment Management		Core Plus Fixed Income (Formerly Logan Circle)		$1,801.30		10/01/2000

		Mellon Investments Corporation		US Core Plus		$1,782.62		08/01/1985

		Wells Fargo Asset Management		U.S. Core Plus Bond		$1,731.35		02/01/2016

		LM Capital Group, LLC		Active Core Plus Fixed Income		$1,700.40		01/01/2009

		Ducenta Squared Asset Management		Core Plus Fixed Income		$1,621.40		04/01/1985

		GW&K Investment Management		Enhanced Core Bond Strategy		$1,614.05		10/01/1999

		Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		$1,600.59		10/01/1999

		PineBridge Investments		PineBridge USD Core Bond Plus Strategy		$1,572.41		12/31/2002

		BNY Mellon Investment Adviser, Inc.		BNY Mellon Core Plus Fund		$1,571.00		12/02/2010

		Smith Capital Investors. LLC		Smith Capital Investors Total Return		$1,511.14		08/01/2018

		Lord, Abbett & Co. LLC		Core Plus Full Discretion		$1,495.86		12/08/2015

		Seix Investment Advisors LLC		Seix Core Plus		$1,458.13		04/01/1996

		Reams Asset Management, a Division of Scout Investments		Core Plus Full Discretion Fixed Income		$1,350.19		01/01/1997

		DWS Group		Total Return Bond		$1,322.53		06/25/2001

		BMO Global Asset Management		BMO Core Plus Fixed Income - Broad		$1,307.37		12/31/2006

		Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		$1,280.20		04/30/2005

		GIA Partners, LLC		Core Plus		$1,239.84		10/01/1999

		Nationwide Fund Advisors		Nationwide Core Plus Bond Fund		$1,196.91		07/17/1992

		Segall Bryant & Hamill		Core Plus Fixed Income		$1,175.77		01/01/1992

		Brandywine Global Investment Management, LLC		US Fixed Income		$1,134.64		10/01/1995

		Longfellow Investment Management Co.		Core Plus		$1,047.07		07/01/2009

		Massachusetts Mutual Life Insurance Company		MassMutual Select Total Return Bond Fund		$934.54		07/06/2010

		Brandes Investment Partners, L.P.		Core Plus Fixed Income		$916.10		12/31/1999

		Victory Capital Management Inc.		INCORE Total Return		$836.34		12/01/1991

		UBS Asset Management		US Core Plus		$836.17		06/30/1995

		Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		$800.45		04/01/2012

		GW&K Investment Management		Total Return Bond Strategy		$786.56		01/01/1988

		Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		$734.56		09/30/2014

		Chartwell Investment Partners		Core Plus Fixed Income		$694.86		07/01/2005

		1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		$660.26		02/01/2008

		Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		$655.52		09/30/2000

		LM Capital Group, LLC		Enhanced Core Plus Fixed Income		$586.40		07/01/2010

		Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		$553.36		02/23/1996

		Conning		Core Plus Fixed Income		$548.08		01/01/1991

		Barrow, Hanley, Mewhinney & Strauss, LLC		Core Plus Fixed Income		$541.23		01/01/1998

		T. Rowe Price		US Total Return Bond Strategy		$538.22		11/15/2016

		T. Rowe Price		US Core Plus Bond Strategy		$535.12		11/30/1996

		AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		$506.71		07/18/2011

		PNC Capital Advisors, LLC		Core Plus Bond		$499.25		01/01/2000

		EARNEST Partners, LLC		Core Plus Fixed Income		$488.00		07/01/2005

		Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		$477.89		07/01/2014

		MFS Investment Management		MFS U.S. Opportunistic Fixed Income		$473.94		01/01/1988

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		$450.25		01/31/2002

		Touchstone Investments		Touchstone Impact Bond Fund		$402.18		11/15/1991

		Touchstone Investments		Touchstone Active Bond Fund		$363.45		10/03/1994

		Income Research & Management		IR+M Core Plus		$346.30		07/31/2017

		Christian Brothers Investment Services, Inc.		CUIT Opportunistic Bond Fund		$342.00		05/01/2013

		Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		$326.87		06/01/2014

		Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		$259.60		06/30/2011

		AQR Capital Management LLC		Core Plus Strategy		$253.72		05/01/2018

		Nuveen Asset Management		Core Plus		$233.88		09/30/2003

		Massachusetts Mutual Life Insurance Company		MassMutual Premier Diversified Bond Fund		$225.07		05/03/1999

		Barings LLC		Core Plus Total Return		$223.88		05/03/1999

		Aegon Asset Management		Aegon US Sustainable Fixed Income		$217.02		04/01/2019

		Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		$175.65		04/30/1997

		Weitz Investment Management, Inc.		Weitz Core Plus Income		$134.50		07/31/2014

		Amalgamated Bank		LongView Core Plus Fixed Income Fund		$132.80		07/31/2013

		Wells Fargo Asset Management		U.S. Enhanced Core Bond		$129.47		07/01/2005

		Oppenheimer Investment Management LLC		Core Plus Fixed Income		$97.70		10/01/1996

		Calamos Investments		Calamos Core Plus Fixed Income Strategy		$86.06		07/01/2007

		Weaver C. Barksdale & Associates, Inc.		Weaver Income		$76.55		01/31/2009

		Eagle Asset Management, Inc.		Core Plus Fixed Institutional		$69.43		06/30/2005

		BlackRock		BlackRock Systematic ESG Bond Fund		$56.12		08/23/2016

		Muzinich & Co., Inc.		Muzinich U.S. Full Market Corporate Investment Grade Plus		$54.35		10/01/2016

		Allianz Global Investors		AllianzGI US Core Plus Fixed Income		$53.29		05/30/2018

		Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		$49.05		09/30/2000

		Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		$43.31		11/30/1996

		National Investment Services		Short Duration High Yield		$43.10		12/01/2013

		Sage Advisory Services, Ltd. Co.		Sage ESG Core Plus		$37.03		11/01/2018

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		$34.90		12/31/2003

		Weaver C. Barksdale & Associates, Inc.		Weaver Core Plus		$20.18		03/01/2020

		DeRoy & Devereaux		Total Return Bond Strategy		$15.10		10/01/1995

		Pacific Income Advisers, Inc.		Core Plus		$1.00		06/30/2008

		Hemispheres Investment Management Inc.		Core-Plus Bonds		$0.95		01/31/2015



Instructions: 

THIS IS ALREADY DONE FOR 2021!!! CHANGE 1Q22

The Top Composite is based of 12/31 AUM data of each year. This is because managers typically take longest to update AUM as opposed to returns, etc. So for 2020, the top 20 AUM managers will be based off of 12/31/2019 AUM figures. The juggernauts control such large pools of assets that this list won't change much anyways. It would require massive flows. 

eVest >> Compare >> select products>>include full core plus universe>> Include 12/31 AUM and Product Inception date  >> process to excel

DELETE any products with "---"; DELETE: FMR - Fidelity Advisor Total Bond Fund; DELETE: Brown Brothers BBH Credit Value Fund ...  THEN Sort by AUM

RED Dup Firms; keep highest AUM product in yellow (dups: FMR - this is fidelity; PIMCO; PGIM; Loomis); NOTE JM: We chose second GS strategy due to inception date.

RED any fims with track records after 2/28/2005 (Doubleline & Guggenheim, Goldman Bond Fund - Capital Group is no longer in eVestment)
 
Remaining 20 form top 20 AUM in yellow that will be used for the composite

in evest, under analytics>>Portfolios>>Brandywine Global eVest Top 20 AUM Core Plus Composite...adjust the constituents if new managers have entered/left top 20 list at year end. Call me when you do this in 2021 and we'll talk it through. 
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												THIS IS NOT THE COMPOSITE, JUST STATS FOR THE COMMON SOLUTION SLIDE

												TOP 20 AUM PRODUCTS R^2 Last 5 Yrs

										avg. r^2		0.91

										% of AUM		80%

















		Firm Name		Product Name		Product: Total AUM -  12/2020		R-Squared - 5 Years using 80% US Agg / 20% US HY (12/2021)

		PIMCO		Core Plus - Total Return Full Authority		$145,628.76		0.88

		The TCW Group, Inc.		TCW Core Plus Fixed Income		$123,470.27		0.87

		Western Asset Management Company, LLC		WA US Core Plus		$119,094.20		0.93

		PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		$104,133.23		0.91

		Fidelity Institutional Asset Management		Core Plus		$60,305.07		0.97

		Fidelity Investments		Fidelity Total Bond Fund		$33,085.54		0.97

		Baird Advisors		Core Plus Bond		$31,814.36		0.97

		BlackRock		Total Return		$31,260.45		0.96

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		$30,835.86		0.94

		Guggenheim Investments		Core Plus Fixed Income		$28,950.16		0.72

		Manulife Investment Management		Core Plus Fixed Income		$27,934.08		0.96

		DoubleLine		Core Plus Fixed Income		$23,204.66		0.82

		John Hancock Investments		John Hancock Bond Fund		$21,834.71		0.95

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		$20,468.36		0.94

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		$19,340.65		0.93

		Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		$17,865.39		0.82

		Macquarie Investment Management		US Core Plus Fixed Income		$16,066.36		0.93

		Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		$15,545.24		0.86

		Goldman Sachs Asset Management		Goldman Sachs Bond Fund		$13,573.56		0.93

		Wellington Management Company LLP		Core Bond Plus		$12,598.00		0.97

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		$12,373.72		0.96

		Goldman Sachs Asset Management		US Core Plus Fixed Income		$12,329.88		0.95

		PIMCO		Total Return ESG		$11,573.29		0.90

		Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		$11,059.32		0.97

		Amundi Asset Management		Amundi Pioneer Opportunistic Core		$10,740.59		0.78

		Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		$9,164.37		0.88

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		$8,761.45		0.93

		Barings LLC		Core Plus Fixed Income		$8,227.68		0.82

		Victory Capital Management Inc.		USAA Income		$8,220.85		0.87

		Janus Henderson Investors		Core Plus Fixed Income		$7,488.97		0.92

		Lord, Abbett & Co. LLC		Core Plus Total Return		$7,405.69		0.95

		Invesco, Ltd		Core Plus		$7,015.59		0.90

		Franklin Resources, Inc.		Franklin Core Plus Fixed Income		$6,675.19		0.87

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		$6,540.38		0.62

		Principal Global Fixed Income		Core Plus Bond		$6,051.05		0.97

		MacKay Shields LLC		Core Plus Fixed Income		$5,704.10		0.97

		Capital Group		Core Plus Total Return		$5,698.72		0.35

		Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		$5,503.33		0.91

		The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		$5,134.97		0.88

		Putnam Investments		Putnam Core Plus Fixed Income		$4,889.09		0.80

		Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		$4,848.35		0.71

		Neuberger Berman Group LLC		Core Plus		$4,696.76		0.94

		Lazard Asset Management LLC		US Core Plus		$4,195.83		0.95

		PIMCO		PIMCO Active Bond ETF		$4,126.35		0.87

		Stone Harbor Investment Partners LP		Core Plus		$3,988.36		0.93

		Camden Asset Management, L.P.		Camden Bond Strategy		$3,868.00		0.70

		Morgan Stanley Investment Management		Core Plus Fixed Income		$3,798.60		0.91

		Victory Capital Management Inc.		USAA Intermediate-Term Bond		$3,775.16		0.83

		MacKay Shields LLC		Core Plus Opportunities		$3,730.34		0.96

		National Investment Services		Core Plus Fixed Income		$3,696.89		0.91

		American Century Investments		U.S. Core Plus Fixed Income		$3,609.71		0.97

		Payden & Rygel		Core Plus		$3,577.84		0.93

		Insight Investment		US Core Plus Fixed Income		$3,186.00		0.94

		Aegon Asset Management		Aegon US Core Plus		$3,159.22		0.79

		BlackRock		Customized Core Plus Bond		$3,048.00		0.92

		Calvert Research and Management		Calvert Bond Strategy		$2,898.02		0.88

		Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		$2,431.69		0.92

		PIMCO		PIMCO Total Return Collective Trust Class II		$2,363.84		0.87

		PIMCO		PIMCO Total Return Collective Trust Class I		$2,363.84		0.86

		BlackRock		CoreAlpha Bond Fund		$2,260.28		0.92

		PPM America, Inc.		Core Plus Fixed Income		$2,165.41		0.97

		Harbor Capital		Harbor Bond Strategy		$2,071.08		0.87

		Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		$1,914.09		0.96

		Pacific Asset Management		Core Plus Bond Strategy		$1,848.00		0.90

		MetLife Investment Management		Core Plus Fixed Income		$1,801.30		0.95

		Allspring Global Investments		U.S. Core Plus Bond		$1,731.35		0.94

		LM Capital Group, LLC		Active Core Plus Fixed Income		$1,700.40		0.92

		Ducenta Squared Asset Management		Core Plus Fixed Income		$1,621.40		0.96

		GW&K Investment Management		Enhanced Core Bond Strategy		$1,614.05		0.98

		Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		$1,600.59		0.96

		PineBridge Investments		PineBridge USD Core Bond Plus Strategy		$1,572.41		0.98

		Lord, Abbett & Co. LLC		Core Plus Full Discretion		$1,495.86		0.83

		Seix Investment Advisors LLC		Seix Core Plus		$1,458.13		0.57

		DWS Group		Total Return Bond		$1,322.53		0.93

		Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		$1,307.37		0.97

		Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		$1,280.20		0.96

		GIA Partners, LLC		Core Plus		$1,239.84		0.88

		Segall Bryant & Hamill		Core Plus Fixed Income		$1,175.77		0.95

		Brandywine Global Investment Management, LLC		US Fixed Income		$1,134.64		0.48

		Longfellow Investment Management Co.		Core Plus		$1,047.07		0.94

		Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		$934.54		0.87

		Brandes Investment Partners, L.P.		Core Plus Fixed Income		$916.10		0.79

		Victory Capital Management Inc.		INCORE Total Return		$836.34		0.92

		UBS Asset Management		US Core Plus		$836.17		0.92

		Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		$800.45		0.83

		Galliard Capital Management, LLC		Galliard Broad Market Core Plus		$791.80		0.95

		GW&K Investment Management		Total Return Bond Strategy		$786.56		0.87

		Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		$734.56		0.93

		Chartwell Investment Partners		Core Plus Fixed Income		$694.86		0.69

		1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		$660.26		0.73

		Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		$596.05		0.91

		LM Capital Group, LLC		Enhanced Core Plus Fixed Income		$586.40		0.94

		Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		$553.36		0.58

		Conning		Core Plus Fixed Income		$548.08		0.94

		T. Rowe Price		US Total Return Bond Strategy		$538.22		0.87

		T. Rowe Price		US Core Plus Bond Strategy		$535.12		0.89

		AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		$506.71		0.72

		PNC Capital Advisors, LLC		Core Plus Bond		$499.25		0.94

		EARNEST Partners, LLC		Core Plus Fixed Income		$488.00		0.84

		Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		$477.89		0.90

		MFS Investment Management		MFS U.S. Opportunistic Fixed Income		$473.94		0.86

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		$450.25		0.86

		Touchstone Investments		Touchstone Impact Bond Fund		$402.18		0.85

		Touchstone Investments		Touchstone Active Bond Fund		$363.45		0.93

		Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		$342.00		0.61

		Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		$259.60		0.93

		Nuveen, a TIAA Company		Core Plus		$233.88		0.90

		Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		$225.07		0.78

		Barings LLC		Core Plus Total Return		$223.88		0.79

		Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		$175.65		0.83

		iM Global Partner		iMGP US Core Plus		$144.67		0.73

		Weitz Investment Management, Inc.		Weitz Core Plus Income		$134.50		0.79

		Allspring Global Investments		U.S. Enhanced Core Bond		$129.47		0.95

		Calamos Investments		Calamos Core Plus Fixed Income Strategy		$86.06		0.95

		Barksdale Investment Management		Barksdale Income		$76.55		0.93

		BlackRock		BlackRock Systematic ESG Bond Fund		$56.12		0.78

		Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		$49.05		0.89

		Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		$43.31		0.97

		National Investment Services		Short Duration High Yield		$43.10		0.43

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		$28.09		0.90

		DeRoy & Devereaux		Total Return Bond Strategy		$15.10		0.64

		Pacific Income Advisers, Inc.		Core Plus		$1.00		0.82

		Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		---		0.62

		Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		---		0.44

		Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		---		0.43

		Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		---		0.93

		Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		---		0.80

		PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		---		0.61

		Prudential Financial		Core Plus Bond / PGIM Fund		---		0.90

		Prudential Financial		Core Plus Bond/Reams Fund		---		0.60
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Instructions: 
eVest >> Compare >> select full core plus universe for products>>include: r^2 last 5 yrs using 80%/20% index for risk index (click orange check mark; type in 80% should be third one down under Brandywine Global; AUM of 12/31

Sort by R^2 >>>DELETE any products with "---"; DELETE FMR - Fidelity Advisor Total Bond Fund (it's duplicate AUM); DELETE BBH Unconstrained Credit - Fixed Income 

Sort by AUM; move --- products to bottom of list for this

For chart @ bottom make sure forumlas in column C captures full list 



index returns



		Date		US Fixed Income		eVest Top 20 AUM US Core Plus Composite		80% US Agg / 20% US HY		Bloomberg US Aggregate		Bloomberg Global Aggregate Hedged (USD)		Bloomberg Global Aggregate		Bloomberg US Corporate High Yield		S&P/LSTA US Leveraged Loan 100		JPM EMBI Global Diversified		JPM GBI-EM Global Diversified		S&P 500		Russell 2000		MSCI ACWI ex-US-ND		MSCI EAFE-ND		MSCI EM-ND

		Oct-1995		1.58%		---		1.16%		1.30%		1.21%		1.20%		0.62%		---		 -0.49%		---		 -0.36%		 -4.47%		---		 -2.69%		---

		Nov-1995		1.67%		---		1.37%		1.50%		1.76%		1.19%		0.88%		---		2.64%		---		4.39%		4.20%		---		2.78%		---

		Dec-1995		1.90%		---		1.44%		1.40%		1.28%		1.44%		1.57%		---		6.59%		---		1.93%		2.64%		---		4.03%		---

		Jan-1996		0.45%		---		0.88%		0.66%		0.92%		 -0.38%		1.76%		---		8.49%		---		3.40%		 -0.11%		---		0.41%		---

		Feb-1996		 -2.48%		---		 -1.37%		 -1.74%		 -1.49%		 -0.91%		0.08%		---		 -5.20%		---		0.93%		3.12%		---		0.34%		---

		Mar-1996		 -1.02%		---		 -0.57%		 -0.70%		 -0.11%		 -0.31%		 -0.07%		---		2.10%		---		0.96%		2.04%		---		2.12%		---

		Apr-1996		0.51%		---		 -0.41%		 -0.56%		0.22%		 -0.46%		0.22%		---		4.88%		---		1.47%		5.35%		---		2.91%		---

		May-1996		 -0.27%		---		 -0.04%		 -0.20%		0.12%		0.09%		0.60%		---		1.79%		---		2.58%		3.94%		---		 -1.84%		---

		Jun-1996		1.63%		---		1.24%		1.34%		1.15%		1.18%		0.83%		---		2.74%		---		0.38%		 -4.11%		---		0.56%		---

		Jul-1996		0.17%		---		0.31%		0.27%		0.47%		1.30%		0.46%		---		1.69%		---		 -4.42%		 -8.73%		---		 -2.92%		---

		Aug-1996		 -0.55%		---		0.08%		 -0.17%		0.37%		0.20%		1.08%		---		3.01%		---		2.11%		5.81%		---		0.22%		---

		Sep-1996		1.98%		---		1.87%		1.74%		1.94%		1.09%		2.41%		---		5.86%		---		5.63%		3.91%		---		2.66%		---

		Oct-1996		2.72%		---		1.93%		2.22%		1.95%		2.19%		0.77%		---		1.71%		---		2.76%		 -1.54%		---		 -1.02%		---

		Nov-1996		2.47%		---		1.76%		1.71%		1.84%		1.56%		1.97%		---		5.02%		---		7.56%		4.12%		---		3.98%		---

		Dec-1996		 -1.57%		---		 -0.60%		 -0.93%		 -0.46%		 -0.69%		0.72%		---		0.98%		---		 -1.98%		2.62%		---		 -1.29%		---

		Jan-1997		 -0.19%		---		0.44%		0.31%		0.65%		 -1.61%		0.98%		---		2.44%		---		6.25%		2.00%		---		 -3.50%		---

		Feb-1997		0.03%		---		0.53%		0.25%		0.40%		 -0.47%		1.65%		---		1.66%		---		0.78%		 -2.43%		---		1.64%		---

		Mar-1997		 -1.61%		---		 -1.18%		 -1.11%		 -0.87%		 -0.94%		 -1.49%		---		 -3.66%		---		 -4.11%		 -4.72%		---		0.36%		---

		Apr-1997		1.81%		---		1.41%		1.50%		1.33%		0.22%		1.05%		---		2.96%		---		5.97%		0.28%		---		0.53%		---

		May-1997		0.96%		---		1.18%		0.95%		0.83%		1.77%		2.14%		---		3.47%		---		6.09%		11.13%		---		6.51%		---

		Jun-1997		1.39%		---		1.23%		1.19%		1.38%		1.08%		1.39%		---		2.39%		---		4.48%		4.29%		---		5.51%		---

		Jul-1997		4.13%		---		2.70%		2.70%		2.17%		0.46%		2.75%		---		4.13%		---		7.96%		4.65%		---		1.62%		---

		Aug-1997		 -1.79%		---		 -0.73%		 -0.85%		 -0.47%		 -0.23%		 -0.23%		---		 -0.47%		---		 -5.60%		2.29%		---		 -7.47%		---

		Sep-1997		2.06%		---		1.58%		1.48%		1.60%		2.03%		1.98%		---		2.83%		---		5.48%		7.32%		---		5.60%		---

		Oct-1997		2.29%		---		1.18%		1.45%		1.07%		1.82%		0.09%		---		 -10.08%		---		 -3.34%		 -4.39%		---		 -7.69%		---

		Nov-1997		0.83%		---		0.56%		0.46%		0.59%		 -0.54%		0.96%		---		3.68%		---		4.63%		 -0.65%		---		 -1.02%		---

		Dec-1997		1.44%		---		0.98%		1.01%		1.08%		0.20%		0.88%		---		1.90%		---		1.72%		1.75%		---		0.87%		---

		Jan-1998		1.55%		---		1.39%		1.28%		1.33%		0.95%		1.80%		---		0.78%		---		1.11%		 -1.58%		---		4.57%		---

		Feb-1998		 -0.35%		---		0.06%		 -0.08%		0.31%		0.55%		0.59%		---		2.48%		---		7.21%		7.39%		---		6.42%		---

		Mar-1998		0.29%		---		0.46%		0.34%		0.56%		 -0.26%		0.94%		---		2.12%		---		5.12%		4.12%		---		3.08%		---

		Apr-1998		0.33%		---		0.50%		0.52%		0.48%		1.24%		0.39%		---		0.22%		---		1.01%		0.55%		---		0.79%		---

		May-1998		1.23%		---		0.83%		0.95%		1.10%		0.70%		0.35%		---		 -2.64%		---		 -1.72%		 -5.39%		---		 -0.49%		---

		Jun-1998		1.73%		---		0.75%		0.85%		0.69%		0.19%		0.36%		---		 -2.43%		---		4.06%		0.21%		---		0.76%		---

		Jul-1998		 -0.11%		---		0.28%		0.21%		0.57%		0.59%		0.57%		---		0.24%		---		 -1.06%		 -8.10%		---		1.01%		---

		Aug-1998		3.25%		---		0.20%		1.63%		1.71%		2.10%		 -5.52%		---		 -25.97%		---		 -14.46%		 -19.42%		---		 -12.39%		---

		Sep-1998		2.56%		---		1.96%		2.34%		2.27%		4.74%		0.45%		---		9.52%		---		6.41%		7.83%		---		 -3.07%		---

		Oct-1998		 -0.87%		---		 -0.83%		 -0.53%		 -0.28%		1.28%		 -2.05%		---		6.53%		---		8.13%		4.08%		---		10.42%		---

		Nov-1998		0.55%		---		1.28%		0.57%		0.83%		 -0.60%		4.15%		---		6.69%		---		6.06%		5.24%		---		5.12%		---

		Dec-1998		0.46%		---		0.26%		0.30%		 -0.19%		1.55%		0.11%		---		 -0.94%		---		5.76%		6.19%		---		3.95%		---

		Jan-1999		0.54%		---		0.87%		0.71%		1.23%		 -0.40%		1.48%		---		 -1.16%		---		4.18%		1.33%		 -0.20%		 -0.30%		 -1.51%

		Feb-1999		 -2.27%		---		 -1.51%		 -1.75%		 -1.25%		 -2.97%		 -0.59%		---		0.62%		---		 -3.11%		 -8.10%		 -2.31%		 -2.38%		0.96%

		Mar-1999		0.42%		---		0.63%		0.55%		0.79%		0.13%		0.95%		---		5.35%		---		4.00%		1.56%		4.95%		4.17%		13.21%

		Apr-1999		0.31%		---		0.64%		0.32%		0.76%		 -0.10%		1.94%		---		5.41%		---		3.87%		8.96%		4.99%		4.05%		12.37%

		May-1999		 -1.28%		---		 -0.97%		 -0.88%		 -0.58%		 -1.46%		 -1.35%		---		 -4.81%		---		 -2.36%		1.46%		 -4.61%		 -5.15%		 -0.58%

		Jun-1999		 -0.56%		---		 -0.30%		 -0.32%		 -0.92%		 -1.45%		 -0.21%		---		2.90%		---		5.55%		4.52%		4.64%		3.90%		11.32%

		Jul-1999		 -0.34%		---		 -0.26%		 -0.42%		 -0.42%		1.54%		0.40%		---		 -1.41%		---		 -3.12%		 -2.74%		2.28%		2.97%		 -2.78%

		Aug-1999		0.07%		---		 -0.26%		 -0.05%		0.07%		 -0.16%		 -1.11%		---		 -0.32%		---		 -0.49%		 -3.70%		0.36%		0.37%		0.94%

		Sep-1999		0.90%		---		0.78%		1.16%		0.60%		1.23%		 -0.72%		---		2.92%		---		 -2.74%		0.02%		0.65%		1.01%		 -3.42%

		Oct-1999		0.30%		---		0.16%		0.37%		0.26%		 -0.15%		 -0.66%		---		3.21%		---		6.33%		0.41%		3.63%		3.75%		2.11%

		Nov-1999		 -0.02%		---		0.23%		 -0.01%		0.36%		 -1.09%		1.18%		---		2.39%		---		2.03%		5.97%		3.95%		3.47%		8.97%

		Dec-1999		 -0.49%		---		 -0.16%		 -0.48%		 -0.11%		 -0.34%		1.12%		---		3.39%		---		5.89%		11.32%		9.47%		8.98%		12.75%

		Jan-2000		 -0.14%		---		 -0.35%		 -0.33%		 -0.18%		 -1.71%		 -0.43%		---		 -1.15%		---		 -5.02%		 -1.61%		 -5.51%		 -6.35%		0.56%

		Feb-2000		1.15%		---		1.01%		1.21%		0.95%		 -0.19%		0.19%		---		4.36%		---		 -1.89%		16.51%		2.67%		2.69%		1.35%

		Mar-2000		1.35%		---		0.63%		1.32%		1.33%		2.00%		 -2.10%		---		1.93%		---		9.78%		 -6.59%		3.84%		3.88%		0.54%

		Apr-2000		 -0.10%		---		 -0.20%		 -0.29%		0.09%		 -2.44%		0.16%		---		 -1.92%		---		 -3.01%		 -6.02%		 -5.57%		 -5.26%		 -9.47%

		May-2000		 -0.12%		---		 -0.24%		 -0.05%		0.26%		0.46%		 -1.03%		---		 -2.21%		---		 -2.05%		 -5.83%		 -2.49%		 -2.44%		 -4.20%

		Jun-2000		1.73%		---		2.07%		2.08%		1.24%		2.54%		2.04%		---		4.45%		---		2.47%		8.72%		4.24%		3.91%		3.36%

		Jul-2000		0.64%		---		0.88%		0.91%		0.78%		 -1.00%		0.76%		---		2.92%		---		 -1.56%		 -3.22%		 -4.01%		 -4.19%		 -5.17%

		Aug-2000		1.27%		---		1.30%		1.45%		0.73%		 -0.44%		0.68%		---		3.16%		---		6.21%		7.63%		1.24%		0.87%		0.42%

		Sep-2000		0.60%		---		0.33%		0.63%		0.81%		0.28%		 -0.87%		---		 -1.09%		---		 -5.28%		 -2.94%		 -5.57%		 -4.87%		 -8.74%

		Oct-2000		 -0.22%		---		 -0.11%		0.66%		0.75%		 -0.81%		 -3.20%		---		 -1.79%		---		 -0.42%		 -4.46%		 -3.24%		 -2.36%		 -7.26%

		Nov-2000		0.90%		---		0.52%		1.64%		1.68%		1.72%		 -3.96%		---		 -0.32%		---		 -7.88%		 -10.27%		 -4.55%		 -3.75%		 -8.76%

		Dec-2000		2.48%		---		1.87%		1.86%		1.44%		2.88%		1.93%		---		4.06%		---		0.49%		8.59%		3.35%		3.55%		2.40%

		Jan-2001		2.22%		---		2.80%		1.63%		1.37%		0.48%		7.49%		---		4.48%		---		3.55%		5.21%		1.49%		 -0.05%		13.76%

		Feb-2001		1.16%		---		0.96%		0.87%		0.88%		0.16%		1.33%		---		 -0.76%		---		 -9.12%		 -6.56%		 -7.92%		 -7.50%		 -7.84%

		Mar-2001		0.24%		---		 -0.07%		0.50%		0.66%		 -2.05%		 -2.36%		---		 -0.37%		---		 -6.34%		 -4.89%		 -7.11%		 -6.67%		 -9.87%

		Apr-2001		 -0.82%		---		 -0.58%		 -0.42%		 -0.48%		 -0.12%		 -1.24%		---		 -0.18%		---		7.77%		7.82%		6.74%		6.95%		4.93%

		May-2001		1.02%		---		0.84%		0.60%		0.60%		0.19%		1.80%		---		2.67%		---		0.67%		2.46%		 -2.84%		 -3.53%		1.16%

		Jun-2001		0.30%		---		 -0.26%		0.38%		0.50%		 -0.70%		 -2.80%		---		1.88%		---		 -2.43%		3.45%		 -3.87%		 -4.09%		 -2.09%

		Jul-2001		3.69%		---		2.08%		2.24%		1.48%		2.29%		1.47%		---		 -2.80%		---		 -0.98%		 -5.41%		 -2.24%		 -1.82%		 -6.36%

		Aug-2001		1.68%		---		1.15%		1.15%		0.93%		3.01%		1.18%		---		3.83%		---		 -6.26%		 -3.23%		 -2.51%		 -2.53%		 -1.00%

		Sep-2001		 -0.47%		---		 -0.41%		1.16%		0.80%		0.78%		 -6.72%		---		 -2.51%		---		 -8.08%		 -13.46%		 -10.63%		 -10.13%		 -15.49%

		Oct-2001		3.03%		---		2.17%		2.09%		1.82%		0.90%		2.47%		---		1.66%		---		1.91%		5.85%		2.80%		2.56%		6.20%

		Nov-2001		0.08%		---		 -0.37%		 -1.38%		 -0.84%		 -1.16%		3.65%		---		0.70%		---		7.67%		7.74%		4.57%		3.69%		10.43%

		Dec-2001		 -0.13%		---		 -0.59%		 -0.64%		 -0.67%		 -2.09%		 -0.41%		---		0.99%		---		0.88%		6.17%		1.28%		0.59%		7.93%

		Jan-2002		1.09%		---		0.79%		0.81%		0.47%		 -0.90%		0.70%		0.31%		1.70%		---		 -1.46%		 -1.04%		 -4.29%		 -5.31%		3.37%

		Feb-2002		0.98%		---		0.50%		0.97%		0.53%		0.67%		 -1.40%		 -0.79%		3.13%		---		 -1.93%		 -2.74%		0.71%		0.70%		1.62%

		Mar-2002		 -2.45%		---		 -0.85%		 -1.66%		 -1.06%		 -0.59%		2.41%		1.10%		0.12%		---		3.76%		8.04%		5.38%		5.41%		5.98%

		Apr-2002		2.59%		---		1.86%		1.94%		1.35%		2.96%		1.56%		0.98%		1.31%		---		 -6.06%		0.91%		0.59%		0.66%		0.64%

		May-2002		0.51%		---		0.58%		0.85%		0.47%		2.24%		 -0.52%		 -0.20%		 -0.21%		---		 -0.74%		 -4.44%		1.01%		1.27%		 -1.62%

		Jun-2002		1.17%		---		 -0.78%		0.87%		1.04%		3.48%		 -7.37%		 -1.92%		 -3.58%		---		 -7.12%		 -4.96%		 -4.36%		 -3.98%		 -7.53%

		Jul-2002		1.52%		---		0.09%		1.21%		1.05%		0.90%		 -4.37%		 -1.48%		 -3.18%		---		 -7.79%		 -15.10%		 -9.76%		 -9.87%		 -7.64%

		Aug-2002		1.55%		---		1.92%		1.69%		1.43%		1.63%		2.85%		 -0.36%		5.58%		---		0.66%		 -0.26%		 -0.02%		 -0.23%		1.53%

		Sep-2002		1.60%		---		1.03%		1.62%		1.34%		1.11%		 -1.31%		0.19%		 -1.31%		---		 -10.87%		 -7.18%		 -10.62%		 -10.74%		 -10.79%

		Oct-2002		 -1.39%		---		 -0.54%		 -0.46%		 -0.26%		 -0.28%		 -0.87%		 -1.16%		4.56%		---		8.80%		3.21%		5.36%		5.37%		6.50%

		Nov-2002		1.50%		---		1.22%		 -0.03%		0.12%		0.26%		6.19%		1.84%		2.70%		---		5.89%		8.92%		4.80%		4.54%		6.88%

		Dec-2002		2.84%		---		1.93%		2.07%		1.69%		4.05%		1.40%		1.49%		2.49%		---		 -5.87%		 -5.57%		 -3.24%		 -3.36%		 -3.33%

		Jan-2003		 -0.04%		---		0.73%		0.09%		0.46%		1.12%		3.33%		1.13%		1.31%		---		 -2.62%		 -2.77%		 -3.52%		 -4.17%		 -0.44%

		Feb-2003		0.96%		---		1.35%		1.38%		1.00%		1.29%		1.23%		0.36%		2.50%		0.88%		 -1.50%		 -3.02%		 -2.05%		 -2.30%		 -2.81%

		Mar-2003		 -0.00%		---		0.51%		 -0.08%		 -0.09%		0.25%		2.88%		0.61%		0.87%		1.07%		0.97%		1.29%		 -2.01%		 -1.96%		 -2.86%

		Apr-2003		1.27%		---		1.85%		0.83%		0.54%		1.28%		5.93%		1.37%		5.30%		5.19%		8.24%		9.48%		9.54%		9.80%		8.89%

		May-2003		1.96%		---		1.70%		1.86%		1.73%		3.55%		1.03%		1.42%		3.99%		2.84%		5.27%		10.73%		6.28%		6.06%		7.15%

		Jun-2003		0.35%		---		0.42%		 -0.20%		 -0.32%		 -1.08%		2.88%		1.19%		0.07%		 -0.34%		1.28%		1.81%		2.71%		2.42%		5.67%

		Jul-2003		 -1.54%		---		 -2.91%		 -3.36%		 -2.06%		 -2.91%		 -1.10%		0.55%		 -3.14%		 -1.73%		1.76%		6.26%		2.65%		2.42%		6.22%

		Aug-2003		0.29%		---		0.76%		0.66%		 -0.05%		 -0.23%		1.15%		0.09%		2.10%		 -0.51%		1.95%		4.58%		2.96%		2.42%		6.69%

		Sep-2003		2.30%		---		2.66%		2.65%		1.76%		4.81%		2.73%		0.95%		3.41%		3.97%		 -1.06%		 -1.85%		2.78%		3.08%		0.73%

		Oct-2003		 -0.28%		---		 -0.34%		 -0.93%		 -0.94%		 -0.56%		2.02%		0.87%		0.28%		 -0.83%		5.66%		8.40%		6.47%		6.23%		8.51%

		Nov-2003		0.20%		---		0.49%		0.24%		0.14%		1.30%		1.52%		0.40%		1.01%		1.00%		0.88%		3.55%		2.17%		2.22%		1.22%

		Dec-2003		0.62%		---		1.27%		1.02%		0.96%		3.27%		2.26%		0.51%		2.79%		3.18%		5.24%		2.03%		7.63%		7.81%		7.24%

		Jan-2004		0.73%		---		1.03%		0.80%		0.58%		0.37%		1.91%		1.00%		0.58%		 -0.28%		1.84%		4.34%		1.59%		1.41%		3.49%

		Feb-2004		0.55%		---		0.82%		1.08%		1.01%		0.52%		 -0.25%		0.15%		0.57%		2.16%		1.39%		0.90%		2.52%		2.31%		4.59%

		Mar-2004		0.30%		---		0.74%		0.75%		0.50%		1.11%		0.68%		0.30%		2.58%		1.92%		 -1.51%		0.93%		0.58%		0.56%		1.25%

		Apr-2004		 -0.71%		---		 -2.22%		 -2.60%		 -1.53%		 -3.66%		 -0.68%		0.65%		 -4.96%		 -3.42%		 -1.57%		 -5.10%		 -3.18%		 -2.26%		 -8.19%

		May-2004		 -0.10%		---		 -0.66%		 -0.40%		 -0.27%		0.49%		 -1.69%		0.00%		 -2.06%		0.07%		1.37%		1.59%		0.23%		0.34%		 -2.00%

		Jun-2004		0.40%		---		0.74%		0.57%		0.18%		0.29%		1.43%		0.61%		1.76%		0.98%		1.94%		4.21%		2.13%		2.19%		0.43%

		Jul-2004		0.54%		---		1.06%		0.99%		0.69%		 -0.02%		1.36%		0.33%		2.95%		1.39%		 -3.31%		 -6.73%		 -2.93%		 -3.25%		 -1.83%

		Aug-2004		0.68%		---		1.92%		1.91%		1.60%		2.19%		1.96%		0.16%		3.81%		1.04%		0.40%		 -0.51%		0.78%		0.44%		4.15%

		Sep-2004		0.09%		---		0.51%		0.27%		0.43%		1.18%		1.45%		0.30%		1.57%		2.86%		1.08%		4.69%		3.20%		2.61%		5.77%

		Oct-2004		0.35%		---		1.03%		0.84%		0.74%		2.40%		1.81%		0.60%		1.54%		3.44%		1.53%		1.97%		3.47%		3.41%		2.39%

		Nov-2004		 -0.22%		---		 -0.40%		 -0.80%		0.21%		2.65%		1.21%		0.39%		0.69%		5.73%		4.05%		8.67%		6.91%		6.83%		9.26%

		Dec-2004		0.39%		---		1.03%		0.92%		0.71%		1.53%		1.49%		0.40%		2.33%		5.28%		3.40%		2.96%		4.29%		4.39%		4.80%

		Jan-2005		0.21%		---		0.48%		0.63%		0.76%		 -1.05%		 -0.13%		0.35%		0.65%		 -0.32%		 -2.44%		 -4.17%		 -1.74%		 -1.83%		0.25%

		Feb-2005		 -1.62%		---		 -0.18%		 -0.59%		 -0.42%		0.19%		1.47%		0.62%		0.66%		3.98%		2.10%		1.69%		4.91%		4.32%		8.72%

		Mar-2005		 -1.58%		 -0.63%		 -0.99%		 -0.51%		0.16%		 -1.21%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%

		Apr-2005		0.99%		1.10%		0.89%		1.35%		1.24%		1.31%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%

		May-2005		0.90%		1.03%		1.22%		1.08%		0.97%		 -1.34%		1.78%		0.01%		2.69%		 -0.01%		3.18%		6.55%		0.53%		0.05%		3.48%

		Jun-2005		0.35%		0.70%		0.83%		0.55%		0.85%		 -0.45%		1.96%		0.64%		1.90%		2.37%		0.14%		3.86%		1.84%		1.33%		3.40%

		Jul-2005		 -0.46%		 -0.52%		 -0.38%		 -0.91%		 -0.55%		 -0.80%		1.75%		0.83%		 -0.08%		0.60%		3.72%		6.34%		3.67%		3.07%		6.99%

		Aug-2005		0.89%		1.17%		1.06%		1.28%		1.00%		1.65%		0.19%		0.44%		1.86%		1.44%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%

		Sep-2005		 -0.49%		 -0.92%		 -1.02%		 -1.03%		 -0.48%		 -1.59%		 -1.00%		0.44%		1.75%		0.71%		0.81%		0.31%		5.14%		4.45%		9.31%

		Oct-2005		 -0.29%		 -0.74%		 -0.77%		 -0.79%		 -0.63%		 -1.49%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%

		Nov-2005		0.44%		0.46%		0.46%		0.44%		0.48%		 -0.71%		0.52%		0.33%		1.65%		1.96%		3.78%		4.85%		3.34%		2.45%		8.27%

		Dec-2005		0.62%		0.95%		0.93%		0.95%		0.85%		0.99%		0.86%		0.60%		1.63%		1.28%		0.03%		 -0.46%		4.80%		4.65%		5.91%

		Jan-2006		0.18%		0.25%		0.32%		0.01%		 -0.08%		1.26%		1.60%		0.56%		1.30%		4.54%		2.65%		8.97%		6.96%		6.14%		11.17%

		Feb-2006		0.28%		0.42%		0.40%		0.33%		0.29%		 -0.35%		0.67%		0.61%		2.08%		1.38%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%

		Mar-2006		 -0.14%		 -0.83%		 -0.67%		 -0.98%		 -0.87%		 -0.99%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		4.85%		2.86%		3.30%		0.88%

		Apr-2006		0.07%		 -0.06%		 -0.02%		 -0.18%		 -0.35%		1.89%		0.62%		0.37%		 -0.04%		2.74%		1.34%		 -0.02%		5.09%		4.78%		7.12%

		May-2006		 -0.27%		 -0.10%		 -0.09%		 -0.11%		0.32%		1.29%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%

		Jun-2006		0.43%		0.18%		0.10%		0.21%		 -0.01%		 -0.79%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%

		Jul-2006		1.66%		1.38%		1.28%		1.35%		1.18%		1.00%		0.98%		0.53%		3.12%		4.22%		0.62%		 -3.25%		1.00%		0.99%		1.41%

		Aug-2006		2.68%		1.52%		1.55%		1.53%		1.50%		1.16%		1.62%		0.62%		2.57%		1.16%		2.38%		2.96%		2.80%		2.75%		2.55%

		Sep-2006		1.39%		0.90%		0.99%		0.88%		0.72%		 -0.01%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.83%		0.04%		0.15%		0.83%

		Oct-2006		0.69%		0.78%		0.80%		0.66%		0.54%		0.97%		1.36%		0.74%		1.96%		4.67%		3.26%		5.76%		4.06%		3.89%		4.75%

		Nov-2006		1.93%		1.24%		1.26%		1.16%		0.87%		2.44%		1.68%		0.49%		1.19%		3.22%		1.90%		2.63%		3.60%		2.99%		7.43%

		Dec-2006		 -1.78%		 -0.30%		 -0.25%		 -0.58%		 -0.48%		 -1.33%		1.10%		0.72%		0.62%		2.24%		1.40%		0.33%		3.11%		3.14%		4.50%

		Jan-2007		 -0.58%		0.07%		0.19%		 -0.04%		 -0.04%		 -0.98%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		1.67%		0.36%		0.68%		 -1.06%

		Feb-2007		2.54%		1.60%		1.51%		1.54%		1.26%		2.06%		1.40%		0.72%		1.66%		1.38%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%

		Mar-2007		 -0.70%		0.05%		0.02%		0.00%		 -0.04%		0.24%		0.11%		0.34%		0.92%		3.08%		1.12%		1.07%		2.77%		2.55%		3.97%

		Apr-2007		0.70%		0.61%		0.69%		0.54%		0.31%		1.13%		1.30%		0.60%		0.76%		3.01%		4.43%		1.80%		4.56%		4.44%		4.74%

		May-2007		 -1.26%		 -0.66%		 -0.46%		 -0.76%		 -0.67%		 -1.56%		0.75%		0.61%		 -0.39%		2.00%		3.49%		4.10%		2.63%		1.75%		4.85%

		Jun-2007		 -0.75%		 -0.40%		 -0.60%		 -0.30%		 -0.37%		 -0.44%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%

		Jul-2007		1.16%		0.55%		 -0.04%		0.83%		1.01%		2.03%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%

		Aug-2007		1.69%		0.97%		1.25%		1.23%		1.14%		1.23%		1.36%		0.92%		1.07%		 -1.67%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%

		Sep-2007		1.07%		1.07%		1.13%		0.76%		0.44%		2.24%		2.62%		2.33%		2.38%		6.08%		3.74%		1.72%		6.60%		5.35%		11.04%

		Oct-2007		0.99%		0.73%		0.84%		0.90%		0.84%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		2.87%		5.57%		3.93%		11.15%

		Nov-2007		2.55%		1.32%		1.00%		1.80%		1.12%		1.91%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%

		Dec-2007		0.71%		0.18%		0.28%		0.28%		0.22%		 -0.30%		0.29%		0.41%		0.61%		0.22%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%

		Jan-2008		1.26%		1.46%		1.08%		1.68%		1.65%		2.78%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%

		Feb-2008		 -0.12%		 -0.32%		 -0.16%		0.14%		0.29%		1.67%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%

		Mar-2008		0.49%		 -0.46%		0.20%		0.34%		 -0.06%		2.04%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%

		Apr-2008		0.19%		0.43%		0.69%		 -0.21%		 -0.54%		 -1.91%		4.31%		4.81%		0.95%		1.39%		4.87%		4.19%		6.05%		5.43%		8.12%

		May-2008		 -1.51%		 -0.54%		 -0.51%		 -0.73%		 -0.92%		 -1.11%		0.36%		0.20%		0.12%		0.61%		1.30%		4.59%		1.58%		0.97%		1.86%

		Jun-2008		0.02%		 -0.56%		 -0.62%		 -0.08%		 -0.32%		0.09%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%

		Jul-2008		0.01%		 -0.77%		 -0.33%		 -0.08%		0.74%		0.14%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%

		Aug-2008		0.79%		0.52%		0.83%		0.95%		0.99%		 -1.65%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%

		Sep-2008		 -2.19%		 -2.89%		 -2.67%		 -1.34%		 -0.90%		 -2.35%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%

		Oct-2008		 -4.32%		 -4.71%		 -5.07%		 -2.36%		 -0.66%		 -3.69%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%

		Nov-2008		6.75%		0.06%		0.74%		3.26%		2.71%		2.89%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%

		Dec-2008		8.36%		3.43%		4.52%		3.73%		2.55%		6.21%		7.68%		 -0.56%		7.46%		9.84%		1.06%		5.80%		5.70%		6.01%		7.80%

		Jan-2009		 -2.35%		0.62%		0.49%		 -0.88%		 -0.86%		 -3.27%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%

		Feb-2009		 -1.20%		 -1.13%		 -0.92%		 -0.38%		 -0.01%		 -2.23%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%

		Mar-2009		0.89%		1.55%		1.75%		1.39%		0.88%		2.30%		3.19%		2.95%		3.63%		5.71%		8.76%		8.93%		8.03%		6.34%		14.37%

		Apr-2009		0.67%		2.47%		2.80%		0.48%		0.42%		0.90%		12.10%		10.04%		5.55%		8.43%		9.57%		15.46%		13.63%		12.80%		16.64%

		May-2009		1.46%		2.91%		1.93%		0.73%		0.16%		3.57%		6.73%		5.34%		4.07%		5.65%		5.59%		3.01%		13.54%		11.83%		17.09%

		Jun-2009		2.00%		1.62%		1.03%		0.57%		0.92%		0.41%		2.86%		3.38%		1.44%		1.24%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%

		Jul-2009		3.78%		3.60%		2.51%		1.61%		1.33%		2.21%		6.09%		5.41%		3.19%		4.61%		7.56%		9.63%		9.78%		9.13%		11.24%

		Aug-2009		1.39%		1.73%		1.20%		1.04%		1.03%		1.76%		1.86%		1.24%		2.01%		0.52%		3.61%		2.87%		3.70%		5.44%		 -0.36%

		Sep-2009		2.01%		2.25%		1.98%		1.05%		0.85%		2.14%		5.69%		3.24%		4.90%		3.32%		3.73%		5.77%		5.14%		3.83%		9.08%

		Oct-2009		 -0.67%		1.35%		0.75%		0.49%		0.21%		0.47%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%

		Nov-2009		1.07%		1.11%		1.24%		1.29%		1.01%		2.55%		1.01%		0.15%		1.09%		2.22%		6.00%		3.14%		2.87%		2.00%		4.30%

		Dec-2009		 -2.00%		 -0.27%		 -0.59%		 -1.56%		 -0.92%		 -3.76%		3.28%		4.24%		0.37%		 -0.36%		1.93%		8.05%		2.11%		1.44%		3.95%

		Jan-2010		1.91%		1.98%		1.48%		1.53%		1.02%		0.41%		1.27%		1.46%		0.38%		0.25%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%

		Feb-2010		0.55%		0.54%		0.33%		0.37%		0.47%		0.07%		0.17%		 -0.17%		1.36%		1.12%		3.10%		4.50%		0.00%		 -0.69%		0.35%

		Mar-2010		 -0.61%		0.73%		0.53%		 -0.12%		0.19%		 -0.76%		3.14%		2.91%		2.48%		4.01%		6.03%		8.14%		6.80%		6.24%		8.07%

		Apr-2010		2.04%		1.66%		1.30%		1.04%		0.56%		0.02%		2.34%		1.48%		0.83%		1.57%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%

		May-2010		0.49%		 -0.31%		 -0.05%		0.84%		0.77%		 -1.56%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%

		Jun-2010		2.46%		1.56%		1.50%		1.57%		0.91%		1.53%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%

		Jul-2010		1.47%		1.58%		1.56%		1.07%		0.82%		3.40%		3.56%		2.23%		4.06%		5.52%		7.01%		6.87%		9.03%		9.48%		8.33%

		Aug-2010		3.10%		1.47%		1.04%		1.29%		1.66%		1.39%		0.04%		0.06%		2.39%		0.68%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%

		Sep-2010		 -0.00%		0.79%		0.69%		0.11%		 -0.22%		2.35%		3.01%		1.78%		1.57%		5.76%		8.92%		12.46%		9.95%		9.80%		11.11%

		Oct-2010		 -0.24%		0.78%		0.80%		0.36%		 -0.09%		1.26%		2.58%		1.87%		1.85%		1.28%		3.80%		4.09%		3.41%		3.61%		2.90%

		Nov-2010		 -0.97%		 -0.57%		 -0.69%		 -0.57%		 -1.08%		 -3.81%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%

		Dec-2010		 -1.04%		 -0.44%		 -0.50%		 -1.08%		 -0.47%		1.31%		1.81%		1.80%		 -0.45%		3.14%		6.68%		7.94%		7.83%		8.10%		7.14%

		Jan-2011		 -0.92%		0.60%		0.53%		0.12%		 -0.31%		0.18%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%

		Feb-2011		0.92%		0.70%		0.46%		0.25%		0.18%		0.59%		1.31%		0.10%		0.29%		1.49%		3.43%		5.48%		2.63%		3.30%		 -0.93%

		Mar-2011		 -0.20%		0.15%		0.11%		0.06%		 -0.08%		0.47%		0.32%		 -0.07%		1.19%		2.95%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%

		Apr-2011		1.44%		1.53%		1.33%		1.27%		0.91%		3.10%		1.55%		0.54%		1.36%		4.73%		2.96%		2.64%		4.89%		5.98%		3.10%

		May-2011		1.35%		1.07%		1.14%		1.31%		0.97%		 -0.08%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%

		Jun-2011		 -0.78%		 -0.57%		 -0.43%		 -0.29%		 -0.20%		0.08%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%

		Jul-2011		2.25%		1.50%		1.50%		1.59%		1.12%		2.06%		1.16%		0.11%		1.85%		1.37%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%

		Aug-2011		2.90%		0.19%		0.37%		1.46%		1.22%		1.27%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%

		Sep-2011		2.64%		 -0.10%		 -0.07%		0.73%		0.60%		 -2.31%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%

		Oct-2011		0.68%		0.96%		1.28%		0.11%		 -0.10%		1.33%		5.99%		4.35%		4.40%		5.58%		10.93%		15.14%		10.53%		9.64%		13.25%

		Nov-2011		 -1.55%		 -0.56%		 -0.50%		 -0.09%		 -0.54%		 -1.75%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%

		Dec-2011		2.04%		1.32%		1.41%		1.10%		1.52%		0.67%		2.66%		0.71%		1.13%		 -1.47%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%

		Jan-2012		2.30%		1.69%		1.31%		0.88%		0.99%		1.67%		3.04%		2.89%		1.58%		7.42%		4.48%		7.07%		6.78%		5.33%		11.34%

		Feb-2012		0.56%		0.67%		0.46%		 -0.02%		0.36%		 -0.07%		2.38%		0.73%		2.40%		2.86%		4.32%		2.39%		5.62%		5.74%		5.99%

		Mar-2012		 -0.68%		 -0.16%		 -0.47%		 -0.55%		 -0.15%		 -0.72%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%

		Apr-2012		1.00%		1.12%		1.10%		1.11%		0.62%		1.18%		1.05%		0.69%		1.63%		0.96%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%

		May-2012		0.51%		0.58%		0.46%		0.90%		1.04%		 -1.03%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%

		Jun-2012		0.09%		0.54%		0.45%		0.04%		 -0.16%		0.48%		2.11%		1.04%		3.51%		5.58%		4.12%		4.99%		5.90%		7.01%		3.86%

		Jul-2012		2.11%		1.84%		1.48%		1.38%		1.36%		1.16%		1.90%		1.59%		3.71%		2.24%		1.39%		 -1.38%		1.41%		1.13%		1.95%

		Aug-2012		 -0.19%		0.55%		0.29%		0.07%		0.24%		0.86%		1.17%		1.28%		1.18%		 -0.11%		2.25%		3.33%		2.09%		2.69%		 -0.33%

		Sep-2012		0.39%		0.81%		0.39%		0.14%		0.40%		1.22%		1.39%		1.17%		1.63%		2.62%		2.58%		3.28%		3.74%		2.96%		6.03%

		Oct-2012		0.65%		0.62%		0.33%		0.20%		0.28%		 -0.14%		0.88%		0.11%		0.89%		0.52%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%

		Nov-2012		 -0.09%		0.35%		0.29%		0.16%		0.50%		 -0.01%		0.80%		0.02%		1.18%		1.41%		0.58%		0.53%		1.91%		2.42%		1.27%

		Dec-2012		0.22%		0.29%		0.20%		 -0.14%		0.10%		 -0.33%		1.58%		1.08%		0.71%		2.16%		0.91%		3.56%		3.47%		3.20%		4.89%

		Jan-2013		0.05%		 -0.16%		 -0.29%		 -0.70%		 -0.55%		 -0.91%		1.34%		1.21%		 -1.34%		0.72%		5.18%		6.26%		4.07%		5.27%		1.38%

		Feb-2013		0.31%		0.55%		0.50%		0.50%		0.61%		 -0.95%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%

		Mar-2013		0.09%		0.24%		0.27%		0.08%		0.52%		 -0.25%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		4.62%		0.20%		0.82%		 -1.72%

		Apr-2013		0.25%		1.32%		1.17%		1.01%		1.10%		1.39%		1.81%		0.59%		2.92%		3.43%		1.93%		 -0.37%		3.68%		5.21%		0.75%

		May-2013		 -0.18%		 -1.63%		 -1.54%		 -1.78%		 -1.43%		 -2.97%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%

		Jun-2013		 -0.39%		 -2.23%		 -1.76%		 -1.55%		 -1.39%		 -1.18%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%

		Jul-2013		0.05%		0.41%		0.49%		0.14%		0.40%		1.26%		1.90%		1.25%		1.21%		 -0.56%		5.09%		7.00%		4.38%		5.28%		1.04%

		Aug-2013		 -0.28%		 -0.61%		 -0.53%		 -0.51%		 -0.38%		 -0.53%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%

		Sep-2013		0.21%		1.12%		0.96%		0.95%		0.81%		2.06%		0.99%		0.15%		2.61%		4.40%		3.14%		6.38%		6.95%		7.39%		6.50%

		Oct-2013		0.85%		1.29%		1.15%		0.81%		0.90%		0.98%		2.51%		0.86%		2.77%		2.75%		4.60%		2.51%		3.67%		3.36%		4.86%

		Nov-2013		 -1.77%		 -0.19%		 -0.20%		 -0.37%		 -0.14%		 -0.82%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		4.01%		0.17%		0.77%		 -1.46%

		Dec-2013		 -1.53%		 -0.29%		 -0.34%		 -0.57%		 -0.54%		 -0.60%		0.54%		0.44%		0.51%		 -0.55%		2.53%		1.97%		0.88%		1.50%		 -1.45%

		Jan-2014		4.77%		1.46%		1.32%		1.48%		1.44%		1.06%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%

		Feb-2014		0.48%		0.91%		0.83%		0.53%		0.49%		1.40%		2.02%		0.05%		3.03%		3.92%		4.57%		4.71%		5.02%		5.56%		3.31%

		Mar-2014		0.70%		0.08%		 -0.09%		 -0.17%		0.10%		 -0.07%		0.24%		0.34%		1.37%		2.81%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%

		Apr-2014		1.73%		0.95%		0.80%		0.84%		0.69%		1.13%		0.63%		0.13%		1.24%		0.89%		0.74%		 -3.88%		1.32%		1.45%		0.33%

		May-2014		2.21%		1.27%		1.09%		1.14%		0.96%		0.59%		0.92%		0.76%		3.10%		2.08%		2.35%		0.80%		1.94%		1.62%		3.49%

		Jun-2014		 -0.03%		0.32%		0.21%		0.05%		0.34%		0.73%		0.84%		0.55%		0.36%		1.00%		2.07%		5.32%		1.68%		0.96%		2.66%

		Jul-2014		0.16%		 -0.18%		 -0.47%		 -0.25%		0.22%		 -0.90%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%

		Aug-2014		1.40%		1.11%		1.20%		1.10%		1.22%		0.55%		1.58%		0.24%		0.84%		0.48%		4.00%		4.96%		0.55%		 -0.15%		2.25%

		Sep-2014		 -0.78%		 -0.79%		 -0.96%		 -0.68%		 -0.29%		 -2.79%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%

		Oct-2014		0.16%		0.89%		1.02%		0.98%		0.73%		0.01%		1.19%		0.61%		1.71%		1.56%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%

		Nov-2014		1.51%		0.57%		0.42%		0.71%		0.94%		 -0.36%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.09%		0.72%		1.36%		 -1.06%

		Dec-2014		1.43%		 -0.09%		 -0.21%		0.09%		0.52%		 -0.69%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%

		Jan-2015		6.58%		2.02%		1.81%		2.10%		1.87%		 -0.16%		0.66%		0.20%		0.93%		0.34%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%

		Feb-2015		 -3.05%		 -0.46%		 -0.27%		 -0.94%		 -0.59%		 -0.81%		2.41%		1.45%		0.85%		 -1.34%		5.75%		5.94%		5.35%		5.98%		3.10%

		Mar-2015		0.61%		0.34%		0.26%		0.46%		0.57%		 -0.96%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%

		Apr-2015		 -2.01%		 -0.12%		 -0.05%		 -0.36%		 -0.56%		1.06%		1.21%		0.73%		1.63%		2.92%		0.96%		 -2.55%		5.05%		4.08%		7.69%

		May-2015		 -1.28%		 -0.15%		 -0.13%		 -0.24%		 -0.42%		 -1.79%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%

		Jun-2015		 -2.72%		 -1.16%		 -1.17%		 -1.09%		 -1.24%		 -0.44%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%

		Jul-2015		2.69%		0.63%		0.44%		0.70%		0.99%		0.23%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%

		Aug-2015		 -0.92%		 -0.41%		 -0.46%		 -0.14%		 -0.27%		0.12%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%

		Sep-2015		0.77%		0.16%		0.02%		0.68%		0.59%		0.51%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%

		Oct-2015		0.07%		0.47%		0.56%		0.02%		0.33%		0.21%		2.75%		0.01%		2.74%		4.53%		8.44%		5.63%		7.44%		7.82%		7.13%

		Nov-2015		 -0.74%		 -0.27%		 -0.66%		 -0.26%		0.05%		 -1.66%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%

		Dec-2015		 -0.56%		 -0.61%		 -0.76%		 -0.32%		 -0.27%		0.53%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%

		Jan-2016		4.36%		0.82%		0.78%		1.38%		1.46%		0.87%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%

		Feb-2016		1.86%		0.44%		0.68%		0.71%		0.96%		2.23%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%

		Mar-2016		1.16%		1.57%		1.62%		0.92%		0.82%		2.70%		4.44%		3.15%		3.27%		9.06%		6.78%		7.98%		8.13%		6.51%		13.23%

		Apr-2016		0.64%		0.94%		1.09%		0.38%		0.17%		1.33%		3.92%		2.34%		1.77%		2.57%		0.39%		1.57%		2.63%		2.90%		0.54%

		May-2016		0.10%		0.10%		0.14%		0.03%		0.42%		 -1.34%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%

		Jun-2016		2.48%		1.72%		1.62%		1.80%		1.90%		2.92%		0.92%		 -0.15%		3.37%		5.89%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%

		Jul-2016		1.38%		1.14%		1.05%		0.63%		0.60%		0.75%		2.70%		1.64%		1.80%		0.60%		3.69%		5.97%		4.95%		5.07%		5.03%

		Aug-2016		0.40%		0.23%		0.33%		 -0.11%		 -0.05%		 -0.49%		2.09%		0.70%		1.79%		0.04%		0.14%		1.77%		0.63%		0.07%		2.49%

		Sep-2016		 -0.21%		0.08%		0.09%		 -0.06%		 -0.01%		0.55%		0.67%		0.60%		0.40%		2.02%		0.02%		1.11%		1.23%		1.23%		1.29%

		Oct-2016		 -0.35%		 -0.52%		 -0.53%		 -0.76%		 -0.97%		 -2.78%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%

		Nov-2016		 -1.10%		 -2.17%		 -1.99%		 -2.37%		 -1.65%		 -3.97%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%

		Dec-2016		0.43%		0.43%		0.48%		0.14%		0.27%		 -0.46%		1.85%		1.29%		1.33%		1.87%		1.98%		2.80%		2.56%		3.42%		0.22%

		Jan-2017		0.37%		0.49%		0.45%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.39%		3.54%		2.90%		5.47%

		Feb-2017		0.67%		0.86%		0.83%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		1.93%		1.59%		1.43%		3.06%

		Mar-2017		 -0.34%		0.05%		 -0.09%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.13%		2.54%		2.75%		2.52%

		Apr-2017		0.62%		0.88%		0.85%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		1.10%		2.14%		2.54%		2.19%

		May-2017		0.66%		0.84%		0.79%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		 -2.03%		3.25%		3.67%		2.96%

		Jun-2017		0.44%		0.11%		 -0.05%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		3.46%		0.31%		 -0.18%		1.01%

		Jul-2017		0.21%		0.59%		0.57%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.74%		3.69%		2.88%		5.96%

		Aug-2017		0.12%		0.88%		0.71%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%

		Sep-2017		0.05%		 -0.29%		 -0.20%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		6.24%		1.86%		2.49%		 -0.40%

		Oct-2017		0.18%		0.13%		0.13%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.85%		1.88%		1.52%		3.51%

		Nov-2017		0.04%		 -0.05%		 -0.15%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		2.88%		0.81%		1.05%		0.20%

		Dec-2017		0.29%		0.52%		0.43%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		 -0.40%		2.24%		1.61%		3.59%

		Jan-2018		0.13%		 -0.74%		 -0.80%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		2.61%		5.57%		5.02%		8.33%

		Feb-2018		0.06%		 -0.95%		 -0.93%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%

		Mar-2018		0.35%		0.52%		0.39%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%

		Apr-2018		0.12%		 -0.61%		 -0.47%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		0.86%		1.60%		2.28%		 -0.44%

		May-2018		0.12%		0.47%		0.57%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%

		Jun-2018		0.10%		 -0.10%		 -0.02%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%

		Jul-2018		0.33%		0.28%		0.24%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		1.74%		2.39%		2.46%		2.20%

		Aug-2018		0.23%		0.49%		0.66%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%

		Sep-2018		0.18%		 -0.43%		 -0.40%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%

		Oct-2018		 -0.14%		 -0.89%		 -0.95%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%

		Nov-2018		 -0.02%		0.39%		0.31%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		1.59%		0.95%		 -0.13%		4.12%

		Dec-2018		2.60%		1.38%		1.04%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%

		Jan-2019		1.18%		1.63%		1.75%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		11.25%		7.56%		6.57%		8.77%

		Feb-2019		 -0.38%		0.19%		0.29%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		5.20%		1.95%		2.55%		0.22%

		Mar-2019		3.14%		1.90%		1.72%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		 -2.09%		0.60%		0.63%		0.84%

		Apr-2019		 -0.84%		0.26%		0.30%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		3.40%		2.64%		2.81%		2.11%

		May-2019		4.02%		1.60%		1.18%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%

		Jun-2019		1.51%		1.45%		1.46%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		7.07%		6.02%		5.93%		6.24%

		Jul-2019		0.17%		0.35%		0.29%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%

		Aug-2019		5.15%		2.37%		2.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%

		Sep-2019		 -1.15%		 -0.39%		 -0.35%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		2.08%		2.57%		2.87%		1.91%

		Oct-2019		0.19%		0.39%		0.30%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		2.63%		3.49%		3.59%		4.22%

		Nov-2019		0.31%		0.00%		0.02%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		4.12%		0.88%		1.13%		 -0.14%

		Dec-2019		0.22%		0.14%		0.34%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		2.88%		4.33%		3.25%		7.46%

		Jan-2020		1.32%		2.04%		1.54%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%

		Feb-2020		 -0.02%		1.38%		1.16%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%

		Mar-2020		 -0.03%		 -3.94%		 -2.76%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%

		Apr-2020		3.73%		2.95%		2.32%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		13.74%		7.58%		6.46%		9.16%

		May-2020		1.69%		1.60%		1.25%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		6.51%		3.27%		4.35%		0.77%

		Jun-2020		1.88%		1.44%		0.70%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		3.53%		4.52%		3.41%		7.35%

		Jul-2020		3.59%		2.20%		2.13%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.77%		4.46%		2.33%		8.94%

		Aug-2020		 -1.06%		 -0.30%		 -0.46%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		5.63%		4.28%		5.14%		2.21%

		Sep-2020		 -0.01%		 -0.04%		 -0.25%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -3.34%		 -2.46%		 -2.60%		 -1.60%

		Oct-2020		0.52%		 -0.24%		 -0.26%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		2.09%		 -2.15%		 -3.99%		2.06%

		Nov-2020		3.29%		1.81%		1.58%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		18.43%		13.45%		15.50%		9.25%

		Dec-2020		0.80%		0.61%		0.49%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		8.65%		5.41%		4.65%		7.35%

		Jan-2021		 -0.37%		 -0.52%		 -0.51%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		5.03%		0.22%		 -1.07%		3.07%

		Feb-2021		0.75%		 -1.30%		 -1.08%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		6.23%		1.98%		2.24%		0.76%

		Mar-2021		 -0.39%		 -1.07%		 -0.97%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		1.00%		1.26%		2.30%		 -1.51%

		Apr-2021		0.51%		0.95%		0.85%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		2.10%		2.94%		3.01%		2.49%

		May-2021		0.13%		0.39%		0.32%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.21%		3.13%		3.26%		2.32%

		Jun-2021		0.49%		0.92%		0.83%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		1.94%		 -0.65%		 -1.13%		0.17%

		Jul-2021		0.13%		1.05%		0.97%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		 -3.61%		 -1.65%		0.75%		 -6.73%

		Aug-2021		0.11%		 -0.02%		 -0.05%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		2.24%		1.90%		1.76%		2.62%

		Sep-2021		 -0.00%		 -0.76%		 -0.69%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -2.95%		 -3.20%		 -2.90%		 -3.97%

		Oct-2021		 -0.01%		 -0.06%		 -0.06%		 -0.03%		 -0.26%		 -0.24%		 -0.17%		0.00%		0.02%		 -1.33%		7.01%		4.25%		2.39%		2.46%		0.99%

		Nov-2021		0.12%		0.07%		0.04%		0.30%		0.71%		 -0.29%		 -0.97%		 -0.46%		 -1.84%		 -2.74%		 -0.69%		 -4.17%		 -4.50%		 -4.65%		 -4.08%

		Dec-2021		 -0.16%		0.05%		0.17%		 -0.26%		 -0.41%		 -0.14%		1.87%		0.83%		1.40%		1.56%		4.48%		2.23%		4.13%		5.12%		1.88%

		Date		US Fixed Income		eVest Top 20 AUM US Core Plus Composite		80% US Agg / 20% US HY		Bloomberg US Aggregate		Bloomberg Global Aggregate Hedged (USD)		Bloomberg Global Aggregate		Bloomberg US Corporate High Yield		S&P/LSTA US Leveraged Loan 100		JPM EMBI Global Diversified		JPM GBI-EM Global Diversified		S&P 500		Russell 2000		MSCI ACWI ex-US-ND		MSCI EAFE-ND		MSCI EM-ND



Instructions: 
Everything in eVest...I made a custom universe called US FI PB - Index Returns Tab under firm

This is just a full list of all the track records you'll need for later slides. I wait to fill this out until after I make sure the Top 20 Composite is up to date, which was done a few tabs ago.



Rolling R^2 and Correl

																		Rolling 1 Yr R^2

		2/28/05		eVest Top 20 AUM US Core Plus Composite		S&P 500		US Fixed Income		Bloomberg US Aggregate		Bloomberg US Corporate High Yield		80% US Agg / 20% US HY						eVest Top 20 AUM US Core Plus Composite		BGIM US FI						eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -0.63%		 -1.77%		 -1.58%		 -0.51%		 -2.91%		 -0.99%				3/31/05								3/31/05

		Apr-2005		1.10%		 -1.90%		0.99%		1.35%		 -0.97%		0.89%				4/30/05								4/30/05

		May-2005		1.03%		3.18%		0.90%		1.08%		1.78%		1.22%				5/31/05								5/31/05

		Jun-2005		0.70%		0.14%		0.35%		0.55%		1.96%		0.83%				6/30/05								6/30/05

		Jul-2005		 -0.52%		3.72%		 -0.46%		 -0.91%		1.75%		 -0.38%				7/31/05								7/31/05

		Aug-2005		1.17%		 -0.91%		0.89%		1.28%		0.19%		1.06%				8/31/05								8/31/05

		Sep-2005		 -0.92%		0.81%		 -0.49%		 -1.03%		 -1.00%		 -1.02%				9/30/05								9/30/05

		Oct-2005		 -0.74%		 -1.67%		 -0.29%		 -0.79%		 -0.70%		 -0.77%				10/31/05								10/31/05

		Nov-2005		0.46%		3.78%		0.44%		0.44%		0.52%		0.46%				11/30/05								11/30/05

		Dec-2005		0.95%		0.03%		0.62%		0.95%		0.86%		0.93%				12/31/05								12/31/05

		Jan-2006		0.25%		2.65%		0.18%		0.01%		1.60%		0.32%				1/31/06								1/31/06

		Feb-2006		0.42%		0.27%		0.28%		0.33%		0.67%		0.40%				2/28/06		0.97		0.83				Feb-2006		0.01

		Mar-2006		 -0.83%		1.24%		 -0.14%		 -0.98%		0.60%		 -0.67%				3/31/06		0.98		0.88				Mar-2006		-0.15

		Apr-2006		 -0.06%		1.34%		0.07%		 -0.18%		0.62%		 -0.02%				4/30/06		0.98		0.90				Apr-2006		-0.00

		May-2006		 -0.10%		 -2.88%		 -0.27%		 -0.11%		 -0.01%		 -0.09%				5/31/06		0.98		0.85				May-2006		-0.08

		Jun-2006		0.18%		0.14%		0.43%		0.21%		 -0.35%		0.10%				6/30/06		0.98		0.83				Jun-2006		-0.06

		Jul-2006		1.38%		0.62%		1.66%		1.35%		0.98%		1.28%				7/31/06		0.99		0.82				Jul-2006		0.07

		Aug-2006		1.52%		2.38%		2.68%		1.53%		1.62%		1.55%				8/31/06		0.99		0.79				Aug-2006		0.30

		Sep-2006		0.90%		2.58%		1.39%		0.88%		1.42%		0.99%				9/30/06		0.99		0.80				Sep-2006		0.39

		Oct-2006		0.78%		3.26%		0.69%		0.66%		1.36%		0.80%				10/31/06		0.99		0.79				Oct-2006		0.27

		Nov-2006		1.24%		1.90%		1.93%		1.16%		1.68%		1.26%				11/30/06		0.99		0.81				Nov-2006		0.33

		Dec-2006		 -0.30%		1.40%		 -1.78%		 -0.58%		1.10%		 -0.25%				12/31/06		0.99		0.78				Dec-2006		0.35

		Jan-2007		0.07%		1.51%		 -0.58%		 -0.04%		1.12%		0.19%				1/31/07		0.99		0.77				Jan-2007		0.37

		Feb-2007		1.60%		 -1.96%		2.54%		1.54%		1.40%		1.51%				2/28/07		0.99		0.80				Feb-2007		0.08

		Mar-2007		0.05%		1.12%		 -0.70%		0.00%		0.11%		0.02%				3/31/07		0.99		0.89				Mar-2007		0.12

		Apr-2007		0.61%		4.43%		0.70%		0.54%		1.30%		0.69%				4/30/07		0.99		0.91				Apr-2007		0.11

		May-2007		 -0.66%		3.49%		 -1.26%		 -0.76%		0.75%		 -0.46%				5/31/07		0.99		0.93				May-2007		-0.29

		Jun-2007		 -0.40%		 -1.66%		 -0.75%		 -0.30%		 -1.80%		 -0.60%				6/30/07		0.98		0.92				Jun-2007		-0.09

		Jul-2007		0.55%		 -3.10%		1.16%		0.83%		 -3.54%		 -0.04%				7/31/07		0.93		0.81				Jul-2007		-0.04

		Aug-2007		0.97%		1.50%		1.69%		1.23%		1.36%		1.25%				8/31/07		0.90		0.78				Aug-2007		-0.11

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%		1.13%				9/30/07		0.91		0.77				Sep-2007		-0.05

		Oct-2007		0.73%		1.59%		0.99%		0.90%		0.60%		0.84%				10/31/07		0.91		0.77				Oct-2007		-0.08

		Nov-2007		1.32%		 -4.18%		2.55%		1.80%		 -2.17%		1.00%				11/30/07		0.89		0.74				Nov-2007		-0.30

		Dec-2007		0.18%		 -0.69%		0.71%		0.28%		0.29%		0.28%				12/31/07		0.88		0.72				Dec-2007		-0.27

		Jan-2008		1.46%		 -6.00%		1.26%		1.68%		 -1.33%		1.08%				1/31/08		0.87		0.73				Jan-2008		-0.40

		Feb-2008		 -0.32%		 -3.25%		 -0.12%		0.14%		 -1.36%		 -0.16%				2/29/08		0.85		0.69				Feb-2008		-0.23

		Mar-2008		 -0.46%		 -0.43%		0.49%		0.34%		 -0.34%		0.20%				3/31/08		0.79		0.69				Mar-2008		-0.19

		Apr-2008		0.43%		4.87%		0.19%		 -0.21%		4.31%		0.69%				4/30/08		0.78		0.65				Apr-2008		-0.22

		May-2008		 -0.54%		1.30%		 -1.51%		 -0.73%		0.36%		 -0.51%				5/31/08		0.78		0.65				May-2008		-0.14

		Jun-2008		 -0.56%		 -8.43%		0.02%		 -0.08%		 -2.80%		 -0.62%				6/30/08		0.79		0.57				Jun-2008		0.10

		Jul-2008		 -0.77%		 -0.84%		0.01%		 -0.08%		 -1.33%		 -0.33%				7/31/08		0.88		0.66				Jul-2008		0.10

		Aug-2008		0.52%		1.45%		0.79%		0.95%		0.35%		0.83%				8/31/08		0.87		0.62				Aug-2008		0.07

		Sep-2008		 -2.89%		 -8.91%		 -2.19%		 -1.34%		 -7.98%		 -2.67%				9/30/08		0.94		0.75				Sep-2008		0.36

		Oct-2008		 -4.71%		 -16.79%		 -4.32%		 -2.36%		 -15.91%		 -5.07%				10/31/08		0.97		0.88				Oct-2008		0.69

		Nov-2008		0.06%		 -7.18%		6.75%		3.26%		 -9.31%		0.74%				11/30/08		0.96		0.54				Nov-2008		0.70

		Dec-2008		3.43%		1.06%		8.36%		3.73%		7.68%		4.52%				12/31/08		0.97		0.72				Dec-2008		0.69

		Jan-2009		0.62%		 -8.43%		 -2.35%		 -0.88%		5.99%		0.49%				1/31/09		0.98		0.64				Jan-2009		0.69

		Feb-2009		 -1.13%		 -10.65%		 -1.20%		 -0.38%		 -3.10%		 -0.92%				2/28/09		0.98		0.65				Feb-2009		0.68

		Mar-2009		1.55%		8.76%		0.89%		1.39%		3.19%		1.75%				3/31/09		0.99		0.62				Mar-2009		0.72

		Apr-2009		2.47%		9.57%		0.67%		0.48%		12.10%		2.80%				4/30/09		0.99		0.57				Apr-2009		0.77

		May-2009		2.91%		5.59%		1.46%		0.73%		6.73%		1.93%				5/31/09		0.96		0.56				May-2009		0.82

		Jun-2009		1.62%		0.20%		2.00%		0.57%		2.86%		1.03%				6/30/09		0.95		0.56				Jun-2009		0.82

		Jul-2009		3.60%		7.56%		3.78%		1.61%		6.09%		2.51%				7/31/09		0.94		0.58				Jul-2009		0.86

		Aug-2009		1.73%		3.61%		1.39%		1.04%		1.86%		1.20%				8/31/09		0.94		0.58				Aug-2009		0.86

		Sep-2009		2.25%		3.73%		2.01%		1.05%		5.69%		1.98%				9/30/09		0.92		0.54				Sep-2009		0.87

		Oct-2009		1.35%		 -1.86%		 -0.67%		0.49%		1.79%		0.75%				10/31/09		0.78		0.40				Oct-2009		0.80

		Nov-2009		1.11%		6.00%		1.07%		1.29%		1.01%		1.24%				11/30/09		0.79		0.72				Nov-2009		0.71

		Dec-2009		 -0.27%		1.93%		 -2.00%		 -1.56%		3.28%		 -0.59%				12/31/09		0.88		0.57				Dec-2009		0.73

		Jan-2010		1.98%		 -3.60%		1.91%		1.53%		1.27%		1.48%				1/31/10		0.87		0.60				Jan-2010		0.66

		Feb-2010		0.54%		3.10%		0.55%		0.37%		0.17%		0.33%				2/28/10		0.82		0.51				Feb-2010		0.35

		Mar-2010		0.73%		6.03%		 -0.61%		 -0.12%		3.14%		0.53%				3/31/10		0.86		0.55				Mar-2010		0.33

		Apr-2010		1.66%		1.58%		2.04%		1.04%		2.34%		1.30%				4/30/10		0.92		0.79				Apr-2010		0.24

		May-2010		 -0.31%		 -7.99%		0.49%		0.84%		 -3.59%		 -0.05%				5/31/10		0.93		0.77				May-2010		0.43

		Jun-2010		1.56%		 -5.23%		2.46%		1.57%		1.24%		1.50%				6/30/10		0.92		0.80				Jun-2010		0.37

		Jul-2010		1.58%		7.01%		1.47%		1.07%		3.56%		1.56%				7/31/10		0.90		0.72				Jul-2010		0.20

		Aug-2010		1.47%		 -4.51%		3.10%		1.29%		0.04%		1.04%				8/31/10		0.90		0.61				Aug-2010		0.12

		Sep-2010		0.79%		8.92%		 -0.00%		0.11%		3.01%		0.69%				9/30/10		0.88		0.60				Sep-2010		-0.01

		Oct-2010		0.78%		3.80%		 -0.24%		0.36%		2.58%		0.80%				10/31/10		0.90		0.62				Oct-2010		-0.00

		Nov-2010		 -0.57%		0.01%		 -0.97%		 -0.57%		 -1.17%		 -0.69%				11/30/10		0.94		0.66				Nov-2010		0.01

		Dec-2010		 -0.44%		6.68%		 -1.04%		 -1.08%		1.81%		 -0.50%				12/31/10		0.95		0.62				Dec-2010		-0.10

		Jan-2011		0.60%		2.37%		 -0.92%		0.12%		2.21%		0.53%				1/31/11		0.95		0.55				Jan-2011		0.02

		Feb-2011		0.70%		3.43%		0.92%		0.25%		1.31%		0.46%				2/28/11		0.95		0.54				Feb-2011		0.02

		Mar-2011		0.15%		0.04%		 -0.20%		0.06%		0.32%		0.11%				3/31/11		0.96		0.58				Mar-2011		0.03

		Apr-2011		1.53%		2.96%		1.44%		1.27%		1.55%		1.33%				4/30/11		0.96		0.56				Apr-2011		0.06

		May-2011		1.07%		 -1.13%		1.35%		1.31%		0.49%		1.14%				5/31/11		0.97		0.61				May-2011		-0.23

		Jun-2011		 -0.57%		 -1.67%		 -0.78%		 -0.29%		 -0.97%		 -0.43%				6/30/11		0.97		0.58				Jun-2011		0.09

		Jul-2011		1.50%		 -2.03%		2.25%		1.59%		1.16%		1.50%				7/31/11		0.96		0.63				Jul-2011		-0.16

		Aug-2011		0.19%		 -5.43%		2.90%		1.46%		 -4.00%		0.37%				8/31/11		0.97		0.44				Aug-2011		0.08

		Sep-2011		 -0.10%		 -7.03%		2.64%		0.73%		 -3.27%		 -0.07%				9/30/11		0.97		0.27				Sep-2011		0.12

		Oct-2011		0.96%		10.93%		0.68%		0.11%		5.99%		1.28%				10/31/11		0.96		0.29				Oct-2011		0.20

		Nov-2011		 -0.56%		 -0.22%		 -1.55%		 -0.09%		 -2.16%		 -0.50%				11/30/11		0.96		0.30				Nov-2011		0.21

		Dec-2011		1.32%		1.02%		2.04%		1.10%		2.66%		1.41%				12/31/11		0.96		0.27				Dec-2011		0.39

		Jan-2012		1.69%		4.48%		2.30%		0.88%		3.04%		1.31%				1/31/12		0.94		0.33				Jan-2012		0.46

		Feb-2012		0.67%		4.32%		0.56%		 -0.02%		2.38%		0.46%				2/29/12		0.95		0.34				Feb-2012		0.45

		Mar-2012		 -0.16%		3.29%		 -0.68%		 -0.55%		 -0.14%		 -0.47%				3/31/12		0.93		0.39				Mar-2012		0.38

		Apr-2012		1.12%		 -0.63%		1.00%		1.11%		1.05%		1.10%				4/30/12		0.93		0.38				Apr-2012		0.33

		May-2012		0.58%		 -6.01%		0.51%		0.90%		 -1.31%		0.46%				5/31/12		0.93		0.38				May-2012		0.33

		Jun-2012		0.54%		4.12%		0.09%		0.04%		2.11%		0.45%				6/30/12		0.92		0.30				Jun-2012		0.30

		Jul-2012		1.84%		1.39%		2.11%		1.38%		1.90%		1.48%				7/31/12		0.91		0.29				Jul-2012		0.36

		Aug-2012		0.55%		2.25%		 -0.19%		0.07%		1.17%		0.29%				8/31/12		0.92		0.43				Aug-2012		0.30

		Sep-2012		0.81%		2.58%		0.39%		0.14%		1.39%		0.39%				9/30/12		0.90		0.86				Sep-2012		0.14

		Oct-2012		0.62%		 -1.85%		0.65%		0.20%		0.88%		0.33%				10/31/12		0.94		0.92				Oct-2012		0.13

		Nov-2012		0.35%		0.58%		 -0.09%		0.16%		0.80%		0.29%				11/30/12		0.92		0.89				Nov-2012		0.07

		Dec-2012		0.29%		0.91%		0.22%		 -0.14%		1.58%		0.20%				12/31/12		0.94		0.87				Dec-2012		0.09

		Jan-2013		 -0.16%		5.18%		0.05%		 -0.70%		1.34%		 -0.29%				1/31/13		0.94		0.81				Jan-2013		-0.26

		Feb-2013		0.55%		1.36%		0.31%		0.50%		0.51%		0.50%				2/28/13		0.94		0.80				Feb-2013		-0.28

		Mar-2013		0.24%		3.75%		0.09%		0.08%		1.02%		0.27%				3/31/13		0.92		0.75				Mar-2013		-0.26

		Apr-2013		1.32%		1.93%		0.25%		1.01%		1.81%		1.17%				4/30/13		0.94		0.52				Apr-2013		-0.17

		May-2013		 -1.63%		2.34%		 -0.18%		 -1.78%		 -0.58%		 -1.54%				5/31/13		0.98		0.39				May-2013		-0.23

		Jun-2013		 -2.23%		 -1.34%		 -0.39%		 -1.55%		 -2.62%		 -1.76%				6/30/13		0.98		0.45				Jun-2013		0.15

		Jul-2013		0.41%		5.09%		0.05%		0.14%		1.90%		0.49%				7/31/13		0.97		0.42				Jul-2013		0.21

		Aug-2013		 -0.61%		 -2.90%		 -0.28%		 -0.51%		 -0.61%		 -0.53%				8/31/13		0.98		0.52				Aug-2013		0.27

		Sep-2013		1.12%		3.14%		0.21%		0.95%		0.99%		0.96%				9/30/13		0.99		0.52				Sep-2013		0.29

		Oct-2013		1.29%		4.60%		0.85%		0.81%		2.51%		1.15%				10/31/13		0.99		0.63				Oct-2013		0.47

		Nov-2013		 -0.19%		3.05%		 -1.77%		 -0.37%		0.51%		 -0.20%				11/30/13		0.99		0.23				Nov-2013		0.49

		Dec-2013		 -0.29%		2.53%		 -1.53%		 -0.57%		0.54%		 -0.34%				12/31/13		0.99		0.21				Dec-2013		0.50

		Jan-2014		1.46%		 -3.46%		4.77%		1.48%		0.70%		1.32%				1/31/14		0.99		0.28				Jan-2014		0.22

		Feb-2014		0.91%		4.57%		0.48%		0.53%		2.02%		0.83%				2/28/14		0.99		0.28				Feb-2014		0.27

		Mar-2014		0.08%		0.84%		0.70%		 -0.17%		0.24%		 -0.09%				3/31/14		0.99		0.27				Mar-2014		0.27

		Apr-2014		0.95%		0.74%		1.73%		0.84%		0.63%		0.80%				4/30/14		0.99		0.33				Apr-2014		0.24

		May-2014		1.27%		2.35%		2.21%		1.14%		0.92%		1.09%				5/31/14		0.99		0.41				May-2014		0.33

		Jun-2014		0.32%		2.07%		 -0.03%		0.05%		0.84%		0.21%				6/30/14		0.99		0.56				Jun-2014		0.14

		Jul-2014		 -0.18%		 -1.38%		0.16%		 -0.25%		 -1.33%		 -0.47%				7/31/14		0.99		0.52				Jul-2014		0.25

		Aug-2014		1.11%		4.00%		1.40%		1.10%		1.58%		1.20%				8/31/14		0.98		0.53				Aug-2014		0.07

		Sep-2014		 -0.79%		 -1.40%		 -0.78%		 -0.68%		 -2.09%		 -0.96%				9/30/14		0.99		0.58				Sep-2014		0.22

		Oct-2014		0.89%		2.44%		0.16%		0.98%		1.19%		1.02%				10/31/14		0.98		0.54				Oct-2014		0.14

		Nov-2014		0.57%		2.69%		1.51%		0.71%		 -0.73%		0.42%				11/30/14		0.98		0.52				Nov-2014		0.21

		Dec-2014		 -0.09%		 -0.25%		1.43%		0.09%		 -1.45%		 -0.21%				12/31/14		0.98		0.40				Dec-2014		0.33

		Jan-2015		2.02%		 -3.00%		6.58%		2.10%		0.66%		1.81%				1/31/15		0.98		0.49				Jan-2015		0.21

		Feb-2015		 -0.46%		5.75%		 -3.05%		 -0.94%		2.41%		 -0.27%				2/28/15		0.97		0.53				Feb-2015		-0.08

		Mar-2015		0.34%		 -1.58%		0.61%		0.46%		 -0.55%		0.26%				3/31/15		0.97		0.54				Mar-2015		-0.07

		Apr-2015		 -0.12%		0.96%		 -2.01%		 -0.36%		1.21%		 -0.05%				4/30/15		0.96		0.53				Apr-2015		-0.06

		May-2015		 -0.15%		1.29%		 -1.28%		 -0.24%		0.30%		 -0.13%				5/31/15		0.96		0.52				May-2015		-0.12

		Jun-2015		 -1.16%		 -1.94%		 -2.72%		 -1.09%		 -1.49%		 -1.17%				6/30/15		0.97		0.58				Jun-2015		0.04

		Jul-2015		0.63%		2.10%		2.69%		0.70%		 -0.58%		0.44%				7/31/15		0.98		0.60				Jul-2015		0.03

		Aug-2015		 -0.41%		 -6.03%		 -0.92%		 -0.14%		 -1.74%		 -0.46%				8/31/15		0.98		0.63				Aug-2015		0.04

		Sep-2015		0.16%		 -2.47%		0.77%		0.68%		 -2.60%		0.02%				9/30/15		0.98		0.66				Sep-2015		-0.01

		Oct-2015		0.47%		8.44%		0.07%		0.02%		2.75%		0.56%				10/31/15		0.98		0.73				Oct-2015		0.02

		Nov-2015		 -0.27%		0.30%		 -0.74%		 -0.26%		 -2.22%		 -0.66%				11/30/15		0.96		0.71				Nov-2015		-0.01

		Dec-2015		 -0.61%		 -1.58%		 -0.56%		 -0.32%		 -2.52%		 -0.76%				12/31/15		0.96		0.72				Dec-2015		0.02

		Jan-2016		0.82%		 -4.96%		4.36%		1.38%		 -1.61%		0.78%				1/31/16		0.93		0.54				Jan-2016		0.11

		Feb-2016		0.44%		 -0.13%		1.86%		0.71%		0.57%		0.68%				2/29/16		0.94		0.62				Feb-2016		0.24

		Mar-2016		1.57%		6.78%		1.16%		0.92%		4.44%		1.62%				3/31/16		0.96		0.49				Mar-2016		0.48

		Apr-2016		0.94%		0.39%		0.64%		0.38%		3.92%		1.09%				4/30/16		0.97		0.49				Apr-2016		0.47

		May-2016		0.10%		1.80%		0.10%		0.03%		0.62%		0.14%				5/31/16		0.96		0.49				May-2016		0.48

		Jun-2016		1.72%		0.26%		2.48%		1.80%		0.92%		1.62%				6/30/16		0.96		0.39				Jun-2016		0.40

		Jul-2016		1.14%		3.69%		1.38%		0.63%		2.70%		1.05%				7/31/16		0.96		0.44				Jul-2016		0.43

		Aug-2016		0.23%		0.14%		0.40%		 -0.11%		2.09%		0.33%				8/31/16		0.96		0.38				Aug-2016		0.31

		Sep-2016		0.08%		0.02%		 -0.21%		 -0.06%		0.67%		0.09%				9/30/16		0.96		0.40				Sep-2016		0.29

		Oct-2016		 -0.52%		 -1.82%		 -0.35%		 -0.76%		0.39%		 -0.53%				10/31/16		0.96		0.46				Oct-2016		0.46

		Nov-2016		 -2.17%		3.70%		 -1.10%		 -2.37%		 -0.47%		 -1.99%				11/30/16		0.99		0.48				Nov-2016		0.09

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%		0.48%				12/31/16		0.99		0.43				Dec-2016		0.02

		Jan-2017		0.49%		1.90%		0.37%		0.20%		1.45%		0.45%				1/31/17		0.99		0.73				Jan-2017		0.14

		Feb-2017		0.86%		3.97%		0.67%		0.67%		1.46%		0.83%				2/28/17		0.99		0.80				Feb-2017		0.18

		Mar-2017		0.05%		0.12%		 -0.34%		 -0.05%		 -0.22%		 -0.09%				3/31/17		0.99		0.80				Mar-2017		-0.06

		Apr-2017		0.88%		1.03%		0.62%		0.77%		1.15%		0.85%				4/30/17		1.00		0.81				Apr-2017		-0.04

		May-2017		0.84%		1.41%		0.66%		0.77%		0.87%		0.79%				5/31/17		1.00		0.81				May-2017		-0.03

		Jun-2017		0.11%		0.62%		0.44%		 -0.10%		0.14%		 -0.05%				6/30/17		0.99		0.83				Jun-2017		0.07

		Jul-2017		0.59%		2.06%		0.21%		0.43%		1.11%		0.57%				7/31/17		0.99		0.85				Jul-2017		-0.06

		Aug-2017		0.88%		0.31%		0.12%		0.90%		 -0.04%		0.71%				8/31/17		0.99		0.81				Aug-2017		-0.09

		Sep-2017		 -0.29%		2.06%		0.05%		 -0.48%		0.90%		 -0.20%				9/30/17		0.99		0.83				Sep-2017		-0.13

		Oct-2017		0.13%		2.33%		0.18%		0.06%		0.42%		0.13%				10/31/17		0.99		0.82				Oct-2017		-0.40

		Nov-2017		 -0.05%		3.07%		0.04%		 -0.13%		 -0.26%		 -0.15%				11/30/17		0.96		0.49				Nov-2017		-0.03

		Dec-2017		0.52%		1.11%		0.29%		0.46%		0.30%		0.43%				12/31/17		0.97		0.49				Dec-2017		-0.04

		Jan-2018		 -0.74%		5.73%		0.13%		 -1.15%		0.60%		 -0.80%				1/31/18		0.98		0.38				Jan-2018		-0.48

		Feb-2018		 -0.95%		 -3.69%		0.06%		 -0.95%		 -0.85%		 -0.93%				2/28/18		0.98		0.30				Feb-2018		0.03

		Mar-2018		0.52%		 -2.54%		0.35%		0.64%		 -0.60%		0.39%				3/31/18		0.99		0.40				Mar-2018		-0.06

		Apr-2018		 -0.61%		0.38%		0.12%		 -0.74%		0.65%		 -0.47%				4/30/18		0.98		0.32				Apr-2018		-0.03

		May-2018		0.47%		2.41%		0.12%		0.71%		 -0.03%		0.57%				5/31/18		0.97		0.12				May-2018		-0.01

		Jun-2018		 -0.10%		0.62%		0.10%		 -0.12%		0.40%		 -0.02%				6/30/18		0.97		0.25				Jun-2018		-0.00

		Jul-2018		0.28%		3.72%		0.33%		0.02%		1.09%		0.24%				7/31/18		0.97		0.22				Jul-2018		0.01

		Aug-2018		0.49%		3.26%		0.23%		0.64%		0.74%		0.66%				8/31/18		0.96		0.35				Aug-2018		0.14

		Sep-2018		 -0.43%		0.57%		0.18%		 -0.64%		0.56%		 -0.40%				9/30/18		0.97		0.33				Sep-2018		0.17

		Oct-2018		 -0.89%		 -6.84%		 -0.14%		 -0.79%		 -1.60%		 -0.95%				10/31/18		0.97		0.47				Oct-2018		0.38

		Nov-2018		0.39%		2.04%		 -0.02%		0.60%		 -0.86%		0.31%				11/30/18		0.97		0.32				Nov-2018		0.40

		Dec-2018		1.38%		 -9.03%		2.60%		1.84%		 -2.14%		1.04%				12/31/18		0.97		0.34				Dec-2018		-0.13

		Jan-2019		1.63%		8.01%		1.18%		1.06%		4.52%		1.75%				1/31/19		0.97		0.40				Jan-2019		0.30

		Feb-2019		0.19%		3.21%		 -0.38%		 -0.06%		1.66%		0.29%				2/28/19		0.96		0.37				Feb-2019		0.22

		Mar-2019		1.90%		1.94%		3.14%		1.92%		0.94%		1.72%				3/31/19		0.97		0.53				Mar-2019		0.25

		Apr-2019		0.26%		4.05%		 -0.84%		0.03%		1.42%		0.30%				4/30/19		0.97		0.49				Apr-2019		0.23

		May-2019		1.60%		 -6.35%		4.02%		1.78%		 -1.19%		1.18%				5/31/19		0.96		0.48				May-2019		0.04

		Jun-2019		1.45%		7.05%		1.51%		1.26%		2.28%		1.46%				6/30/19		0.96		0.46				Jun-2019		0.13

		Jul-2019		0.35%		1.44%		0.17%		0.22%		0.56%		0.29%				7/31/19		0.96		0.46				Jul-2019		0.15

		Aug-2019		2.37%		 -1.58%		5.15%		2.59%		0.40%		2.15%				8/31/19		0.97		0.59				Aug-2019		0.09

		Sep-2019		 -0.39%		1.87%		 -1.15%		 -0.53%		0.36%		 -0.35%				9/30/19		0.97		0.64				Sep-2019		0.06

		Oct-2019		0.39%		2.17%		0.19%		0.30%		0.28%		0.30%				10/31/19		0.96		0.72				Oct-2019		-0.23

		Nov-2019		0.00%		3.63%		0.31%		 -0.05%		0.33%		0.02%				11/30/19		0.97		0.70				Nov-2019		-0.26

		Dec-2019		0.14%		3.02%		0.22%		 -0.07%		2.00%		0.34%				12/31/19		0.97		0.72				Dec-2019		-0.21

		Jan-2020		2.04%		 -0.04%		1.32%		1.92%		0.03%		1.54%				1/31/20		0.97		0.76				Jan-2020		-0.43

		Feb-2020		1.38%		 -8.23%		 -0.02%		1.80%		 -1.41%		1.16%				2/29/20		0.97		0.67				Feb-2020		-0.41

		Mar-2020		 -3.94%		 -12.35%		 -0.03%		 -0.59%		 -11.46%		 -2.76%				3/31/20		0.99		0.35				Mar-2020		0.37

		Apr-2020		2.95%		12.82%		3.73%		1.78%		4.51%		2.32%				4/30/20		0.99		0.44				Apr-2020		0.52

		May-2020		1.60%		4.76%		1.69%		0.47%		4.41%		1.25%				5/31/20		0.99		0.47				May-2020		0.62

		Jun-2020		1.44%		1.99%		1.88%		0.63%		0.98%		0.70%				6/30/20		0.98		0.47				Jun-2020		0.61

		Jul-2020		2.20%		5.64%		3.59%		1.49%		4.69%		2.13%				7/31/20		0.98		0.52				Jul-2020		0.64

		Aug-2020		 -0.30%		7.19%		 -1.06%		 -0.81%		0.95%		 -0.46%				8/31/20		0.97		0.52				Aug-2020		0.63

		Sep-2020		 -0.04%		 -3.80%		 -0.01%		 -0.05%		 -1.03%		 -0.25%				9/30/20		0.97		0.52				Sep-2020		0.64

		Oct-2020		 -0.24%		 -2.66%		0.52%		 -0.45%		0.51%		 -0.26%				10/31/20		0.97		0.53				Oct-2020		0.66

		Nov-2020		1.81%		10.95%		3.29%		0.98%		3.96%		1.58%				11/30/20		0.97		0.54				Nov-2020		0.68

		Dec-2020		0.61%		3.84%		0.80%		0.14%		1.88%		0.49%				12/31/20		0.97		0.55				Dec-2020		0.69

		Jan-2021		 -0.52%		 -1.01%		 -0.37%		 -0.72%		0.33%		 -0.51%				1/31/21		0.97		0.59				Jan-2021		0.73

		Feb-2021		 -1.30%		2.76%		0.75%		 -1.44%		0.37%		 -1.08%				2/28/21		0.97		0.68				Feb-2021		0.83

		Mar-2021		 -1.07%		4.38%		 -0.39%		 -1.25%		0.15%		 -0.97%				3/31/21		0.97		0.83				Mar-2021		0.60

		Apr-2021		0.95%		5.34%		0.51%		0.79%		1.09%		0.85%				4/30/21		0.97		0.73				Apr-2021		0.45

		May-2021		0.39%		0.70%		0.13%		0.33%		0.30%		0.32%				5/31/21		0.96		0.70				May-2021		0.43

		Jun-2021		0.92%		2.33%		0.49%		0.70%		1.34%		0.83%				6/30/21		0.99		0.66				Jun-2021		0.46

		Jul-2021		1.05%		2.38%		0.13%		1.12%		0.38%		0.97%				7/31/21		0.99		0.39				Jul-2021		0.40

		Aug-2021		 -0.02%		3.04%		0.11%		 -0.19%		0.51%		 -0.05%				8/31/21		0.99		0.37				Aug-2021		0.49

		Sep-2021		 -0.76%		 -4.65%		 -0.00%		 -0.87%		 -0.01%		 -0.69%				9/30/21		1.00		0.37				Sep-2021		0.57

		Oct-2021		 -0.06%		7.01%		 -0.01%		 -0.03%		 -0.17%		 -0.06%				10/31/21		1.00		0.38				Oct-2021		0.52

		Nov-2021		0.07%		 -0.69%		0.12%		0.30%		 -0.97%		0.04%				11/30/21		1.00		0.14				Nov-2021		0.25

		Dec-2021		0.05%		4.48%		 -0.16%		 -0.26%		1.87%		0.17%				12/31/21		1.00		0.08				Dec-2021		0.22
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Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Roll down formulas 3 months in columns J, K, and N with dates in I and M. 

update lines in each chart to include added 3 months of data

make sure dates are through current date on each chart. One chart doesn't have a title on purpose. 



Neopolitan



										

api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		Results displayed in USD

		Created On: 2020-04-30

		2/28/05		BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -1.58%		 -0.51%		0.16%		 -1.21%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		 -0.63%

		Apr-2005		0.99%		1.35%		1.24%		1.31%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		1.10%

		May-2005		0.90%		1.08%		0.97%		 -1.34%		1.78%		0.01%		2.69%		 -0.01%		3.18%		1.03%

		Jun-2005		0.35%		0.55%		0.85%		 -0.45%		1.96%		0.64%		1.90%		2.37%		0.14%		0.70%

		Jul-2005		 -0.46%		 -0.91%		 -0.55%		 -0.80%		1.75%		0.83%		 -0.08%		0.60%		3.72%		 -0.52%

		Aug-2005		0.89%		1.28%		1.00%		1.65%		0.19%		0.44%		1.86%		1.44%		 -0.91%		1.17%

		Sep-2005		 -0.49%		 -1.03%		 -0.48%		 -1.59%		 -1.00%		0.44%		1.75%		0.71%		0.81%		 -0.92%

		Oct-2005		 -0.29%		 -0.79%		 -0.63%		 -1.49%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		 -0.74%

		Nov-2005		0.44%		0.44%		0.48%		 -0.71%		0.52%		0.33%		1.65%		1.96%		3.78%		0.46%

		Dec-2005		0.62%		0.95%		0.85%		0.99%		0.86%		0.60%		1.63%		1.28%		0.03%		0.95%

		Jan-2006		0.18%		0.01%		 -0.08%		1.26%		1.60%		0.56%		1.30%		4.54%		2.65%		0.25%

		Feb-2006		0.28%		0.33%		0.29%		 -0.35%		0.67%		0.61%		2.08%		1.38%		0.27%		0.42%

		Mar-2006		 -0.14%		 -0.98%		 -0.87%		 -0.99%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		 -0.83%

		Apr-2006		0.07%		 -0.18%		 -0.35%		1.89%		0.62%		0.37%		 -0.04%		2.74%		1.34%		 -0.06%

		May-2006		 -0.27%		 -0.11%		0.32%		1.29%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		 -0.10%

		Jun-2006		0.43%		0.21%		 -0.01%		 -0.79%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.18%

		Jul-2006		1.66%		1.35%		1.18%		1.00%		0.98%		0.53%		3.12%		4.22%		0.62%		1.38%

		Aug-2006		2.68%		1.53%		1.50%		1.16%		1.62%		0.62%		2.57%		1.16%		2.38%		1.52%

		Sep-2006		1.39%		0.88%		0.72%		 -0.01%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.90%

		Oct-2006		0.69%		0.66%		0.54%		0.97%		1.36%		0.74%		1.96%		4.67%		3.26%		0.78%

		Nov-2006		1.93%		1.16%		0.87%		2.44%		1.68%		0.49%		1.19%		3.22%		1.90%		1.24%

		Dec-2006		 -1.78%		 -0.58%		 -0.48%		 -1.33%		1.10%		0.72%		0.62%		2.24%		1.40%		 -0.30%

		Jan-2007		 -0.58%		 -0.04%		 -0.04%		 -0.98%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		0.07%

		Feb-2007		2.54%		1.54%		1.26%		2.06%		1.40%		0.72%		1.66%		1.38%		 -1.96%		1.60%

		Mar-2007		 -0.70%		0.00%		 -0.04%		0.24%		0.11%		0.34%		0.92%		3.08%		1.12%		0.05%

		Apr-2007		0.70%		0.54%		0.31%		1.13%		1.30%		0.60%		0.76%		3.01%		4.43%		0.61%

		May-2007		 -1.26%		 -0.76%		 -0.67%		 -1.56%		0.75%		0.61%		 -0.39%		2.00%		3.49%		 -0.66%

		Jun-2007		 -0.75%		 -0.30%		 -0.37%		 -0.44%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		 -0.40%

		Jul-2007		1.16%		0.83%		1.01%		2.03%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		0.55%

		Aug-2007		1.69%		1.23%		1.14%		1.23%		1.36%		0.92%		1.07%		 -1.67%		1.50%		0.97%

		Sep-2007		1.07%		0.76%		0.44%		2.24%		2.62%		2.33%		2.38%		6.08%		3.74%		1.07%

		Oct-2007		0.99%		0.90%		0.84%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		0.73%

		Nov-2007		2.55%		1.80%		1.12%		1.91%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		1.32%

		Dec-2007		0.71%		0.28%		0.22%		 -0.30%		0.29%		0.41%		0.61%		0.22%		 -0.69%		0.18%

		Jan-2008		1.26%		1.68%		1.65%		2.78%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		1.46%

		Feb-2008		 -0.12%		0.14%		0.29%		1.67%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		 -0.32%

		Mar-2008		0.49%		0.34%		 -0.06%		2.04%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		 -0.46%

		Apr-2008		0.19%		 -0.21%		 -0.54%		 -1.91%		4.31%		4.81%		0.95%		1.39%		4.87%		0.43%

		May-2008		 -1.51%		 -0.73%		 -0.92%		 -1.11%		0.36%		0.20%		0.12%		0.61%		1.30%		 -0.54%

		Jun-2008		0.02%		 -0.08%		 -0.32%		0.09%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		 -0.56%

		Jul-2008		0.01%		 -0.08%		0.74%		0.14%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		 -0.77%

		Aug-2008		0.79%		0.95%		0.99%		 -1.65%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		0.52%

		Sep-2008		 -2.19%		 -1.34%		 -0.90%		 -2.35%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		 -2.89%

		Oct-2008		 -4.32%		 -2.36%		 -0.66%		 -3.69%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		 -4.71%

		Nov-2008		6.75%		3.26%		2.71%		2.89%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		0.06%

		Dec-2008		8.36%		3.73%		2.55%		6.21%		7.68%		 -0.56%		7.46%		9.84%		1.06%		3.43%

		Jan-2009		 -2.35%		 -0.88%		 -0.86%		 -3.27%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		0.62%

		Feb-2009		 -1.20%		 -0.38%		 -0.01%		 -2.23%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		 -1.13%

		Mar-2009		0.89%		1.39%		0.88%		2.30%		3.19%		2.95%		3.63%		5.71%		8.76%		1.55%

		Apr-2009		0.67%		0.48%		0.42%		0.90%		12.10%		10.04%		5.55%		8.43%		9.57%		2.47%

		May-2009		1.46%		0.73%		0.16%		3.57%		6.73%		5.34%		4.07%		5.65%		5.59%		2.91%

		Jun-2009		2.00%		0.57%		0.92%		0.41%		2.86%		3.38%		1.44%		1.24%		0.20%		1.62%

		Jul-2009		3.78%		1.61%		1.33%		2.21%		6.09%		5.41%		3.19%		4.61%		7.56%		3.60%

		Aug-2009		1.39%		1.04%		1.03%		1.76%		1.86%		1.24%		2.01%		0.52%		3.61%		1.73%

		Sep-2009		2.01%		1.05%		0.85%		2.14%		5.69%		3.24%		4.90%		3.32%		3.73%		2.25%

		Oct-2009		 -0.67%		0.49%		0.21%		0.47%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		1.35%

		Nov-2009		1.07%		1.29%		1.01%		2.55%		1.01%		0.15%		1.09%		2.22%		6.00%		1.11%

		Dec-2009		 -2.00%		 -1.56%		 -0.92%		 -3.76%		3.28%		4.24%		0.37%		 -0.36%		1.93%		 -0.27%

		Jan-2010		1.91%		1.53%		1.02%		0.41%		1.27%		1.46%		0.38%		0.25%		 -3.60%		1.98%

		Feb-2010		0.55%		0.37%		0.47%		0.07%		0.17%		 -0.17%		1.36%		1.12%		3.10%		0.54%

		Mar-2010		 -0.61%		 -0.12%		0.19%		 -0.76%		3.14%		2.91%		2.48%		4.01%		6.03%		0.73%

		Apr-2010		2.04%		1.04%		0.56%		0.02%		2.34%		1.48%		0.83%		1.57%		1.58%		1.66%

		May-2010		0.49%		0.84%		0.77%		 -1.56%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		 -0.31%

		Jun-2010		2.46%		1.57%		0.91%		1.53%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		1.56%

		Jul-2010		1.47%		1.07%		0.82%		3.40%		3.56%		2.23%		4.06%		5.52%		7.01%		1.58%

		Aug-2010		3.10%		1.29%		1.66%		1.39%		0.04%		0.06%		2.39%		0.68%		 -4.51%		1.47%

		Sep-2010		 -0.00%		0.11%		 -0.22%		2.35%		3.01%		1.78%		1.57%		5.76%		8.92%		0.79%

		Oct-2010		 -0.24%		0.36%		 -0.09%		1.26%		2.58%		1.87%		1.85%		1.28%		3.80%		0.78%

		Nov-2010		 -0.97%		 -0.57%		 -1.08%		 -3.81%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		 -0.57%

		Dec-2010		 -1.04%		 -1.08%		 -0.47%		1.31%		1.81%		1.80%		 -0.45%		3.14%		6.68%		 -0.44%

		Jan-2011		 -0.92%		0.12%		 -0.31%		0.18%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		0.60%

		Feb-2011		0.92%		0.25%		0.18%		0.59%		1.31%		0.10%		0.29%		1.49%		3.43%		0.70%

		Mar-2011		 -0.20%		0.06%		 -0.08%		0.47%		0.32%		 -0.07%		1.19%		2.95%		0.04%		0.15%

		Apr-2011		1.44%		1.27%		0.91%		3.10%		1.55%		0.54%		1.36%		4.73%		2.96%		1.53%

		May-2011		1.35%		1.31%		0.97%		 -0.08%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		1.07%

		Jun-2011		 -0.78%		 -0.29%		 -0.20%		0.08%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		 -0.57%

		Jul-2011		2.25%		1.59%		1.12%		2.06%		1.16%		0.11%		1.85%		1.37%		 -2.03%		1.50%

		Aug-2011		2.90%		1.46%		1.22%		1.27%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		0.19%

		Sep-2011		2.64%		0.73%		0.60%		 -2.31%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		 -0.10%

		Oct-2011		0.68%		0.11%		 -0.10%		1.33%		5.99%		4.35%		4.40%		5.58%		10.93%		0.96%

		Nov-2011		 -1.55%		 -0.09%		 -0.54%		 -1.75%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		 -0.56%

		Dec-2011		2.04%		1.10%		1.52%		0.67%		2.66%		0.71%		1.13%		 -1.47%		1.02%		1.32%

		Jan-2012		2.30%		0.88%		0.99%		1.67%		3.04%		2.89%		1.58%		7.42%		4.48%		1.69%

		Feb-2012		0.56%		 -0.02%		0.36%		 -0.07%		2.38%		0.73%		2.40%		2.86%		4.32%		0.67%

		Mar-2012		 -0.68%		 -0.55%		 -0.15%		 -0.72%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		 -0.16%

		Apr-2012		1.00%		1.11%		0.62%		1.18%		1.05%		0.69%		1.63%		0.96%		 -0.63%		1.12%

		May-2012		0.51%		0.90%		1.04%		 -1.03%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		0.58%

		Jun-2012		0.09%		0.04%		 -0.16%		0.48%		2.11%		1.04%		3.51%		5.58%		4.12%		0.54%

		Jul-2012		2.11%		1.38%		1.36%		1.16%		1.90%		1.59%		3.71%		2.24%		1.39%		1.84%

		Aug-2012		 -0.19%		0.07%		0.24%		0.86%		1.17%		1.28%		1.18%		 -0.11%		2.25%		0.55%

		Sep-2012		0.39%		0.14%		0.40%		1.22%		1.39%		1.17%		1.63%		2.62%		2.58%		0.81%

		Oct-2012		0.65%		0.20%		0.28%		 -0.14%		0.88%		0.11%		0.89%		0.52%		 -1.85%		0.62%

		Nov-2012		 -0.09%		0.16%		0.50%		 -0.01%		0.80%		0.02%		1.18%		1.41%		0.58%		0.35%

		Dec-2012		0.22%		 -0.14%		0.10%		 -0.33%		1.58%		1.08%		0.71%		2.16%		0.91%		0.29%

		Jan-2013		0.05%		 -0.70%		 -0.55%		 -0.91%		1.34%		1.21%		 -1.34%		0.72%		5.18%		 -0.16%

		Feb-2013		0.31%		0.50%		0.61%		 -0.95%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		0.55%

		Mar-2013		0.09%		0.08%		0.52%		 -0.25%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		0.24%

		Apr-2013		0.25%		1.01%		1.10%		1.39%		1.81%		0.59%		2.92%		3.43%		1.93%		1.32%

		May-2013		 -0.18%		 -1.78%		 -1.43%		 -2.97%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		 -1.63%

		Jun-2013		 -0.39%		 -1.55%		 -1.39%		 -1.18%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		 -2.23%

		Jul-2013		0.05%		0.14%		0.40%		1.26%		1.90%		1.25%		1.21%		 -0.56%		5.09%		0.41%

		Aug-2013		 -0.28%		 -0.51%		 -0.38%		 -0.53%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		 -0.61%

		Sep-2013		0.21%		0.95%		0.81%		2.06%		0.99%		0.15%		2.61%		4.40%		3.14%		1.12%

		Oct-2013		0.85%		0.81%		0.90%		0.98%		2.51%		0.86%		2.77%		2.75%		4.60%		1.29%

		Nov-2013		 -1.77%		 -0.37%		 -0.14%		 -0.82%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		 -0.19%

		Dec-2013		 -1.53%		 -0.57%		 -0.54%		 -0.60%		0.54%		0.44%		0.51%		 -0.55%		2.53%		 -0.29%

		Jan-2014		4.77%		1.48%		1.44%		1.06%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		1.46%

		Feb-2014		0.48%		0.53%		0.49%		1.40%		2.02%		0.05%		3.03%		3.92%		4.57%		0.91%

		Mar-2014		0.70%		 -0.17%		0.10%		 -0.07%		0.24%		0.34%		1.37%		2.81%		0.84%		0.08%

		Apr-2014		1.73%		0.84%		0.69%		1.13%		0.63%		0.13%		1.24%		0.89%		0.74%		0.95%

		May-2014		2.21%		1.14%		0.96%		0.59%		0.92%		0.76%		3.10%		2.08%		2.35%		1.27%

		Jun-2014		 -0.03%		0.05%		0.34%		0.73%		0.84%		0.55%		0.36%		1.00%		2.07%		0.32%

		Jul-2014		0.16%		 -0.25%		0.22%		 -0.90%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		 -0.18%

		Aug-2014		1.40%		1.10%		1.22%		0.55%		1.58%		0.24%		0.84%		0.48%		4.00%		1.11%

		Sep-2014		 -0.78%		 -0.68%		 -0.29%		 -2.79%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		 -0.79%

		Oct-2014		0.16%		0.98%		0.73%		0.01%		1.19%		0.61%		1.71%		1.56%		2.44%		0.89%

		Nov-2014		1.51%		0.71%		0.94%		 -0.36%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.57%

		Dec-2014		1.43%		0.09%		0.52%		 -0.69%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		 -0.09%

		Jan-2015		6.58%		2.10%		1.87%		 -0.16%		0.66%		0.20%		0.93%		0.34%		 -3.00%		2.02%

		Feb-2015		 -3.05%		 -0.94%		 -0.59%		 -0.81%		2.41%		1.45%		0.85%		 -1.34%		5.75%		 -0.46%

		Mar-2015		0.61%		0.46%		0.57%		 -0.96%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		0.34%

		Apr-2015		 -2.01%		 -0.36%		 -0.56%		1.06%		1.21%		0.73%		1.63%		2.92%		0.96%		 -0.12%

		May-2015		 -1.28%		 -0.24%		 -0.42%		 -1.79%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		 -0.15%

		Jun-2015		 -2.72%		 -1.09%		 -1.24%		 -0.44%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		 -1.16%

		Jul-2015		2.69%		0.70%		0.99%		0.23%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		0.63%

		Aug-2015		 -0.92%		 -0.14%		 -0.27%		0.12%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		 -0.41%

		Sep-2015		0.77%		0.68%		0.59%		0.51%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		0.16%

		Oct-2015		0.07%		0.02%		0.33%		0.21%		2.75%		0.01%		2.74%		4.53%		8.44%		0.47%

		Nov-2015		 -0.74%		 -0.26%		0.05%		 -1.66%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		 -0.27%

		Dec-2015		 -0.56%		 -0.32%		 -0.27%		0.53%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		 -0.61%

		Jan-2016		4.36%		1.38%		1.46%		0.87%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		0.82%

		Feb-2016		1.86%		0.71%		0.96%		2.23%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		0.44%

		Mar-2016		1.16%		0.92%		0.82%		2.70%		4.44%		3.15%		3.27%		9.06%		6.78%		1.57%

		Apr-2016		0.64%		0.38%		0.17%		1.33%		3.92%		2.34%		1.77%		2.57%		0.39%		0.94%

		May-2016		0.10%		0.03%		0.42%		 -1.34%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		0.10%

		Jun-2016		2.48%		1.80%		1.90%		2.92%		0.92%		 -0.15%		3.37%		5.89%		0.26%		1.72%

		Jul-2016		1.38%		0.63%		0.60%		0.75%		2.70%		1.64%		1.80%		0.60%		3.69%		1.14%

		Aug-2016		0.40%		 -0.11%		 -0.05%		 -0.49%		2.09%		0.70%		1.79%		0.04%		0.14%		0.23%

		Sep-2016		 -0.21%		 -0.06%		 -0.01%		0.55%		0.67%		0.60%		0.40%		2.02%		0.02%		0.08%

		Oct-2016		 -0.35%		 -0.76%		 -0.97%		 -2.78%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		 -0.52%

		Nov-2016		 -1.10%		 -2.37%		 -1.65%		 -3.97%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		 -2.17%

		Dec-2016		0.43%		0.14%		0.27%		 -0.46%		1.85%		1.29%		1.33%		1.87%		1.98%		0.43%

		Jan-2017		0.37%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.49%

		Feb-2017		0.67%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		0.86%

		Mar-2017		 -0.34%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.05%

		Apr-2017		0.62%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		0.88%

		May-2017		0.66%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		0.84%

		Jun-2017		0.44%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		0.11%

		Jul-2017		0.21%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.59%

		Aug-2017		0.12%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		0.88%

		Sep-2017		0.05%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		 -0.29%

		Oct-2017		0.18%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.13%

		Nov-2017		0.04%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		 -0.05%

		Dec-2017		0.29%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		0.52%

		Jan-2018		0.13%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		 -0.74%

		Feb-2018		0.06%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -0.95%

		Mar-2018		0.35%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		0.52%

		Apr-2018		0.12%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		 -0.61%

		May-2018		0.12%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		0.47%

		Jun-2018		0.10%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		 -0.10%

		Jul-2018		0.33%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		0.28%

		Aug-2018		0.23%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		0.49%

		Sep-2018		0.18%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -0.43%

		Oct-2018		 -0.14%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -0.89%

		Nov-2018		 -0.02%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		0.39%

		Dec-2018		2.60%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		1.38%

		Jan-2019		1.18%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		1.63%

		Feb-2019		 -0.38%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		0.19%

		Mar-2019		3.14%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		1.90%

		Apr-2019		 -0.84%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		0.26%

		May-2019		4.02%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		1.60%

		Jun-2019		1.51%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		1.45%

		Jul-2019		0.17%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.35%

		Aug-2019		5.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		2.37%

		Sep-2019		 -1.15%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		 -0.39%

		Oct-2019		0.19%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		0.39%

		Nov-2019		0.31%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		0.00%

		Dec-2019		0.22%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		0.14%

		Jan-2020		1.32%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		2.04%

		Feb-2020		 -0.02%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		1.38%

		Mar-2020		 -0.03%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -3.94%

		Apr-2020		3.73%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		2.95%

		May-2020		1.69%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		1.60%

		Jun-2020		1.88%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		1.44%

		Jul-2020		3.59%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.20%

		Aug-2020		 -1.06%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		 -0.30%

		Sep-2020		 -0.01%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -0.04%

		Oct-2020		0.52%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		 -0.24%

		Nov-2020		3.29%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		1.81%

		Dec-2020		0.80%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		0.61%

		Jan-2021		 -0.37%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		 -0.52%

		Feb-2021		0.75%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		 -1.30%

		Mar-2021		 -0.39%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		 -1.07%

		Apr-2021		0.51%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		0.95%

		May-2021		0.13%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.39%

		Jun-2021		0.49%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		0.92%

		Jul-2021		0.13%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		1.05%

		Aug-2021		0.11%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		 -0.02%

		Sep-2021		 -0.00%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -0.76%

		Oct-2021		 -0.01%		 -0.03%		 -0.26%		 -0.24%		 -0.17%		0.00%		0.02%		 -1.33%		7.01%		 -0.06%

		Nov-2021		0.12%		0.30%		0.71%		 -0.29%		 -0.97%		 -0.46%		 -1.84%		 -2.74%		 -0.69%		0.07%

		Dec-2021		 -0.16%		 -0.26%		 -0.41%		 -0.14%		1.87%		0.83%		1.40%		1.56%		4.48%		0.05%

				BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Return		7.20%		4.04%		4.06%		3.11%		7.06%		4.44%		6.57%		4.12%		10.73%		5.30%

		Std. Dev.		5.49%		3.18%		2.68%		5.24%		9.26%		7.43%		8.56%		12.01%		14.60%		3.72%

		Correl to SP 500		0.03		0.02		-0.01		0.27		0.72		0.64		0.58		0.59		1.00		0.39



Return vs. Correlation to S&P 500

Since 2/28/2005



BGIM US FI	Brandywine US FI







3.1793998893738691E-2	7.1998877561574748E-2	Blbg Barc US Agg	Blbg Barc Glb Agg (Hedged)	[CELLRANGE]



[CELLRANGE]

2.0970394215217122E-2	-1.0372410213544391E-2	4.0362530856887791E-2	4.0602054702360446E-2	Blbg Barc US Agg	Blbg Barc Glb Agg (Hedged)	Blbg Barc Glb Agg	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	[CELLRANGE]
Blbg Barc US HY

[CELLRANGE]
[CELLRANGE]
[CELLRANGE]

0.27008133825579922	0.72315435509363823	0.63873895254064461	0.57683772080999063	0.5907825352473185	3.108995930852898E-2	7.0617880437055414E-2	4.4409099152002307E-2	6.5666331491786467E-2	4.1194001962268967E-2	Blbg Barc Glb Agg	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	eVest Top 20 AUM US Core Plus Composite	

0.38915444292143581	5.3005488881136431E-2	Correlation to S&P 500


Annualized Return



Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Update formulas for return, std. dev. and correl to include additional 3 months of data

chart will update automatically



Avg Correlation Across Universe

				3 Yr								5 Yr								10 Yr

				Firm Name		Product Name		Brandywine Global Investment Management, LLC				Firm Name		Product Name		Brandywine Global Investment Management, LLC				Firm Name		Product Name		Brandywine Global Investment Management, LLC

								US Fixed Income								US Fixed Income								US Fixed Income				SI

								US Fixed Income Composite (SA-GF)								US Fixed Income Composite (SA-GF)								US Fixed Income Composite (SA-GF)				Firm Name		Product Name		Brandywine Global Investment Management, LLC

				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.49				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.45				Seix Investment Advisors LLC		Seix Core Plus		0.21								US Fixed Income

				Sage Advisory Services, Ltd. Co.		Sage ESG Core Plus		0.46				Prudential Financial		Core Plus Bond/Reams Fund		0.41				Barksdale Investment Management		Barksdale Income		0.18								US Fixed Income Composite (SA-GF)

				Prudential Financial		Core Plus Bond/Reams Fund		0.45				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.39				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.17				GW&K Investment Management		Total Return Bond Strategy		0.13

				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.37				Janus Henderson Investors		Core Plus Fixed Income		0.33				Prudential Financial		Core Plus Bond/Reams Fund		0.16				Prudential Financial		Core Plus Bond / PGIM Fund		0.10

				Janus Henderson Investors		Core Plus Fixed Income		0.33				Allspring Global Investments		U.S. Core Plus Bond		0.33				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.15				Janus Henderson Investors		Core Plus Fixed Income		0.09

				Smith Capital Investors. LLC		Smith Capital Investors Total Return		0.32				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.30				BlackRock		Total Return		0.15				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.09

				BlackRock		BlackRock Systematic ESG Bond Fund		0.32				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.30				BlackRock		CoreAlpha Bond Fund		0.15				Victory Capital Management Inc.		INCORE Total Return		0.08

				Allspring Global Investments		U.S. Core Plus Bond		0.30				Principal Global Fixed Income		Core Plus Bond		0.29				Calvert Research and Management		Calvert Bond Strategy		0.15				Payden & Rygel		Core Plus		0.07

				BlackRock		CoreAlpha Bond Fund		0.29				PPM America, Inc.		Core Plus Fixed Income		0.29				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.12				Western Asset Management Company, LLC		WA US Core Plus		0.07

				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.28				Barksdale Investment Management		Barksdale Income		0.28				Janus Henderson Investors		Core Plus Fixed Income		0.11				Segall Bryant & Hamill		Core Plus Fixed Income		0.05

				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.28				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.28				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.11				Calvert Research and Management		Calvert Bond Strategy		0.05

				BNY Mellon Investment Adviser, Inc.		BNY Mellon Core Plus Fund		0.27				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.28				American Century Investments		U.S. Core Plus Fixed Income		0.09				UBS Asset Management		US Core Plus		0.03

				Principal Global Fixed Income		Core Plus Bond		0.27				BlackRock		CoreAlpha Bond Fund		0.28				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.09				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.02

				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.26				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		0.27				Allspring Global Investments		U.S. Enhanced Core Bond		0.08				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.02

				Seix Investment Advisors LLC		Seix Core Plus		0.26				Insight Investment		US Core Plus Fixed Income		0.27				Western Asset Management Company, LLC		WA US Core Plus		0.08				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.01

				MacKay Shields LLC		Core Plus Fixed Income		0.26				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		0.27				Invesco, Ltd		Core Plus		0.07				Victory Capital Management Inc.		USAA Income		-0.01

				Insight Investment		US Core Plus Fixed Income		0.25				MacKay Shields LLC		Core Plus Fixed Income		0.27				Camden Asset Management, L.P.		Camden Bond Strategy		0.07				Morgan Stanley Investment Management		Core Plus Fixed Income		-0.01

				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		0.25				BlackRock		BlackRock Systematic ESG Bond Fund		0.27				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.07				Wellington Management Company LLP		Core Bond Plus		-0.02

				Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		0.25				Macquarie Investment Management		US Core Plus Fixed Income		0.27				Insight Investment		US Core Plus Fixed Income		0.07				DeRoy & Devereaux		Total Return Bond Strategy		-0.02

				Allianz Global Investors		AllianzGI US Core Plus Fixed Income		0.25				Allspring Global Investments		U.S. Enhanced Core Bond		0.26				Barings LLC		Core Plus Total Return		0.07				John Hancock Investments		John Hancock Bond Fund		-0.02

				PPM America, Inc.		Core Plus Fixed Income		0.25				Neuberger Berman Group LLC		Core Plus		0.26				Chartwell Investment Partners		Core Plus Fixed Income		0.07				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		-0.02

				GW&K Investment Management		Enhanced Core Bond Strategy		0.25				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.26				PIMCO		Total Return ESG		0.06				PIMCO		Total Return ESG		-0.03

				Barksdale Investment Management		Barksdale Income		0.24				Pacific Asset Management		Core Plus Bond Strategy		0.26				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.06				Manulife Investment Management		Core Plus Fixed Income		-0.03

				Allspring Global Investments		U.S. Enhanced Core Bond		0.24				Ducenta Squared Asset Management		Core Plus Fixed Income		0.25				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.06				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		-0.03

				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		0.24				Seix Investment Advisors LLC		Seix Core Plus		0.25				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.06				Touchstone Investments		Touchstone Active Bond Fund		-0.04

				Guggenheim Investments		Core Plus Fixed Income		0.24				American Century Investments		U.S. Core Plus Fixed Income		0.25				Barings LLC		Core Plus Fixed Income		0.06				PIMCO		Core Plus - Total Return Full Authority		-0.04

				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.24				Guggenheim Investments		Core Plus Fixed Income		0.25				Segall Bryant & Hamill		Core Plus Fixed Income		0.05				Ducenta Squared Asset Management		Core Plus Fixed Income		-0.04

				MacKay Shields LLC		Core Plus Opportunities		0.24				MacKay Shields LLC		Core Plus Opportunities		0.24				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.05				PIMCO		PIMCO Total Return Collective Trust Class I		-0.05

				Macquarie Investment Management		US Core Plus Fixed Income		0.23				Weitz Investment Management, Inc.		Weitz Core Plus Income		0.24				Prudential Financial		Core Plus Bond / PGIM Fund		0.05				Harbor Capital		Harbor Bond Strategy		-0.08

				Pacific Asset Management		Core Plus Bond Strategy		0.23				GW&K Investment Management		Enhanced Core Bond Strategy		0.24				Longfellow Investment Management Co.		Core Plus		0.05				Putnam Investments		Putnam Core Plus Fixed Income		-0.08

				Weitz Investment Management, Inc.		Weitz Core Plus Income		0.23				Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		0.24				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.05				Conning		Core Plus Fixed Income		-0.09

				Victory Capital Management Inc.		INCORE Total Return		0.23				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		0.24				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.04				Touchstone Investments		Touchstone Impact Bond Fund		-0.09

				BlackRock		Total Return		0.22				BlackRock		Total Return		0.23				Macquarie Investment Management		US Core Plus Fixed Income		0.04

				Neuberger Berman Group LLC		Core Plus		0.22				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.23				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.04

				Ducenta Squared Asset Management		Core Plus Fixed Income		0.22				Putnam Investments		Putnam Core Plus Fixed Income		0.23				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.04

				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		0.22				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.22				T. Rowe Price		US Core Plus Bond Strategy		0.04

				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.22				T. Rowe Price		US Core Plus Bond Strategy		0.22				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.03

				Putnam Investments		Putnam Core Plus Fixed Income		0.22				Longfellow Investment Management Co.		Core Plus		0.22				Baird Advisors		Core Plus Bond		0.03

				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.21				Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		0.22				Principal Global Fixed Income		Core Plus Bond		0.03

				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.21				DWS Group		Total Return Bond		0.22				GW&K Investment Management		Enhanced Core Bond Strategy		0.03

				T. Rowe Price		US Core Plus Bond Strategy		0.21				GW&K Investment Management		Total Return Bond Strategy		0.21				National Investment Services		Core Plus Fixed Income		0.03

				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.21				Invesco, Ltd		Core Plus		0.21				UBS Asset Management		US Core Plus		0.02

				GW&K Investment Management		Total Return Bond Strategy		0.21				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		0.21				Victory Capital Management Inc.		USAA Income		0.02

				Touchstone Investments		Touchstone Active Bond Fund		0.20				T. Rowe Price		US Total Return Bond Strategy		0.21				Stone Harbor Investment Partners LP		Core Plus		0.02

				American Century Investments		U.S. Core Plus Fixed Income		0.20				Manulife Investment Management		Core Plus Fixed Income		0.21				Touchstone Investments		Touchstone Impact Bond Fund		0.02

				Longfellow Investment Management Co.		Core Plus		0.20				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.21				John Hancock Investments		John Hancock Bond Fund		0.02

				Invesco, Ltd		Core Plus		0.20				Touchstone Investments		Touchstone Active Bond Fund		0.21				Neuberger Berman Group LLC		Core Plus		0.02

				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		0.20				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.20				MacKay Shields LLC		Core Plus Opportunities		0.01

				DWS Group		Total Return Bond		0.20				John Hancock Investments		John Hancock Bond Fund		0.20				iM Global Partner		iMGP US Core Plus		0.01

				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		0.19				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.20				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.01

				PIMCO		Total Return ESG		0.19				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.20				Conning		Core Plus Fixed Income		0.01

				Western Asset Management Company, LLC		WA US Core Plus		0.19				Fidelity Investments		Fidelity Total Bond Fund		0.20				Ducenta Squared Asset Management		Core Plus Fixed Income		0.01

				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.19				Victory Capital Management Inc.		INCORE Total Return		0.20				GW&K Investment Management		Total Return Bond Strategy		0.01

				Nationwide Fund Advisors		Nationwide Core Plus Bond Fund		0.19				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.20				Wellington Management Company LLP		Core Bond Plus		0.01

				T. Rowe Price		US Total Return Bond Strategy		0.19				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		0.19				DWS Group		Total Return Bond		0.01

				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.18				Fidelity Institutional Asset Management		Core Plus		0.19				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.01

				John Hancock Investments		John Hancock Bond Fund		0.18				PNC Capital Advisors, LLC		Core Plus Bond		0.19				Pacific Asset Management		Core Plus Bond Strategy		0.01

				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.18				PIMCO		Total Return ESG		0.19				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.01

				Manulife Investment Management		Core Plus Fixed Income		0.18				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.18				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.01

				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.17				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.18				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.01

				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.17				Western Asset Management Company, LLC		WA US Core Plus		0.18				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.00

				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.17				Chartwell Investment Partners		Core Plus Fixed Income		0.18				Fidelity Investments		Fidelity Total Bond Fund		0.00

				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.17				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.18				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.00

				Segall Bryant & Hamill		Core Plus Fixed Income		0.17				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.17				Fidelity Institutional Asset Management		Core Plus		0.00

				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.16				Segall Bryant & Hamill		Core Plus Fixed Income		0.17				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.00

				Harbor Capital		Harbor Bond Strategy		0.16				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.17				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.00

				Fidelity Investments		Fidelity Total Bond Fund		0.16				Wellington Management Company LLP		Core Bond Plus		0.17				Manulife Investment Management		Core Plus Fixed Income		0.00

				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.16				Calvert Research and Management		Calvert Bond Strategy		0.17				MacKay Shields LLC		Core Plus Fixed Income		-0.00

				PNC Capital Advisors, LLC		Core Plus Bond		0.16				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.17				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		-0.00

				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.16				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.17				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		-0.00

				Chartwell Investment Partners		Core Plus Fixed Income		0.16				Nuveen, a TIAA Company		Core Plus		0.17				Payden & Rygel		Core Plus		-0.01

				Fidelity Institutional Asset Management		Core Plus		0.16				Harbor Capital		Harbor Bond Strategy		0.17				PIMCO		Core Plus - Total Return Full Authority		-0.01

				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.16				Baird Advisors		Core Plus Bond		0.16				BlackRock		Customized Core Plus Bond		-0.01

				Income Research & Management		IR+M Core Plus		0.15				National Investment Services		Short Duration High Yield		0.16				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		-0.01

				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.15				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.16				Touchstone Investments		Touchstone Active Bond Fund		-0.02

				Wellington Management Company LLP		Core Bond Plus		0.15				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		0.16				Victory Capital Management Inc.		USAA Intermediate-Term Bond		-0.02

				Barings LLC		Core Plus Total Return		0.15				Barings LLC		Core Plus Total Return		0.16				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		-0.02

				Baird Advisors		Core Plus Bond		0.15				Stone Harbor Investment Partners LP		Core Plus		0.16				Harbor Capital		Harbor Bond Strategy		-0.02

				Calvert Research and Management		Calvert Bond Strategy		0.15				iM Global Partner		iMGP US Core Plus		0.16				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		-0.02

				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.15				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.16				Morgan Stanley Investment Management		Core Plus Fixed Income		-0.03

				BlackRock		Customized Core Plus Bond		0.15				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		0.16				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		-0.03

				Nuveen, a TIAA Company		Core Plus		0.14				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.15				Victory Capital Management Inc.		INCORE Total Return		-0.03

				iM Global Partner		iMGP US Core Plus		0.14				DeRoy & Devereaux		Total Return Bond Strategy		0.15				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		-0.03

				Barings LLC		Core Plus Fixed Income		0.14				Barings LLC		Core Plus Fixed Income		0.15				EARNEST Partners, LLC		Core Plus Fixed Income		-0.03

				PIMCO		PIMCO Active Bond ETF		0.14				BlackRock		Customized Core Plus Bond		0.15				DoubleLine		Core Plus Fixed Income		-0.04

				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.14				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.15				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		-0.04

				Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		0.14				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		0.15				Guggenheim Investments		Core Plus Fixed Income		-0.04

				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		0.14				MetLife Investment Management		Core Plus Fixed Income		0.15				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		-0.04

				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		0.13				PIMCO		PIMCO Active Bond ETF		0.15				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		-0.04

				Prudential Financial		Core Plus Bond / PGIM Fund		0.13				Aegon Asset Management		Aegon US Core Plus		0.14				MetLife Investment Management		Core Plus Fixed Income		-0.04

				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.13				Morgan Stanley Investment Management		Core Plus Fixed Income		0.14				Lord, Abbett & Co. LLC		Core Plus Total Return		-0.05

				Morgan Stanley Investment Management		Core Plus Fixed Income		0.13				Lord, Abbett & Co. LLC		Core Plus Full Discretion		0.14				PIMCO		PIMCO Total Return Collective Trust Class I		-0.05

				Victory Capital Management Inc.		USAA Income		0.13				Payden & Rygel		Core Plus		0.13				GIA Partners, LLC		Core Plus		-0.05

				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		0.13				LM Capital Group, LLC		Active Core Plus Fixed Income		0.13				DeRoy & Devereaux		Total Return Bond Strategy		-0.05

				National Investment Services		Short Duration High Yield		0.12				Lord, Abbett & Co. LLC		Core Plus Total Return		0.13				PPM America, Inc.		Core Plus Fixed Income		-0.05

				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		0.12				Lazard Asset Management LLC		US Core Plus		0.13				Nuveen, a TIAA Company		Core Plus		-0.06

				Stone Harbor Investment Partners LP		Core Plus		0.12				GIA Partners, LLC		Core Plus		0.13				PNC Capital Advisors, LLC		Core Plus Bond		-0.06

				MetLife Investment Management		Core Plus Fixed Income		0.12				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		0.13				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		-0.07

				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.12				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		0.13				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		-0.07

				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.12				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		0.13				LM Capital Group, LLC		Active Core Plus Fixed Income		-0.07

				Payden & Rygel		Core Plus		0.11				Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		0.12				Aegon Asset Management		Aegon US Core Plus		-0.07

				Lazard Asset Management LLC		US Core Plus		0.11				Victory Capital Management Inc.		USAA Income		0.12				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.07

				National Investment Services		Core Plus Fixed Income		0.11				PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		0.11				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		-0.08

				Lord, Abbett & Co. LLC		Core Plus Full Discretion		0.10				Prudential Financial		Core Plus Bond / PGIM Fund		0.11				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		-0.08

				Aegon Asset Management		Aegon US Core Plus		0.10				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.11				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		-0.08

				DeRoy & Devereaux		Total Return Bond Strategy		0.10				Victory Capital Management Inc.		USAA Intermediate-Term Bond		0.11				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		-0.09

				Lord, Abbett & Co. LLC		Core Plus Total Return		0.10				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		0.10				Calamos Investments		Calamos Core Plus Fixed Income Strategy		-0.11

				Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		0.10				National Investment Services		Core Plus Fixed Income		0.10				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		-0.12

				GIA Partners, LLC		Core Plus		0.09				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.10				Lazard Asset Management LLC		US Core Plus		-0.13

				Victory Capital Management Inc.		USAA Intermediate-Term Bond		0.09				PIMCO		Core Plus - Total Return Full Authority		0.09				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		-0.14

				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		0.08				UBS Asset Management		US Core Plus		0.09				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.14

				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		0.08				Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		0.08				Putnam Investments		Putnam Core Plus Fixed Income		-0.14

				PIMCO		Core Plus - Total Return Full Authority		0.08				PIMCO		PIMCO Total Return Collective Trust Class II		0.08				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.15

				Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		0.07				Camden Asset Management, L.P.		Camden Bond Strategy		0.07				Pacific Income Advisers, Inc.		Core Plus		-0.21

				Conning		Core Plus Fixed Income		0.07				Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		0.07

				UBS Asset Management		US Core Plus		0.07				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.07

				LM Capital Group, LLC		Active Core Plus Fixed Income		0.07				Conning		Core Plus Fixed Income		0.06

				PIMCO		PIMCO Total Return Collective Trust Class II		0.06				DoubleLine		Core Plus Fixed Income		0.06

				Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		0.05				PIMCO		PIMCO Total Return Collective Trust Class I		0.05

				PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		0.05				Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		0.05

				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.04				Calamos Investments		Calamos Core Plus Fixed Income Strategy		0.05

				DoubleLine		Core Plus Fixed Income		0.04				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		0.05

				PIMCO		PIMCO Total Return Collective Trust Class I		0.03				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		0.03

				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		0.03				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.01

				Camden Asset Management, L.P.		Camden Bond Strategy		0.02				Touchstone Investments		Touchstone Impact Bond Fund		-0.01

				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		0.02				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.02

				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		0.02				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.02

				Calamos Investments		Calamos Core Plus Fixed Income Strategy		0.01				Pacific Income Advisers, Inc.		Core Plus		-0.02

				Touchstone Investments		Touchstone Impact Bond Fund		-0.03				Capital Group		Core Plus Total Return		-0.05

				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.04				EARNEST Partners, LLC		Core Plus Fixed Income		-0.07

				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.05

				Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		-0.07

				EARNEST Partners, LLC		Core Plus Fixed Income		-0.10

				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.12

				Capital Group		Core Plus Total Return		-0.13

				Pacific Income Advisers, Inc.		Core Plus		-0.14









						3 Yr		5 Yr		10 Yr		SI

				Total eVest Core Plus Universe
Avg Excess Correlation vs. U.S. Agg		0.16		0.17		0.01		0.00



												Performance Data Frequency: Monthly



Instructions: 
eVest ->> Compare>>select full core plus universe for products >>Performance>>Risk & Regression >> correlation matrix: excess returns >> risk index=US AGG; select 3, 5, 10, SI of BGIM US FI

In excel file, DELETE Column C/D that say VT and RM, and DELETE all columns to the right of BGIM US FI. 

In each section (there's a section for 3, 5, 10, SI) delete top row which says BGIM US FI

Next highlight all data (so all 4 sections), filter, select --- only, then delete all those rows, unfilter. Now add each section the tables above. 

Make sure all correlation formulas include all data




Quarterly Return Series

		Date		US Fixed Income		US Core Fixed Income		US Core Plus Fixed Income		Bloomberg Barclays US Aggregate		S&P 500				BGIM US FI Composite		Excess vs. Blbg Barc US Agg		Excess vs. eVest US Core Median Manager		Excess vs. eVest US Core Plus Median Manager		S&P 500

		Dec-2008		10.67%		3.59%		0.37%		4.58%		 -21.94%		Q4 2008		10.67%		6.09%		7.08%		10.30%		-21.94%

		Mar-2020		1.27%		1.74%		 -0.30%		3.15%		 -19.60%		Q1 2020		1.27%		-1.87%		-0.46%		1.57%		-19.60%

		Sep-2002		4.74%		4.64%		3.65%		4.58%		 -17.28%		Q3 2002		4.74%		0.16%		0.10%		1.09%		-17.28%

		Sep-2001		4.93%		4.74%		3.96%		4.61%		 -14.68%		Q3 2001		4.93%		0.32%		0.20%		0.97%		-14.68%

		Sep-2011		7.98%		3.14%		1.97%		3.82%		 -13.87%		Q3 2011		7.98%		4.16%		4.84%		6.01%		-13.87%

		Dec-2018		2.44%		1.35%		0.76%		1.64%		 -13.52%		Q4 2018		2.44%		0.81%		1.10%		1.68%		-13.52%

		Jun-2002		4.31%		3.58%		2.77%		3.69%		 -13.40%		Q2 2002		4.31%		0.62%		0.73%		1.54%		-13.40%

		Mar-2001		3.66%		3.13%		3.19%		3.03%		 -11.86%		Q1 2001		3.66%		0.62%		0.53%		0.46%		-11.86%

		Jun-2010		5.06%		3.36%		2.96%		3.49%		 -11.43%		Q2 2010		5.06%		1.57%		1.70%		2.11%		-11.43%

		Mar-2009		 -2.67%		0.46%		0.90%		0.12%		 -11.01%		Q1 2009		 -2.67%		-2.78%		-3.13%		-3.56%		-11.01%



















































































































































































BGIM US FI Composite	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.106711	1.2737999999999999E-2	4.7389000000000001E-2	4.9331E-2	7.9823000000000005E-2	2.4441999999999998E-2	4.3122000000000001E-2	3.6561999999999997E-2	5.0624000000000002E-2	-2.6675000000000001E-2	Excess vs. Blbg Barc US Agg	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	6.0919000000000001E-2	-1.8744999999999998E-2	1.5700000000000019E-3	3.2159999999999966E-3	4.1615000000000006E-2	8.088999999999999E-3	6.1749999999999999E-3	6.2159999999999958E-3	1.5734000000000005E-2	-2.7837000000000001E-2	Excess vs. eVest US Core Plus Median Manager	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.10301100000000001	1.5705999999999998E-2	1.0865E-2	9.7070000000000004E-3	6.0116000000000003E-2	1.6840999999999998E-2	1.5432000000000001E-2	4.612999999999999E-3	2.1063000000000002E-2	-3.5645999999999997E-2	S	&	P 500	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	-0.21943299999999999	-0.19597999999999999	-0.17275799999999999	-0.146782	-0.13868	-0.13519800000000001	-0.13397500000000001	-0.11855400000000001	-0.11425200000000001	-0.11011799999999999	







Instructions: 
This chart is rather stale until we have another -10% quarter in SP 500. 






Duration Contrib
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				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20		6/30/20		7/31/20		8/31/20		9/30/20		10/31/20		11/30/20		12/31/20		1/31/21		2/28/21		3/31/21		4/30/21		5/31/21		6/30/21		7/31/21		8/31/21		9/30/21		10/31/21		11/30/21		12/31/21

		US Gov't		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.33		3.31		3.37		3.46		3.11		3.12		2.94		2.95		4.49		4.44		4.28		4.49		2.83		2.83		3.23		3.14		5.47		4.58		4.76		2.98		2.92		3.02		2.23		0.88		0.84		0.80		0.75		0.71		0.65		0.67		0.66		0.72		0.65		0.69		0.64		0.59		0.54		0.69		0.60		0.55		1.46		1.47		2.35		12.24		11.90		11.64		11.85		12.15		12.13		12.20		12.35		10.35		5.68		4.31		3.50		6.39		8.34		11.43		12.18		10.64		10.71		10.21		10.96		10.66		12.66		13.58		14.25		14.07		13.95		14.21		13.96		14.10		7.14		2.86		2.87		3.06		0.00		0.01		0.01		0.00		0.01		1.66		1.66		3.35		3.23		3.26		2.58		1.21		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		Corp IG		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84		7.36		7.17		6.23		5.41		5.41		5.05		4.38		3.00		2.27		1.82		1.50		1.31		1.37		1.27		1.26		1.10		1.16		0.97		0.96

		Corp HY		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.17		0.17		0.16		0.16		0.16		0.15		0.13		0.13		0.12		0.12		0.13		0.13		0.11		0.10		0.06		0.08		0.06		0.05		0.05		0.02		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.01		0.01		0.00		0.00		0.00		0.00		0.13		0.14		0.16		0.17		0.16		0.15		0.18		0.16		0.15		0.14		0.13		0.14		0.14		0.14		0.15		0.00		0.00		0.00		0.00		0.00

		Muni		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.32		0.29		0.27		0.36		0.40		0.43		0.40		0.38		0.50		0.50		0.52		0.48		0.48		0.38		0.37		0.38		0.40		0.45		0.41		0.41		0.43		0.52		0.36		0.34		0.34		0.32		0.32		0.33		0.32		0.33		0.37		0.38		0.42		0.42		0.16		0.15		0.16		0.14		0.13		0.12		0.11		0.11		0.45		0.48		0.47		0.46		0.46		0.46		0.49		0.50		0.52		0.52		0.53		0.51		0.53		0.53		0.54		0.55		0.53		0.51		0.49		0.48		0.44		0.43		0.42		0.44		0.44		0.46		0.48		0.49		0.49		0.51		0.51		0.53		0.56		0.56		0.54		0.53		0.50		0.47		0.43		0.43		0.41		0.35		0.37		0.39		0.43		0.48		0.49		0.48		0.47		0.48		0.10		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00

		MBS		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16		0.15		0.14		0.13		0.12		0.11		0.11		0.09		0.08		0.07		0.07		0.14		0.16		0.16		0.16		0.15		0.15		0.11		0.10		0.10

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34		7.86		7.70		4.08		2.21		2.33		2.26		1.71		1.03		2.16		1.72		1.47		1.31		1.38		1.16		1.08		1.00		2.12		3.51		3.45

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20		6/30/20		7/31/20		8/31/20		9/30/20		10/31/20		11/30/20		12/31/20		1/31/21		2/28/21		3/31/21		4/30/21		5/31/21		6/30/21		7/31/21		8/31/21		9/30/21		10/31/21		11/30/21		12/31/21

		US Treasury & Gov't Related		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.58		3.63		3.66		3.73		3.46		3.52		3.37		3.36		4.88		4.94		4.78		5.01		3.31		3.31		3.62		3.51		5.86		4.98		5.21		3.40		3.34		3.45		2.75		1.23		1.18		1.14		1.06		1.02		0.98		0.99		0.99		1.09		1.03		1.11		1.06		0.75		0.70		0.85		0.74		0.68		1.58		1.58		2.45		12.69		12.38		12.11		12.31		12.62		12.60		12.69		12.86		10.87		6.20		4.84		4.01		6.92		8.87		11.97		12.73		11.17		11.22		10.69		11.44		11.11		13.09		14.00		14.69		14.51		14.41		14.69		14.45		14.60		7.64		3.37		3.40		3.62		0.57		0.55		0.54		0.51		0.48		2.09		2.08		3.77		3.58		3.63		2.98		1.64		0.48		0.51		0.49		0.48		0.49		0.11		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		Corporates		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.35		0.34		0.32		0.33		0.32		0.30		0.28		0.28		0.27		0.27		0.28		0.28		0.25		0.24		0.98		1.06		1.04		1.06		1.27		2.29		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.94		2.97		2.44		2.86		5.90		7.30		7.97		7.50		7.34		6.40		5.57		5.56		5.24		4.54		3.14		2.41		1.96		1.64		1.45		1.52		1.42		1.26		1.10		1.16		0.97		0.96

		Securitized		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16		0.15		0.14		0.13		0.12		0.11		0.11		0.09		0.08		0.07		0.07		0.14		0.16		0.16		0.16		0.15		0.15		0.11		0.10		0.10

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34		7.86		7.70		4.08		2.21		2.33		2.26		1.71		1.03		2.16		1.72		1.47		1.31		1.38		1.16		1.08		1.00		2.12		3.51		3.45
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Modified Duration Contribution (Yrs)







Corp IG Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.17546500000000001	0.17027100000000001	0.16040199999999999	0.163664	0.16485	0.154025	0.15013000000000001	0.15251000000000001	0.149503	0.15109900000000001	0.152499	0.14943999999999999	0.143924	0.14374400000000001	0.92094100000000001	0.98092000000000001	0.97951100000000002	1.011695	1.2174799999999999	2.269784	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.9290050000000001	2.9620250000000001	2.4378959999999998	2.8543379999999998	5.9007550000000002	7.3010270000000004	7.8356940000000002	7.3606800000000003	7.1726419999999997	6.229552	5.4119149999999996	5.4111690000000001	5.0549249999999999	4.3807470000000004	2.9972590000000001	2.2685010000000001	1.824935	1.4954810000000001	1.310289	1.3740600000000001	1.2674650000000001	1.259131	1.103745	1.158094	0.96533599999999997	0.95685500000000001	Blbg Barc Corp Index OAS (bps) (RHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	80.80810000000001	81.691400000000002	77.014800000000008	92.745999999999995	104.23070000000001	86.983800000000002	92.990200000000002	85.206499999999991	86.879499999999993	87.8185	92.870099999999994	95.280799999999999	90.387	87.747299999999996	84.633099999999999	87.719700000000003	85.456500000000005	89.636400000000009	94.392899999999997	95.352400000000003	94.301900000000003	94.058700000000002	92.005700000000004	88.711799999999997	87.692599999999999	85.695800000000006	84.843100000000007	91.637199999999993	91.630299999999991	90.488599999999991	96.919200000000004	125.9091	145.26089999999999	145.053	142.5042	192.97379999999998	198.49860000000001	225.65390000000002	247.3972	288.75700000000001	244.36539999999999	235.14499999999998	264.81139999999999	288.46220000000005	303.84280000000001	440.84359999999998	574.96159999999998	606.7373	554.82120000000009	480.96089999999998	504.62559999999996	542.50819999999999	439.44460000000004	351.68620000000004	305.92869999999999	246.97480000000002	231.45429999999999	218.47699999999998	205.6995	206.49579999999997	171.75569999999999	169.47200000000001	172.90019999999998	149.59379999999999	142.65300000000002	186.8115	193.23090000000002	175.2244	186.12989999999999	174.66970000000001	168.16919999999999	170.81710000000001	155.72659999999999	150.1952	139.48220000000001	142.1327	137.8717	146.18350000000001	152.96279999999999	152.60590000000002	207.67769999999999	238.42660000000001	201.75200000000001	243.36320000000003	234.1438	206.26989999999998	181.25239999999999	176.2543	185.38149999999999	208.92749999999998	199.16559999999998	178.04670000000002	171.85359999999997	155.6216	137.30840000000001	147.3409	141.38990000000001	137.5085	136.64849999999998	139.11199999999999	134.7628	132.3449	151.8571	137.76329999999999	139.95409999999998	141.35059999999999	131.07589999999999	125.0097	113.60459999999999	116.24950000000001	109.0787	105.958	101.46520000000001	101.20050000000001	99.401399999999995	98.67519999999999	101.62050000000001	111.68249999999999	117.73469999999999	123.89110000000001	130.71600000000001	136.46889999999999	123.0016	129.2319	128.1592	133.19030000000001	144.9316	153.76660000000001	163.46180000000001	169.16409999999999	158.82980000000001	154.779	165.392	193.39170000000001	196.81120000000001	163.06530000000001	145.80199999999999	148.69370000000001	155.76729999999998	144.7406	135.3562	138.2894	132.38050000000001	128.77070000000001	122.68589999999999	121.1092	115.07419999999999	117.78450000000001	115.96249999999999	113.04050000000001	108.8061	102.4496	110.3159	101.121	94.829099999999997	97.181600000000003	93.2333	85.748100000000008	95.665400000000005	109.1224	107.62039999999999	114.7723	123.06889999999999	108.9226	113.63019999999999	105.93980000000001	117.8852	137.4923	153.13129999999998	128.3768	120.7058	119.45010000000001	110.55679999999998	128.23609999999999	114.5134	107.96619999999999	120.32210000000001	115.036	110.3523	104.52170000000001	93.088099999999997	102.00309999999999	122.4113	271.78339999999997	202.2808	174.24799999999999	149.88499999999999	132.52610000000001	129.3407	135.6628	125.30159999999999	104.44420000000001	95.937700000000007	96.6	89.8	90.5	88	83.5	80.3	86	87	84	87	99	92	
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Securitized	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0.25	0.27	0.38	0.22	0.16	0.19	0.87	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	9.7189999999999999E-2	8.8317999999999994E-2	0.16014100000000001	0.15204799999999999	0.13636599999999999	0.127891	0.119022	0.114539	0.109301	8.7036000000000002E-2	7.7577999999999994E-2	6.7731E-2	6.5095E-2	0.13741500000000001	0.161768	0.15692300000000001	0.15878300000000001	0.15341399999999999	0.14666599999999999	0.1096	0.10439	9.8770999999999998E-2	Corporates	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.34940300000000002	0.33964	0.32358299999999995	0.32718599999999998	0.32206699999999999	0.300402	0.27783400000000003	0.28132299999999999	0.26793400000000001	0.27337400000000001	0.28184399999999998	0.27965799999999996	0.25300099999999998	0.24065700000000001	0.97793200000000002	1.0567880000000001	1.041191	1.0647629999999999	1.2670319999999999	2.2899620000000001	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.935168	2.9680360000000001	2.4419329999999997	2.8580579999999998	5.9046080000000005	7.304074	7.9700660000000001	7.4975880000000004	7.337574	6.3978099999999998	5.5670019999999996	5.5645340000000001	5.235271	4.5407820000000001	3.1429879999999999	2.4088000000000003	1.958256	1.6352800000000001	1.4493390000000002	1.518481	1.417719	1.259131	1.103745	1.158094	0.96533599999999997	0.95685500000000001	US Treasury 	&	 Gov't Related	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.5820650000000001	3.6306060000000002	3.6627340000000004	3.7347480000000002	3.4624330000000003	3.5220029999999998	3.3745349999999998	3.355413	4.877256	4.9415290000000001	4.7841049999999994	5.0086180000000002	3.3064239999999998	3.3148599999999999	3.6160380000000001	3.511282	5.8551099999999998	4.9806249999999999	5.2112169999999995	3.3971089999999999	3.3377170000000005	3.4494099999999994	2.7480530000000001	1.232558	1.1776599999999999	1.1402400000000001	1.0630660000000001	1.021811	0.98033400000000004	0.98680099999999993	0.99188699999999996	1.089466	1.0280860000000001	1.1134869999999999	1.0582319999999998	0.75059500000000001	0.69518400000000002	0.84560500000000005	0.73624800000000001	0.67673800000000006	1.5846879999999999	1.579353	2.4522270000000002	12.691198	12.382484999999999	12.108619000000001	12.307677999999999	12.615974	12.595735999999999	12.690564	12.859646000000001	10.874787	6.2043780000000011	4.8432750000000002	4.0114479999999997	6.9195000000000002	8.8736240000000013	11.969863	12.728873999999999	11.170325	11.218491	10.690367	11.441762000000001	11.106073	13.088666999999999	13.995887999999999	14.687998	14.508401000000001	14.409567000000001	14.691320000000001	14.454344000000001	14.597545	7.6423579999999998	3.3687800000000001	3.4005570000000001	3.6246490000000002	0.56754700000000002	0.547817	0.53960199999999992	0.50641399999999992	0.477769	2.0925020000000001	2.082554	3.766632	3.578722	3.6274819999999997	2.9775109999999998	1.6383000000000001	0.48026800000000003	0.50696200000000002	0.48919600000000002	0.47563	0.488701	0.11107300000000001	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	0.21019000000000002	0.22209699999999999	-2.4445329999999998	-3.4764870000000001	-3.3489969999999998	-3.0827339999999999	-2.920509	-2.189314	-0.31743500000000002	-0.30509900000000001	-0.30193499999999995	-0.297184	-0.29542499999999999	-0.41453000000000007	-0.33655600000000002	-0.25279300000000005	0.85188799999999998	2.4442589999999997	2.390876	BGIM US FI Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	1.1200000000000001	1.27	7.3699999999999992	2.8600000000000003	2.83	2.57	2.4900000000000002	2.38	2.4	2.23	2.16	2.21	2.13	1.9700000000000002	1.8900000000000001	2.38	2.25	7.8	8.3800000000000008	8.4	8.33	8.36	8.64	8.65	8.51	8.0000000000000018	8.08	7.16	7.0299999999999994	6.77	4.66	6.57	6.83	6.92	6.919999999999999	4.74	5.15	5.08	5.49	5.4	5.6499999999999995	5.87	5.73	5.77	5.99	6.2099999999999991	7.12	6.71	7.8000000000000007	7.5700000000000012	8.9099999999999984	8.48	8.629999999999999	8.66	8.4400000000000013	8.91	9.08	9	8.5400000000000009	8.24	8.1900000000000013	8.8378340000000009	8.7560469999999988	8.5999619999999997	8.695843	8.5823390000000011	8.8557869999999994	8.7821700000000007	8.8594590000000011	8.0836009999999998	7.8464200000000002	9.2170319999999997	9.0721030000000003	8.853311999999999	8.6983409999999992	6.0421990000000001	6.1133360000000003	6.2312969999999996	6.0589469999999999	8.4664979999999996	7.5155060000000002	8.1450879999999994	6.8506489999999998	6.7990020000000007	7.355086	6.9754909999999999	5.5913110000000001	5.3889200000000006	5.4329110000000007	4.9400430000000002	4.8584320000000005	4.8531300000000002	4.5571279999999996	4.6900240000000002	4.2307170000000003	3.2554410000000003	3.5576350000000003	3.3256209999999999	1.92889	1.792643	1.9072360000000002	1.6754980000000002	1.3772190000000002	2.284599	2.1791549999999997	3.049728	13.342112	12.979642999999999	12.342403000000001	12.531127	12.83653	12.979147999999999	13.058115000000001	13.215759000000002	11.237159	6.5537810000000007	5.1829150000000004	4.3350309999999999	7.2466860000000004	9.1956910000000018	12.270265	13.006708	11.451648	11.486425000000001	10.963741000000001	11.723606	11.385731	13.341667999999999	14.236545	15.665929999999999	15.565189	15.450758	15.756083	15.721376000000001	16.887506999999999	11.014768999999999	6.8745880000000001	7.0733549999999994	7.3865189999999998	4.1650559999999999	4.1791780000000003	3.6742979999999998	3.4175580000000001	3.278432	4.4827069999999996	4.4861710000000006	5.0535920000000001	4.8133319999999999	4.8772979999999997	4.29765	3.0031340000000002	1.388317	1.431298	1.322994	1.298664	1.2702629999999999	0.91034899999999996	0.67017199999999999	0.53287099999999998	1.2160849999999999	0.50278899999999993	0.51266400000000001	0.488367	0.51472000000000007	0.52546399999999993	0.52015800000000001	2.5059610000000001	6.5198099999999997	10.852511999999999	10.996290999999999	9.1739339999999991	12.104395	9.2616180000000004	12.562132999999999	10.242277	6.8843189999999996	10.063162999999999	4.9297779999999998	3.9224370000000004	4.0200019999999999	4.0396020000000004	4.2150210000000001	3.6296839999999997	6.7043450000000009	7.515555	8.3409839999999988	7.859826	7.6960369999999996	4.0811679999999999	2.2095369999999996	2.3300760000000005	2.261838	1.707309	1.0312519999999998	2.1590960000000003	1.7182519999999999	1.4707600000000001	1.313923	1.3799789999999998	1.161972	1.0759889999999999	0.99761799999999989	2.1195819999999999	3.5139849999999995	3.4465020000000002	Blbg Barc U.S. Agg Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	4.3390247142109297	4.22209692014171	4.4209741839881902	4.5022847286843497	4.3291847104532701	4.19589146565019	4.1603329378317104	4.39343606649087	4.2615504876189503	4.4430290643255397	4.5823137070951301	4.6314728616407397	4.5693727866368903	4.5465385976783503	4.5855357231077196	4.6791236221594597	4.7238577006659304	4.7888749507822501	4.7961008989783904	4.7215573522508496	4.66503884721722	4.6107565781258204	4.5249220869288704	4.3688906415193598	4.4630619306315999	4.5822061124398203	4.59876394064203	4.5000938831141299	4.4910245742271799	4.6730433023422	4.7042624779690598	4.6302660241637099	4.6180161599689296	4.6179917114081199	4.5495130528122001	4.3705411198304196	4.4062457877316303	4.2271353164920002	4.3912912387673497	4.37728381191077	4.4620162199001197	4.6496508642072198	4.6825760260965996	4.78477418411053	4.7082705391525996	4.4668248259767598	4.7081947175171104	4.0505607523688596	3.7064203718262201	3.76375788960521	4.1291813936169603	3.7335583366358098	3.9622681775086099	4.14067971879168	4.2984253848301996	4.3088169730114103	4.3513057316948602	4.4333344704892896	4.4115289365919699	4.2135233826290204	4.57128819402182	4.4753753165986199	4.5272462389969998	4.6812993098580096	4.7156595786452904	4.5428255205794601	4.2992148594599104	4.1300534015204704	4.1156309934395399	4.6698224708340001	4.5857446860542703	4.8239126082580004	4.9792434004192296	5.0443682033085002	5.1006117914490101	5.1186523556394299	5.07985503139854	5.1894030822540103	5.1923836848005402	5.1762241527425399	5.0536833324523203	4.9553202158013603	5.0801969191224501	5.0165749016502001	4.9539039325868304	4.8564332829372701	4.9429675363598298	5.0084314088383	5.07121273668937	5.0917588054245098	5.0678446659688898	4.9646828750443204	5.0227671498406599	4.8454769643025397	5.0197046849457596	5.0011289253210904	5.0602309738811702	5.1998489878154697	5.2232281023898599	5.2608131296572598	5.2217224833432896	5.4454753788714196	5.4910872003503597	5.5130046454140302	5.5512983563243399	5.5172042276450401	5.4937659729342601	5.5584879624244303	5.5470873145152897	5.5249443942537804	5.5944543559637498	5.6528734579733202	5.6343038347960404	5.6080124189274096	5.6037308621493498	5.6249637433060702	5.6060217005611896	5.6169611320230501	5.5744709441196303	5.5537695523180997	5.5525708519632904	5.37026440684037	5.4655933786330104	5.4451447814242098	5.4690339616830199	5.52469405423789	5.6268308392837696	5.60625712870503	5.6155301970577298	5.5961752215586102	5.6391978357238797	5.6705887698400703	5.67573964270278	5.4358162905779102	5.3996145924932	5.46968809796941	5.5050448549680198	5.5267799956342101	5.4739938661628802	5.4693326093739101	5.5103135285088003	5.5083496365684699	5.5884378196415696	5.8460309003415603	5.8922523568415199	5.9504200000000003	5.9494819999999997	5.9965190000000002	5.9639620000000004	5.9522060000000003	6.0133289999999997	5.994262	5.9342810000000004	5.9649900000000002	5.9587190000000003	5.9999169999999999	5.9807980000000001	6.0740239999999996	6.0990339999999996	6.0812609999999996	6.0531980000000001	6.0356719999999999	6.0117000000000003	6.0214249999999998	5.9977739999999997	6.028168	5.9923979999999997	5.9685249999999996	5.8690850000000001	5.86327	5.9148540000000001	5.8208869999999999	5.8875190000000002	5.7263400000000004	5.7300250000000004	5.7143280000000001	5.7469239999999999	5.7756850000000002	5.8078409999999998	5.8759709999999998	5.8684649999999996	5.8474110000000001	5.8830280000000004	5.6874140000000004	5.7212839999999998	6.0092340000000002	6.0389280000000003	6.0900699999999999	6.0876609999999998	6.1203390000000004	6.1234789999999997	6.2281050000000002	6.2174370000000003	6.09	6.31	6.4	6.39	6.49	6.58	6.57	6.65	6.71	6.74	6.78	6.78	

Modified Duration Contribution (Yrs)









Instructions: 
Update rows 3-7 with 3 months more of data from historical rep acct spread sheet (duration by sector) --> 8806 is rep. 

Everything else is formulas except for row 18 (which we have from tab 1), row 20 which i would ask IPA for; and row 22 which I'd ask IPA for as well since Barclays LIVE is going away

Update each chart through most recent data point





Top 20 Correlation Matrix



				BGIM 
US FI		Alliance Bernstein		Amundi Pioneer		Baird		BlackRock		Columbia		Federated Hermes		Fidelity		Goldman Sachs		JPM		John Hancock		Loomis Sayles		Macquarie		Manulife		MFS		PGIM		PIMCO		TCW		Voya		Wellington		WAMCO

		Alliance Bernstein		0.07		1.00		0.95		0.91		0.90		0.90		0.78		0.89		0.81		0.88		0.90		0.72		0.84		0.90		0.92		0.89		0.72		0.80		0.95		0.90		0.77

		Amundi Pioneer		0.17		0.95		1.00		0.96		0.96		0.95		0.87		0.95		0.88		0.91		0.96		0.79		0.91		0.96		0.97		0.93		0.70		0.87		0.97		0.94		0.85

		Baird Advisors		0.16		0.91		0.96		1.00		0.96		0.93		0.89		0.95		0.91		0.87		0.96		0.82		0.93		0.96		0.97		0.91		0.69		0.85		0.96		0.95		0.87

		Blackrock		0.23		0.90		0.96		0.96		1.00		0.95		0.89		0.94		0.89		0.88		0.95		0.81		0.93		0.95		0.96		0.90		0.66		0.85		0.95		0.92		0.86

		Columbia Mgmt		0.28		0.90		0.95		0.93		0.95		1.00		0.86		0.92		0.87		0.88		0.92		0.79		0.90		0.92		0.94		0.87		0.65		0.89		0.93		0.91		0.82

		Federated Hermes		0.23		0.78		0.87		0.89		0.89		0.86		1.00		0.95		0.80		0.81		0.91		0.88		0.92		0.91		0.87		0.76		0.67		0.80		0.83		0.91		0.82

		Fidelity		0.19		0.89		0.95		0.95		0.94		0.92		0.95		1.00		0.89		0.88		0.97		0.88		0.96		0.97		0.95		0.89		0.73		0.85		0.93		0.96		0.88

		Goldman Sachs		0.21		0.81		0.88		0.91		0.89		0.87		0.80		0.89		1.00		0.74		0.89		0.81		0.91		0.89		0.91		0.89		0.64		0.84		0.88		0.91		0.90

		JPM		0.17		0.88		0.91		0.87		0.88		0.88		0.81		0.88		0.74		1.00		0.91		0.75		0.85		0.91		0.91		0.87		0.76		0.76		0.92		0.84		0.74

		John Hancock		0.20		0.90		0.96		0.96		0.95		0.92		0.91		0.97		0.89		0.91		1.00		0.87		0.96		1.00		0.97		0.92		0.74		0.84		0.95		0.95		0.88

		Loomis, Sayles		0.30		0.72		0.79		0.82		0.81		0.79		0.88		0.88		0.81		0.75		0.87		1.00		0.91		0.87		0.81		0.74		0.68		0.78		0.79		0.87		0.81

		Macquarie		0.27		0.84		0.91		0.93		0.93		0.90		0.92		0.96		0.91		0.85		0.96		0.91		1.00		0.96		0.94		0.88		0.73		0.85		0.92		0.93		0.90

		Manulife		0.21		0.90		0.96		0.96		0.95		0.92		0.91		0.97		0.89		0.91		1.00		0.87		0.96		1.00		0.97		0.92		0.74		0.84		0.95		0.96		0.88

		MFS		0.18		0.92		0.97		0.97		0.96		0.94		0.87		0.95		0.91		0.91		0.97		0.81		0.94		0.97		1.00		0.95		0.67		0.83		0.97		0.95		0.89

		PGIM		0.10		0.89		0.93		0.91		0.90		0.87		0.76		0.89		0.89		0.87		0.92		0.74		0.88		0.92		0.95		1.00		0.66		0.74		0.95		0.88		0.90

		PIMCO		0.09		0.72		0.70		0.69		0.66		0.65		0.67		0.73		0.64		0.76		0.74		0.68		0.73		0.74		0.67		0.66		1.00		0.68		0.74		0.70		0.59

		TCW		0.39		0.80		0.87		0.85		0.85		0.89		0.80		0.85		0.84		0.76		0.84		0.78		0.85		0.84		0.83		0.74		0.68		1.00		0.83		0.84		0.74

		Voya		0.18		0.95		0.97		0.96		0.95		0.93		0.83		0.93		0.88		0.92		0.95		0.79		0.92		0.95		0.97		0.95		0.74		0.83		1.00		0.92		0.87

		Wellington		0.17		0.90		0.94		0.95		0.92		0.91		0.91		0.96		0.91		0.84		0.95		0.87		0.93		0.96		0.95		0.88		0.70		0.84		0.92		1.00		0.89

		WAMCO		0.18		0.77		0.85		0.87		0.86		0.82		0.82		0.88		0.90		0.74		0.88		0.81		0.90		0.88		0.89		0.90		0.59		0.74		0.87		0.89		1.00



Instructions: 
eVest ->> Compare>> select just the top 20 composite products and BGIM US FI(ive made a custom universe under our firm so we can quickly grab them until we have to update the composite with new AUM at year end) >> Performance>>Risk & Regression >> correlation matrix: excess returns >> risk index=US AGG; select 5 yr

Delete columns B, C, and D (Product name, VT, RM)

Delete rows 2 and 3

Delete row with BGIM US FI

Condense Names





UMC_DMC





														

api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		Date		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				Mar-2005		-1.58%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%		 -0.51%		 -1.21%		 -2.91%		 -2.36%		 -3.80%		 -0.63%

				Apr-2005		0.99%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%		1.35%		1.31%		 -0.97%		1.29%		 -0.06%		1.10%

				May-2005		0.90%		3.18%		6.55%		0.53%		0.05%		3.48%		1.08%		 -1.34%		1.78%		2.69%		 -0.01%		1.03%

				Jun-2005		0.35%		0.14%		3.86%		1.84%		1.33%		3.40%		0.55%		 -0.45%		1.96%		1.90%		2.37%		0.70%

				Jul-2005		-0.46%		3.72%		6.34%		3.67%		3.07%		6.99%		 -0.91%		 -0.80%		1.75%		 -0.08%		0.60%		 -0.53%

				Aug-2005		0.89%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%		1.28%		1.65%		0.19%		1.86%		1.44%		1.17%

				Sep-2005		-0.49%		0.81%		0.31%		5.14%		4.45%		9.31%		 -1.03%		 -1.59%		 -1.00%		1.75%		0.71%		 -0.92%

				Oct-2005		-0.29%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%		 -0.79%		 -1.49%		 -0.70%		 -1.72%		 -1.82%		 -0.74%

				Nov-2005		0.44%		3.78%		4.85%		3.34%		2.45%		8.27%		0.44%		 -0.71%		0.52%		1.65%		1.96%		0.46%

				Dec-2005		0.62%		0.03%		 -0.46%		4.80%		4.65%		5.91%		0.95%		0.99%		0.86%		1.63%		1.28%		0.95%

				Jan-2006		0.18%		2.65%		8.97%		6.96%		6.14%		11.17%		0.01%		1.26%		1.60%		1.30%		4.54%		0.25%

				Feb-2006		0.28%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%		0.33%		 -0.35%		0.67%		2.08%		1.38%		0.42%

				Mar-2006		-0.14%		1.24%		4.85%		2.86%		3.30%		0.88%		 -0.98%		 -0.99%		0.60%		 -1.62%		 -1.54%		 -0.83%

				Apr-2006		0.07%		1.34%		 -0.02%		5.09%		4.78%		7.12%		 -0.18%		1.89%		0.62%		 -0.04%		2.74%		 -0.06%

				May-2006		-0.27%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%		 -0.11%		1.29%		 -0.01%		 -1.82%		 -4.54%		 -0.10%

				Jun-2006		0.43%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%		0.21%		 -0.79%		 -0.35%		 -0.37%		 -2.60%		0.18%

				Jul-2006		1.66%		0.62%		 -3.25%		1.00%		0.99%		1.41%		1.35%		1.00%		0.98%		3.12%		4.22%		1.38%

				Aug-2006		2.68%		2.38%		2.96%		2.80%		2.75%		2.55%		1.53%		1.16%		1.62%		2.57%		1.16%		1.52%

				Sep-2006		1.39%		2.58%		0.83%		0.04%		0.15%		0.83%		0.88%		 -0.01%		1.42%		0.59%		 -0.74%		0.90%

				Oct-2006		0.69%		3.26%		5.76%		4.06%		3.89%		4.75%		0.66%		0.97%		1.36%		1.96%		4.67%		0.78%

				Nov-2006		1.93%		1.90%		2.63%		3.60%		2.99%		7.43%		1.16%		2.44%		1.68%		1.19%		3.22%		1.24%

				Dec-2006		-1.78%		1.40%		0.33%		3.11%		3.14%		4.50%		 -0.58%		 -1.33%		1.10%		0.62%		2.24%		 -0.30%

				Jan-2007		-0.58%		1.51%		1.67%		0.36%		0.68%		 -1.06%		 -0.04%		 -0.98%		1.12%		 -0.16%		 -0.80%		0.07%

				Feb-2007		2.54%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%		1.54%		2.06%		1.40%		1.66%		1.38%		1.60%

				Mar-2007		-0.70%		1.12%		1.07%		2.77%		2.55%		3.97%		0.00%		0.24%		0.11%		0.92%		3.08%		0.05%

				Apr-2007		0.70%		4.43%		1.80%		4.56%		4.44%		4.74%		0.54%		1.13%		1.30%		0.76%		3.01%		0.61%

				May-2007		-1.26%		3.49%		4.10%		2.63%		1.75%		4.85%		 -0.76%		 -1.56%		0.75%		 -0.39%		2.00%		 -0.66%

				Jun-2007		-0.75%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%		 -0.30%		 -0.44%		 -1.80%		 -1.90%		 -0.16%		 -0.40%

				Jul-2007		1.16%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%		0.83%		2.03%		 -3.54%		 -1.06%		0.91%		0.55%

				Aug-2007		1.69%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%		1.23%		1.23%		1.36%		1.07%		 -1.67%		0.97%

				Sep-2007		1.07%		3.74%		1.72%		6.60%		5.35%		11.04%		0.76%		2.24%		2.62%		2.38%		6.08%		1.07%

				Oct-2007		0.99%		1.59%		2.87%		5.57%		3.93%		11.15%		0.90%		1.63%		0.60%		2.45%		4.32%		0.73%

				Nov-2007		2.55%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%		1.80%		1.91%		 -2.17%		 -0.26%		 -1.31%		1.32%

				Dec-2007		0.71%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%		0.28%		 -0.30%		0.29%		0.61%		0.22%		0.18%

				Jan-2008		1.26%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%		1.68%		2.78%		 -1.33%		0.77%		1.55%		1.46%

				Feb-2008		-0.12%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%		0.14%		1.67%		 -1.36%		 -0.11%		1.57%		 -0.32%

				Mar-2008		0.49%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%		0.34%		2.04%		 -0.34%		 -0.05%		 -0.88%		 -0.46%

				Apr-2008		0.19%		4.87%		4.19%		6.05%		5.43%		8.12%		 -0.21%		 -1.91%		4.31%		0.95%		1.39%		0.43%

				May-2008		-1.51%		1.30%		4.59%		1.58%		0.97%		1.86%		 -0.73%		 -1.11%		0.36%		0.12%		0.61%		 -0.54%

				Jun-2008		0.02%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%		 -0.08%		0.09%		 -2.80%		 -1.96%		 -1.29%		 -0.56%

				Jul-2008		0.01%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%		 -0.08%		0.14%		 -1.33%		1.03%		6.17%		 -0.77%

				Aug-2008		0.79%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%		0.95%		 -1.65%		0.35%		0.74%		 -3.48%		0.52%

				Sep-2008		-2.19%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%		 -1.34%		 -2.35%		 -7.98%		 -6.68%		 -5.38%		 -2.89%

				Oct-2008		-4.32%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%		 -2.36%		 -3.69%		 -15.91%		 -16.03%		 -14.07%		 -4.71%

				Nov-2008		6.75%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%		3.26%		2.89%		 -9.31%		2.96%		0.60%		0.06%

				Dec-2008		8.36%		1.06%		5.80%		5.70%		6.01%		7.80%		3.73%		6.21%		7.68%		7.46%		9.84%		3.43%

				Jan-2009		-2.35%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%		 -0.88%		 -3.27%		5.99%		1.33%		 -5.96%		0.62%

				Feb-2009		-1.20%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%		 -0.38%		 -2.23%		 -3.10%		 -1.11%		 -5.30%		 -1.13%

				Mar-2009		0.89%		8.76%		8.93%		8.03%		6.34%		14.37%		1.39%		2.30%		3.19%		3.63%		5.71%		1.55%

				Apr-2009		0.67%		9.57%		15.46%		13.63%		12.80%		16.64%		0.48%		0.90%		12.10%		5.55%		8.43%		2.47%

				May-2009		1.46%		5.59%		3.01%		13.54%		11.83%		17.09%		0.73%		3.57%		6.73%		4.07%		5.65%		2.91%

				Jun-2009		2.00%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%		0.57%		0.41%		2.86%		1.44%		1.24%		1.62%

				Jul-2009		3.78%		7.56%		9.63%		9.78%		9.13%		11.24%		1.61%		2.21%		6.09%		3.19%		4.61%		3.60%

				Aug-2009		1.39%		3.61%		2.87%		3.70%		5.44%		 -0.36%		1.04%		1.76%		1.86%		2.01%		0.52%		1.73%

				Sep-2009		2.01%		3.73%		5.77%		5.14%		3.83%		9.08%		1.05%		2.14%		5.69%		4.90%		3.32%		2.25%

				Oct-2009		-0.67%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%		0.49%		0.47%		1.79%		0.15%		0.96%		1.35%

				Nov-2009		1.07%		6.00%		3.14%		2.87%		2.00%		4.30%		1.29%		2.55%		1.01%		1.09%		2.22%		1.11%

				Dec-2009		-2.00%		1.93%		8.05%		2.11%		1.44%		3.95%		 -1.56%		 -3.76%		3.28%		0.37%		 -0.36%		 -0.27%

				Jan-2010		1.91%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%		1.53%		0.41%		1.27%		0.38%		0.25%		1.98%

				Feb-2010		0.55%		3.10%		4.50%		0.00%		 -0.69%		0.35%		0.37%		0.07%		0.17%		1.36%		1.12%		0.54%

				Mar-2010		-0.61%		6.03%		8.14%		6.80%		6.24%		8.07%		 -0.12%		 -0.76%		3.14%		2.48%		4.01%		0.73%

				Apr-2010		2.04%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%		1.04%		0.02%		2.34%		0.83%		1.57%		1.65%

				May-2010		0.49%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%		0.84%		 -1.56%		 -3.59%		 -1.50%		 -4.34%		 -0.31%

				Jun-2010		2.46%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%		1.57%		1.53%		1.24%		1.94%		0.89%		1.57%

				Jul-2010		1.47%		7.01%		6.87%		9.03%		9.48%		8.33%		1.07%		3.40%		3.56%		4.06%		5.52%		1.58%

				Aug-2010		3.10%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%		1.29%		1.39%		0.04%		2.39%		0.68%		1.47%

				Sep-2010		-0.00%		8.92%		12.46%		9.95%		9.80%		11.11%		0.11%		2.35%		3.01%		1.57%		5.76%		0.79%

				Oct-2010		-0.24%		3.80%		4.09%		3.41%		3.61%		2.90%		0.36%		1.26%		2.58%		1.85%		1.28%		0.78%

				Nov-2010		-0.97%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%		 -0.57%		 -3.81%		 -1.17%		 -3.10%		 -4.65%		 -0.57%

				Dec-2010		-1.04%		6.68%		7.94%		7.83%		8.10%		7.14%		 -1.08%		1.31%		1.81%		 -0.45%		3.14%		 -0.44%

				Jan-2011		-0.92%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%		0.12%		0.18%		2.21%		 -0.60%		 -1.55%		0.60%

				Feb-2011		0.92%		3.43%		5.48%		2.63%		3.30%		 -0.93%		0.25%		0.59%		1.31%		0.29%		1.49%		0.70%

				Mar-2011		-0.20%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%		0.06%		0.47%		0.32%		1.19%		2.95%		0.15%

				Apr-2011		1.44%		2.96%		2.64%		4.89%		5.98%		3.10%		1.27%		3.10%		1.55%		1.36%		4.73%		1.53%

				May-2011		1.35%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%		1.31%		 -0.08%		0.49%		1.53%		 -1.20%		1.07%

				Jun-2011		-0.78%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%		 -0.29%		0.08%		 -0.97%		0.91%		0.46%		 -0.57%

				Jul-2011		2.25%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%		1.59%		2.06%		1.16%		1.85%		1.37%		1.50%

				Aug-2011		2.90%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%		1.46%		1.27%		 -4.00%		0.52%		0.05%		0.19%

				Sep-2011		2.64%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%		0.73%		 -2.31%		 -3.27%		 -4.36%		 -9.83%		 -0.10%

				Oct-2011		0.68%		10.93%		15.14%		10.53%		9.64%		13.25%		0.11%		1.33%		5.99%		4.40%		5.58%		0.96%

				Nov-2011		-1.55%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%		 -0.09%		 -1.75%		 -2.16%		 -0.88%		 -3.41%		 -0.56%

				Dec-2011		2.04%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%		1.10%		0.67%		2.66%		1.13%		 -1.47%		1.32%

				Jan-2012		2.30%		4.48%		7.07%		6.78%		5.33%		11.34%		0.88%		1.67%		3.04%		1.58%		7.42%		1.69%

				Feb-2012		0.56%		4.32%		2.39%		5.62%		5.74%		5.99%		 -0.02%		 -0.07%		2.38%		2.40%		2.86%		0.67%

				Mar-2012		-0.68%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%		 -0.55%		 -0.72%		 -0.14%		0.22%		 -1.99%		 -0.16%

				Apr-2012		1.00%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%		1.11%		1.18%		1.05%		1.63%		0.96%		1.12%

				May-2012		0.51%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%		0.90%		 -1.03%		 -1.31%		 -2.32%		 -7.32%		0.58%

				Jun-2012		0.09%		4.12%		4.99%		5.90%		7.01%		3.86%		0.04%		0.48%		2.11%		3.51%		5.58%		0.54%

				Jul-2012		2.11%		1.39%		 -1.38%		1.41%		1.13%		1.95%		1.38%		1.16%		1.90%		3.71%		2.24%		1.84%

				Aug-2012		-0.19%		2.25%		3.33%		2.09%		2.69%		 -0.33%		0.07%		0.86%		1.17%		1.18%		 -0.11%		0.55%

				Sep-2012		0.39%		2.58%		3.28%		3.74%		2.96%		6.03%		0.14%		1.22%		1.39%		1.63%		2.62%		0.81%

				Oct-2012		0.65%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%		0.20%		 -0.14%		0.88%		0.89%		0.52%		0.62%

				Nov-2012		-0.09%		0.58%		0.53%		1.91%		2.42%		1.27%		0.16%		 -0.01%		0.80%		1.18%		1.41%		0.35%

				Dec-2012		0.22%		0.91%		3.56%		3.47%		3.20%		4.89%		 -0.14%		 -0.33%		1.58%		0.71%		2.16%		0.29%

				Jan-2013		0.05%		5.18%		6.26%		4.07%		5.27%		1.38%		 -0.70%		 -0.91%		1.34%		 -1.34%		0.72%		 -0.16%

				Feb-2013		0.31%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%		0.50%		 -0.95%		0.51%		 -0.31%		 -0.32%		0.55%

				Mar-2013		0.09%		3.75%		4.62%		0.20%		0.82%		 -1.72%		0.08%		 -0.25%		1.02%		 -0.62%		 -0.52%		0.24%

				Apr-2013		0.25%		1.93%		 -0.37%		3.68%		5.21%		0.75%		1.01%		1.39%		1.81%		2.92%		3.43%		1.32%

				May-2013		-0.18%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%		 -1.78%		 -2.97%		 -0.58%		 -3.57%		 -6.25%		 -1.63%

				Jun-2013		-0.39%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%		 -1.55%		 -1.18%		 -2.62%		 -4.91%		 -4.13%		 -2.23%

				Jul-2013		0.05%		5.09%		7.00%		4.38%		5.28%		1.04%		0.14%		1.26%		1.90%		1.21%		 -0.56%		0.41%

				Aug-2013		-0.28%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%		 -0.51%		 -0.53%		 -0.61%		 -2.56%		 -4.09%		 -0.61%

				Sep-2013		0.21%		3.14%		6.38%		6.95%		7.39%		6.50%		0.95%		2.06%		0.99%		2.61%		4.40%		1.12%

				Oct-2013		0.85%		4.60%		2.51%		3.67%		3.36%		4.86%		0.81%		0.98%		2.51%		2.77%		2.75%		1.29%

				Nov-2013		-1.77%		3.05%		4.01%		0.17%		0.77%		 -1.46%		 -0.37%		 -0.82%		0.51%		 -1.70%		 -3.64%		 -0.19%

				Dec-2013		-1.53%		2.53%		1.97%		0.88%		1.50%		 -1.45%		 -0.57%		 -0.60%		0.54%		0.51%		 -0.55%		 -0.29%

				Jan-2014		4.77%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%		1.48%		1.06%		0.70%		 -0.68%		 -4.63%		1.46%

				Feb-2014		0.48%		4.57%		4.71%		5.02%		5.56%		3.31%		0.53%		1.40%		2.02%		3.03%		3.92%		0.91%

				Mar-2014		0.70%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%		 -0.17%		 -0.07%		0.24%		1.37%		2.81%		0.08%

				Apr-2014		1.73%		0.74%		 -3.88%		1.32%		1.45%		0.33%		0.84%		1.13%		0.63%		1.24%		0.89%		0.95%

				May-2014		2.21%		2.35%		0.80%		1.94%		1.62%		3.49%		1.14%		0.59%		0.92%		3.10%		2.08%		1.27%

				Jun-2014		-0.03%		2.07%		5.32%		1.68%		0.96%		2.66%		0.05%		0.73%		0.84%		0.36%		1.00%		0.32%

				Jul-2014		0.16%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%		 -0.25%		 -0.90%		 -1.33%		0.40%		 -1.06%		 -0.18%

				Aug-2014		1.40%		4.00%		4.96%		0.55%		 -0.15%		2.25%		1.10%		0.55%		1.58%		0.84%		0.48%		1.11%

				Sep-2014		-0.78%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%		 -0.68%		 -2.79%		 -2.09%		 -1.81%		 -5.11%		 -0.79%

				Oct-2014		0.16%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%		0.98%		0.01%		1.19%		1.71%		1.56%		0.89%

				Nov-2014		1.51%		2.69%		0.09%		0.72%		1.36%		 -1.06%		0.71%		 -0.36%		 -0.73%		0.09%		 -1.31%		0.57%

				Dec-2014		1.43%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%		0.09%		 -0.69%		 -1.45%		 -2.31%		 -5.93%		 -0.09%

				Jan-2015		6.58%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%		2.10%		 -0.16%		0.66%		0.93%		0.34%		2.02%

				Feb-2015		-3.05%		5.75%		5.94%		5.35%		5.98%		3.10%		 -0.94%		 -0.81%		2.41%		0.85%		 -1.34%		 -0.46%

				Mar-2015		0.61%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%		0.46%		 -0.96%		 -0.55%		0.22%		 -2.98%		0.34%

				Apr-2015		-2.01%		0.96%		 -2.55%		5.05%		4.08%		7.69%		 -0.36%		1.06%		1.21%		1.63%		2.92%		 -0.12%

				May-2015		-1.28%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%		 -0.24%		 -1.79%		0.30%		 -0.39%		 -2.58%		 -0.15%

				Jun-2015		-2.72%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%		 -1.09%		 -0.44%		 -1.49%		 -1.56%		 -1.22%		 -1.16%

				Jul-2015		2.69%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%		0.70%		0.23%		 -0.58%		0.49%		 -2.56%		0.63%

				Aug-2015		-0.92%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%		 -0.14%		0.12%		 -1.74%		 -0.91%		 -5.38%		 -0.41%

				Sep-2015		0.77%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%		0.68%		0.51%		 -2.60%		 -1.29%		 -2.97%		0.16%

				Oct-2015		0.07%		8.44%		5.63%		7.44%		7.82%		7.13%		0.02%		0.21%		2.75%		2.74%		4.53%		0.47%

				Nov-2015		-0.74%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%		 -0.26%		 -1.66%		 -2.22%		 -0.06%		 -2.16%		 -0.27%

				Dec-2015		-0.56%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%		 -0.32%		0.53%		 -2.52%		 -1.39%		 -2.23%		 -0.61%

				Jan-2016		4.36%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%		1.38%		0.87%		 -1.61%		 -0.18%		0.35%		0.82%

				Feb-2016		1.86%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%		0.71%		2.23%		0.57%		1.91%		1.44%		0.44%

				Mar-2016		1.16%		6.78%		7.98%		8.13%		6.51%		13.23%		0.92%		2.70%		4.44%		3.27%		9.06%		1.57%

				Apr-2016		0.64%		0.39%		1.57%		2.63%		2.90%		0.54%		0.38%		1.33%		3.92%		1.77%		2.57%		0.94%

				May-2016		0.10%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%		0.03%		 -1.34%		0.62%		 -0.18%		 -5.44%		0.10%

				Jun-2016		2.48%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%		1.80%		2.92%		0.92%		3.37%		5.89%		1.72%

				Jul-2016		1.38%		3.69%		5.97%		4.95%		5.07%		5.03%		0.63%		0.75%		2.70%		1.80%		0.60%		1.14%

				Aug-2016		0.40%		0.14%		1.77%		0.63%		0.07%		2.49%		 -0.11%		 -0.49%		2.09%		1.79%		0.04%		0.23%

				Sep-2016		-0.21%		0.02%		1.11%		1.23%		1.23%		1.29%		 -0.06%		0.55%		0.67%		0.40%		2.02%		0.08%

				Oct-2016		-0.35%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%		 -0.76%		 -2.78%		0.39%		 -1.24%		 -0.85%		 -0.52%

				Nov-2016		-1.10%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%		 -2.37%		 -3.97%		 -0.47%		 -4.09%		 -7.03%		 -2.17%

				Dec-2016		0.43%		1.98%		2.80%		2.56%		3.42%		0.22%		0.14%		 -0.46%		1.85%		1.33%		1.87%		0.43%

				Jan-2017		0.37%		1.90%		0.39%		3.54%		2.90%		5.47%		0.20%		1.13%		1.45%		1.44%		2.25%		0.49%

				Feb-2017		0.67%		3.97%		1.93%		1.59%		1.43%		3.06%		0.67%		0.47%		1.46%		2.00%		1.80%		0.86%

				Mar-2017		-0.34%		0.12%		0.13%		2.54%		2.75%		2.52%		 -0.05%		0.15%		 -0.22%		0.38%		2.31%		0.05%

				Apr-2017		0.62%		1.03%		1.10%		2.14%		2.54%		2.19%		0.77%		1.13%		1.15%		1.49%		1.17%		0.88%

				May-2017		0.66%		1.41%		 -2.03%		3.25%		3.67%		2.96%		0.77%		1.55%		0.87%		0.88%		1.96%		0.85%

				Jun-2017		0.44%		0.62%		3.46%		0.31%		 -0.18%		1.01%		 -0.10%		 -0.09%		0.14%		 -0.14%		0.46%		0.11%

				Jul-2017		0.21%		2.06%		0.74%		3.69%		2.88%		5.96%		0.43%		1.68%		1.11%		0.84%		2.07%		0.59%

				Aug-2017		0.12%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%		0.90%		0.99%		 -0.04%		1.77%		1.79%		0.89%

				Sep-2017		0.05%		2.06%		6.24%		1.86%		2.49%		 -0.40%		 -0.48%		 -0.90%		0.90%		0.01%		 -0.34%		 -0.29%

				Oct-2017		0.18%		2.33%		0.85%		1.88%		1.52%		3.51%		0.06%		 -0.38%		0.42%		0.37%		 -2.82%		0.13%

				Nov-2017		0.04%		3.07%		2.88%		0.81%		1.05%		0.20%		 -0.13%		1.11%		 -0.26%		0.05%		1.68%		 -0.05%

				Dec-2017		0.29%		1.11%		 -0.40%		2.24%		1.61%		3.59%		0.46%		0.35%		0.30%		0.73%		2.02%		0.52%

				Jan-2018		0.13%		5.73%		2.61%		5.57%		5.02%		8.33%		 -1.15%		1.19%		0.60%		 -0.04%		4.48%		 -0.74%

				Feb-2018		0.06%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%		 -0.95%		 -0.89%		 -0.85%		 -1.99%		 -1.04%		 -0.95%

				Mar-2018		0.35%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%		0.64%		1.06%		 -0.60%		0.29%		1.00%		0.52%

				Apr-2018		0.12%		0.38%		0.86%		1.60%		2.28%		 -0.44%		 -0.74%		 -1.60%		0.65%		 -1.45%		 -2.94%		 -0.61%

				May-2018		0.12%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%		0.71%		 -0.76%		 -0.03%		 -0.94%		 -4.98%		0.47%

				Jun-2018		0.10%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%		 -0.12%		 -0.44%		0.40%		 -1.19%		 -2.86%		 -0.10%

				Jul-2018		0.33%		3.72%		1.74%		2.39%		2.46%		2.20%		0.02%		 -0.17%		1.09%		2.55%		1.90%		0.28%

				Aug-2018		0.23%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%		0.64%		0.10%		0.74%		 -1.73%		 -6.09%		0.49%

				Sep-2018		0.18%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%		 -0.64%		 -0.86%		0.56%		1.51%		2.59%		 -0.43%

				Oct-2018		-0.14%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%		 -0.79%		 -1.12%		 -1.60%		 -2.16%		 -1.96%		 -0.89%

				Nov-2018		-0.02%		2.04%		1.59%		0.95%		 -0.13%		4.12%		0.60%		0.31%		 -0.86%		 -0.42%		2.81%		0.39%

				Dec-2018		2.60%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%		1.84%		2.02%		 -2.14%		1.35%		1.31%		1.38%

				Jan-2019		1.18%		8.01%		11.25%		7.56%		6.57%		8.77%		1.06%		1.52%		4.52%		4.41%		5.46%		1.63%

				Feb-2019		-0.38%		3.21%		5.20%		1.95%		2.55%		0.22%		 -0.06%		 -0.58%		1.66%		1.00%		 -1.09%		0.19%

				Mar-2019		3.14%		1.94%		 -2.09%		0.60%		0.63%		0.84%		1.92%		1.25%		0.94%		1.42%		 -1.33%		1.90%

				Apr-2019		-0.84%		4.05%		3.40%		2.64%		2.81%		2.11%		0.03%		 -0.30%		1.42%		0.24%		 -0.18%		0.26%

				May-2019		4.02%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%		1.78%		1.35%		 -1.19%		0.41%		0.30%		1.60%

				Jun-2019		1.51%		7.05%		7.07%		6.02%		5.93%		6.24%		1.26%		2.22%		2.28%		3.40%		5.51%		1.45%

				Jul-2019		0.17%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%		0.22%		 -0.28%		0.56%		1.21%		0.93%		0.35%

				Aug-2019		5.15%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%		2.59%		2.03%		0.40%		0.75%		 -2.64%		2.37%

				Sep-2019		 -1.15%		1.87%		2.08%		2.57%		2.87%		1.91%		 -0.53%		 -1.02%		0.36%		 -0.46%		0.96%		 -0.39%

				Oct-2019		0.19%		2.17%		2.63%		3.49%		3.59%		4.22%		0.30%		0.67%		0.28%		0.28%		2.90%		0.39%

				Nov-2019		0.31%		3.63%		4.12%		0.88%		1.13%		 -0.14%		 -0.05%		 -0.76%		0.33%		 -0.48%		 -1.82%		0.00%

				Dec-2019		0.22%		3.02%		2.88%		4.33%		3.25%		7.46%		 -0.07%		0.58%		2.00%		2.01%		4.13%		0.14%

				Jan-2020		1.32%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%		1.92%		1.28%		0.03%		1.52%		 -1.29%		2.04%

				Feb-2020		 -0.02%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%		1.80%		0.67%		 -1.41%		 -0.97%		 -3.41%		1.37%

				Mar-2020		 -0.03%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%		 -0.59%		 -2.24%		 -11.46%		 -13.85%		 -11.07%		 -3.94%

				Apr-2020		3.73%		12.82%		13.74%		7.58%		6.46%		9.16%		1.78%		1.96%		4.51%		2.25%		3.92%		2.95%

				May-2020		1.69%		4.76%		6.51%		3.27%		4.35%		0.77%		0.47%		0.44%		4.41%		6.07%		5.18%		1.61%

				Jun-2020		1.88%		1.99%		3.53%		4.52%		3.41%		7.35%		0.63%		0.89%		0.98%		3.51%		0.47%		1.44%

				Jul-2020		3.59%		5.64%		2.77%		4.46%		2.33%		8.94%		1.49%		3.19%		4.69%		3.71%		3.02%		2.21%

				Aug-2020		 -1.06%		7.19%		5.63%		4.28%		5.14%		2.21%		 -0.81%		 -0.15%		0.95%		0.51%		 -0.33%		 -0.30%

				Sep-2020		 -0.01%		 -3.80%		 -3.34%		 -2.46%		 -2.60%		 -1.60%		 -0.05%		 -0.36%		 -1.03%		 -1.85%		 -2.02%		 -0.04%

				Oct-2020		0.52%		 -2.66%		2.09%		 -2.15%		 -3.99%		2.06%		 -0.45%		0.09%		0.51%		 -0.03%		0.43%		 -0.24%

				Nov-2020		3.29%		10.95%		18.43%		13.45%		15.50%		9.25%		0.98%		1.82%		3.96%		3.86%		5.49%		1.81%

				Dec-2020		0.80%		3.84%		8.65%		5.41%		4.65%		7.35%		0.14%		1.34%		1.88%		1.90%		3.48%		0.61%

				Jan-2021		 -0.37%		 -1.01%		5.03%		0.22%		 -1.07%		3.07%		 -0.72%		 -0.88%		0.33%		 -1.09%		 -1.07%		 -0.52%

				Feb-2021		0.75%		2.76%		6.23%		1.98%		2.24%		0.76%		 -1.44%		 -1.72%		0.37%		 -2.55%		 -2.68%		 -1.30%

				Mar-2021		 -0.39%		4.38%		1.00%		1.26%		2.30%		 -1.51%		 -1.25%		 -1.92%		0.15%		 -0.96%		 -3.07%		 -1.07%

				Apr-2021		0.51%		5.34%		2.10%		2.94%		3.01%		2.49%		0.79%		1.26%		1.09%		2.22%		2.26%		0.95%

				May-2021		0.13%		0.70%		0.21%		3.13%		3.26%		2.32%		0.33%		0.94%		0.30%		1.06%		2.50%		0.39%

				Jun-2021		0.49%		2.33%		1.94%		 -0.65%		 -1.13%		0.17%		0.70%		 -0.88%		1.34%		0.73%		 -1.21%		0.92%

				Jul-2021		0.13%		2.38%		 -3.61%		 -1.65%		0.75%		 -6.73%		1.12%		1.33%		0.38%		0.42%		 -0.43%		1.05%

				Aug-2021		0.11%		3.04%		2.24%		1.90%		1.76%		2.62%		 -0.19%		 -0.42%		0.51%		0.98%		0.77%		 -0.02%

				Sep-2021		 -0.00%		 -4.65%		 -2.95%		 -3.20%		 -2.90%		 -3.97%		 -0.87%		 -1.78%		 -0.01%		 -2.07%		 -3.43%		 -0.76%

				Oct-2021		 -0.01%		7.01%		4.25%		2.39%		2.46%		0.99%		 -0.03%		 -0.24%		 -0.17%		0.02%		 -1.33%		 -0.06%

				Nov-2021		0.12%		 -0.69%		 -4.17%		 -4.50%		 -4.65%		 -4.08%		0.30%		 -0.29%		 -0.97%		 -1.84%		 -2.74%		0.07%

				Dec-2021		 -0.16%		4.48%		2.23%		4.13%		5.12%		1.88%		 -0.26%		 -0.14%		1.87%		1.40%		1.56%		0.05%



				Correl		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		1.00		0.03		-0.01		0.11		0.11		0.13		0.82		0.60		0.22		0.45		0.31		0.68

				US AGG		0.82		0.02		-0.06		0.10		0.08		0.13		1.00		0.73		0.23		0.55		0.37		0.83

				US HY		0.22		0.72		0.71		0.78		0.75		0.74		0.23		0.37		1.00		0.78		0.65		0.68

				($) JPM EMBI GD		0.45		0.58		0.52		0.70		0.67		0.69		0.55		0.62		0.78		1.00		0.80		0.80

				(LOC) JPM GBI-EM GD		0.31		0.59		0.54		0.78		0.74		0.80		0.37		0.67		0.65		0.80		1.00		0.60

				Top 20 Core Plus Managers		0.68		0.39		0.31		0.48		0.46		0.48		0.83		0.71		0.68		0.80		0.60		1.00

				UMC		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		100.00%		16.62%		10.79%		14.42%		16.26%		13.60%		148.38%		90.60%		43.04%		55.02%		37.90%		118.18%

				US AGG		56.52%		9.62%		5.30%		8.33%		8.96%		8.01%		100.00%		60.40%		25.76%		36.41%		22.32%		79.58%

				US HY		85.38%		49.87%		36.56%		46.12%		46.82%		35.53%		131.88%		90.97%		100.00%		84.68%		54.58%		137.52%

				($) JPM EMBI GD		102.88%		39.89%		26.30%		39.28%		39.66%		32.67%		165.58%		116.94%		81.43%		100.00%		65.73%		155.29%

				(LOC) JPM GBI-EM GD		96.68%		45.95%		30.51%		55.59%		54.16%		48.85%		148.24%		150.32%		89.17%		107.49%		100.00%		148.22%

				Top 20 Core Plus Managers		67.45%		19.22%		12.33%		17.30%		17.92%		14.82%		115.99%		73.43%		43.94%		50.58%		31.78%		100.00%

				DMC		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		100.00%		-20.40%		-17.86%		-17.76%		-15.85%		-11.85%		102.14%		16.48%		-13.14%		6.54%		-0.91%		83.13%

				US AGG		56.88%		-11.04%		-11.26%		-9.73%		-9.21%		-6.21%		100.00%		23.87%		-4.37%		14.27%		0.77%		85.68%

				US HY		47.02%		38.31%		20.56%		24.67%		24.55%		17.97%		53.00%		14.24%		100.00%		62.48%		20.41%		134.96%

				($) JPM EMBI GD		121.03%		24.04%		7.48%		18.08%		17.67%		16.25%		161.17%		64.03%		69.75%		100.00%		39.28%		208.11%

				(LOC) JPM GBI-EM GD		164.11%		48.96%		23.43%		50.79%		47.77%		47.34%		194.98%		151.05%		113.40%		142.98%		100.00%		262.41%

				Top 20 Core Plus Managers		53.33%		-2.47%		-6.50%		-3.97%		-3.66%		-2.05%		92.56%		22.59%		15.10%		24.55%		4.54%		100.00%



				Correlation		BGIM US FI		Top 20 Core Plus Managers

				US AGG		0.82		0.83

				US HY		0.22		0.68

				S&P 500		0.03		0.39





				Upside Mkt Cap		BGIM US FI		Top 20 Core Plus Managers

				US AGG		148%		116%

				US HY		43%		44%

				SP500		17%		19%





				Downside Mkt Cap		BGIM US FI		Top 20 Core Plus Managers

				US AGG		102%		93%

				US HY		-13%		15%

				SP500		-20%		-2%



































































Instructions: 
Add 3 months of returns for each product/index

update formulas to include additional 3 months (CTRL+~ to show formulas; highlight all; CTRL+F add current row number, replace with new row number)
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YTM Monthly



		Date		BGIM US FI		Blbg Barc U.S. Aggregate		Yield Diff		US FI Return		US AGG

		12/30/05		4.54%		5.12%		-0.58%		0.62%		0.95%												Total Months		193

		1/31/06		4.68%		5.20%		-0.52%		0.18%		0.01%				Relative Yield		Months		% of Time

		2/28/06		4.77%		5.25%		-0.48%		0.28%		0.33%				Yield Advantage		118		61%

		3/31/06		4.90%		5.50%		-0.60%		 -0.14%		 -0.98%				Yield Disadvantage		74		38%

		4/28/06		4.78%		5.60%		-0.82%		0.07%		 -0.18%				Flat		1		1%

		5/31/06		5.34%		5.74%		-0.40%		 -0.27%		 -0.11%

		6/30/06		5.28%		5.82%		-0.54%		0.43%		0.21%

		7/31/06		5.30%		5.64%		-0.34%		1.66%		1.35%

		8/31/06		5.12%		5.45%		-0.33%		2.68%		1.53%

		9/29/06		4.90%		5.35%		-0.45%		1.39%		0.88%

		10/31/06		4.97%		5.32%		-0.35%		0.69%		0.66%

		11/30/06		4.80%		5.19%		-0.39%		1.93%		1.16%

		12/29/06		4.98%		5.39%		-0.41%		 -1.78%		 -0.58%

		1/31/07		5.14%		5.48%		-0.34%		 -0.58%		 -0.04%

		2/28/07		4.96%		5.25%		-0.29%		2.54%		1.54%				Cum. Return (Gross)		7/31/16-11/30/18

		3/30/07		5.04%		5.31%		-0.27%		 -0.70%		0.00%				BGIM US FI 		5.4%

		4/30/07		4.97%		5.29%		-0.32%		0.70%		0.54%				U.S. Agg		-0.9%

		5/31/07		5.19%		5.54%		-0.35%		 -1.26%		 -0.76%				Excess		6.3%

		6/29/07		5.20%		5.69%		-0.49%		 -0.75%		 -0.30%

		7/31/07		5.20%		5.60%		-0.40%		1.16%		0.83%				Cum. Return (Gross)		12/30/05-9/30/08

		8/31/07		5.00%		5.39%		-0.39%		1.69%		1.23%				BGIM US FI 		15.6%

		9/28/07		4.88%		5.49%		-0.61%		1.07%		0.76%				U.S. Agg		13.4%

		10/31/07		4.90%		5.23%		-0.33%		0.99%		0.90%				Excess		2.3%

		11/30/07		4.25%		4.82%		-0.57%		2.55%		1.80%

		12/31/07		4.34%		5.15%		-0.81%		0.71%		0.28%				Cum. Return (Gross)		2/28/21 - 12/31/21

		1/31/08		3.75%		4.62%		-0.87%		1.26%		1.68%				BGIM US FI 		1.7%

		2/29/08		3.97%		4.49%		-0.52%		 -0.12%		0.14%				U.S. Agg		-0.8%

		3/31/08		3.72%		4.57%		-0.85%		0.49%		0.34%				Excess		2.5%

		4/30/08		3.82%		4.74%		-0.92%		0.19%		 -0.21%

		5/30/08		4.38%		5.03%		-0.65%		 -1.51%		 -0.73%

		6/30/08		4.52%		4.97%		-0.45%		0.02%		 -0.08%

		7/31/08		4.52%		5.03%		-0.51%		0.01%		 -0.08%

		8/29/08		4.58%		5.01%		-0.43%		0.79%		0.95%

		9/30/08		4.90%		5.07%		-0.17%		 -2.19%		 -1.34%

		10/31/08		6.08%		5.57%		0.51%		 -4.32%		 -2.36%

		11/28/08		4.94%		4.61%		0.33%		6.75%		3.26%

		12/31/08		4.51%		3.50%		1.01%		8.36%		3.73%

		1/30/09		4.83%		4.04%		0.79%		 -2.35%		 -0.88%

		2/27/09		5.27%		4.29%		0.98%		 -1.20%		 -0.38%

		3/31/09		5.27%		3.63%		1.64%		0.89%		1.39%

		4/30/09		5.33%		3.84%		1.49%		0.67%		0.48%

		5/29/09		5.24%		3.81%		1.43%		1.46%		0.73%

		6/30/09		5.01%		3.79%		1.22%		2.00%		0.57%

		7/31/09		4.87%		3.64%		1.23%		3.78%		1.61%

		8/31/09		4.84%		3.35%		1.49%		1.39%		1.04%

		9/30/09		4.64%		3.35%		1.29%		2.01%		1.05%

		10/30/09		4.54%		3.32%		1.22%		 -0.67%		0.49%

		11/30/09		4.31%		2.90%		1.41%		1.07%		1.29%

		12/31/09		4.64%		3.59%		1.05%		 -2.00%		 -1.56%

		1/29/10		4.43%		3.23%		1.20%		1.91%		1.53%

		2/26/10		4.40%		3.21%		1.19%		0.55%		0.37%

		3/31/10		4.48%		3.36%		1.12%		 -0.61%		 -0.12%

		4/30/10		4.38%		3.20%		1.18%		2.04%		1.04%

		5/31/10		4.24%		2.92%		1.32%		0.49%		0.84%

		6/30/10		4.00%		2.42%		1.58%		2.46%		1.57%

		7/30/10		3.85%		2.13%		1.72%		1.47%		1.07%

		8/31/10		3.59%		1.78%		1.81%		3.10%		1.29%

		9/30/10		3.61%		2.38%		1.23%		 -0.00%		0.11%

		10/29/10		3.73%		2.29%		1.44%		 -0.24%		0.36%

		11/30/10		3.83%		2.56%		1.27%		 -0.97%		 -0.57%

		12/31/10		4.06%		2.92%		1.14%		 -1.04%		 -1.08%

		1/31/11		4.13%		2.94%		1.19%		 -0.92%		0.12%

		2/28/11		4.12%		3.02%		1.10%		0.92%		0.25%

		3/31/11		4.14%		3.04%		1.10%		 -0.20%		0.06%

		4/29/11		3.96%		2.83%		1.13%		1.44%		1.27%

		5/31/11		3.76%		2.70%		1.06%		1.35%		1.31%

		6/30/11		3.88%		2.79%		1.09%		 -0.78%		 -0.29%

		7/29/11		3.65%		2.57%		1.08%		2.25%		1.59%

		8/31/11		3.45%		2.32%		1.13%		2.90%		1.46%

		9/30/11		3.31%		2.23%		1.08%		2.64%		0.73%

		10/31/11		3.28%		2.27%		1.01%		0.68%		0.11%

		11/30/11		3.44%		2.33%		1.11%		 -1.55%		 -0.09%

		12/30/11		3.30%		2.11%		1.19%		2.04%		1.10%

		1/31/12		3.15%		1.86%		1.29%		2.30%		0.88%

		2/29/12		3.13%		1.92%		1.21%		0.56%		 -0.02%

		3/30/12		3.25%		2.14%		1.11%		 -0.68%		 -0.55%

		4/30/12		3.11%		2.02%		1.09%		1.00%		1.11%

		5/31/12		2.99%		1.91%		1.08%		0.51%		0.90%

		6/29/12		3.02%		1.93%		1.09%		0.09%		0.04%

		7/31/12		2.77%		1.59%		1.18%		2.11%		1.38%

		8/31/12		2.80%		1.64%		1.16%		 -0.19%		0.07%

		9/28/12		2.82%		1.48%		1.34%		0.39%		0.14%

		10/31/12		2.74%		1.60%		1.14%		0.65%		0.20%

		11/30/12		2.76%		1.62%		1.14%		 -0.09%		0.16%

		12/31/12		2.82%		1.65%		1.17%		0.22%		 -0.14%

		1/31/13		2.93%		1.76%		1.17%		0.05%		 -0.70%

		2/28/13		2.90%		1.71%		1.19%		0.31%		0.50%

		3/29/13		2.93%		1.73%		1.20%		0.09%		0.08%

		4/30/13		2.77%		1.60%		1.17%		0.25%		1.01%

		5/31/13		3.02%		2.00%		1.02%		 -0.18%		 -1.78%

		6/28/13		3.27%		2.30%		0.97%		 -0.39%		 -1.55%

		7/31/13		3.24%		2.31%		0.93%		0.05%		0.14%

		8/30/13		3.33%		2.46%		0.87%		 -0.28%		 -0.51%

		9/30/13		3.29%		2.30%		0.99%		0.21%		0.95%

		10/31/13		3.21%		2.21%		1.00%		0.85%		0.81%

		11/29/13		3.27%		2.33%		0.94%		 -1.77%		 -0.37%

		12/31/13		3.31%		2.50%		0.81%		 -1.53%		 -0.57%

		1/31/14		3.19%		2.31%		0.88%		4.77%		1.48%

		2/28/14		3.13%		2.29%		0.84%		0.48%		0.53%

		3/31/14		3.10%		2.42%		0.68%		0.70%		 -0.17%

		4/30/14		2.99%		2.33%		0.66%		1.73%		0.84%

		5/30/14		2.94%		2.19%		0.75%		2.21%		1.14%

		6/30/14		2.95%		2.23%		0.72%		 -0.03%		0.05%

		7/31/14		2.99%		2.33%		0.66%		0.16%		 -0.25%

		8/29/14		2.92%		2.21%		0.71%		1.40%		1.10%

		9/30/14		3.02%		2.37%		0.65%		 -0.78%		 -0.68%

		10/31/14		2.97%		2.22%		0.75%		0.16%		0.98%

		11/28/14		2.95%		2.13%		0.82%		1.51%		0.71%

		12/31/14		2.96%		2.22%		0.74%		1.43%		0.09%

		1/30/15		3.26%		1.87%		1.39%		6.58%		2.10%

		2/27/15		3.50%		2.10%		1.40%		 -3.05%		 -0.94%

		3/31/15		3.46%		2.03%		1.43%		0.61%		0.46%

		4/30/15		3.60%		2.10%		1.50%		 -2.01%		 -0.36%

		5/29/15		3.69%		2.18%		1.51%		 -1.28%		 -0.24%

		6/30/15		3.90%		2.38%		1.52%		 -2.72%		 -1.09%

		7/31/15		3.83%		2.34%		1.49%		2.69%		0.70%

		8/31/15		3.92%		2.38%		1.54%		 -0.92%		 -0.14%

		9/30/15		3.85%		2.28%		1.57%		0.77%		0.68%

		10/30/15		3.84%		2.35%		1.49%		0.07%		0.02%

		11/30/15		3.93%		2.47%		1.46%		 -0.74%		 -0.26%

		12/31/15		4.05%		2.59%		1.46%		 -0.56%		 -0.32%

		1/29/16		3.90%		2.29%		1.61%		4.36%		1.38%

		2/29/16		3.84%		2.16%		1.68%		1.86%		0.71%

		3/31/16		3.66%		2.08%		1.58%		1.16%		0.92%

		4/29/16		3.42%		2.07%		1.35%		0.64%		0.38%

		5/31/16		3.45%		2.13%		1.32%		0.10%		0.03%

		6/30/16		3.22%		1.81%		1.41%		2.48%		1.80%

		7/31/16		1.63%		1.87%		-0.24%		1.38%		0.63%

		8/31/16		1.70%		1.95%		-0.25%		0.40%		 -0.11%

		9/30/16		1.54%		1.97%		-0.43%		 -0.21%		 -0.06%

		10/31/16		1.58%		2.12%		-0.54%		 -0.35%		 -0.76%

		11/30/16		1.82%		2.57%		-0.75%		 -1.10%		 -2.37%

		12/31/16		1.90%		2.61%		-0.71%		0.43%		0.14%

		1/31/17		1.85%		2.62%		-0.77%		0.37%		0.20%

		2/28/17		1.61%		2.57%		-0.96%		0.67%		0.67%

		3/31/17		1.75%		2.61%		-0.86%		 -0.34%		 -0.05%

		4/30/17		1.72%		2.53%		-0.81%		0.62%		0.77%

		5/31/17		1.66%		2.47%		-0.81%		0.66%		0.77%

		6/30/17		1.54%		2.56%		-1.02%		0.44%		 -0.10%

		7/31/17		1.56%		2.51%		-0.95%		0.21%		0.43%

		8/31/17		1.45%		2.42%		-0.97%		0.12%		0.90%

		9/30/17		1.47%		2.55%		-1.08%		0.05%		 -0.48%

		10/31/17		1.48%		2.60%		-1.12%		0.18%		0.06%

		11/30/17		1.63%		2.71%		-1.08%		0.04%		 -0.13%

		12/31/17		1.69%		2.72%		-1.03%		0.29%		0.46%

		1/31/18		1.65%		2.97%		-1.32%		0.13%		 -1.15%

		2/28/18		1.87%		3.15%		-1.28%		0.06%		 -0.95%

		3/31/18		2.17%		3.12%		-0.95%		0.35%		0.64%

		4/30/18		2.06%		3.29%		-1.23%		0.12%		 -0.74%

		5/31/18		2.16%		3.22%		-1.06%		0.12%		0.71%

		6/30/18		2.18%		3.29%		-1.11%		0.10%		 -0.12%

		7/31/18		2.22%		3.36%		-1.14%		0.33%		0.02%

		8/31/18		2.29%		3.30%		-1.01%		0.23%		0.64%

		9/30/18		2.38%		3.46%		-1.08%		0.18%		 -0.64%

		10/31/18		2.68%		3.59%		-0.91%		 -0.14%		 -0.79%

		11/30/18		3.11%		3.55%		-0.44%		 -0.02%		0.60%

		12/31/18		3.28%		3.28%		0.00%		2.60%		1.84%

		1/31/19		3.25%		3.16%		0.09%		1.18%		1.06%

		2/28/19		3.28%		3.21%		0.07%		 -0.38%		 -0.06%

		3/31/19		3.04%		2.94%		0.10%		3.14%		1.92%

		4/30/19		3.10%		2.97%		0.13%		 -0.84%		0.03%

		5/31/19		2.94%		2.69%		0.25%		4.02%		1.78%

		6/30/19		2.79%		2.50%		0.29%		1.51%		1.26%

		7/31/19		2.68%		2.53%		0.15%		0.17%		0.22%

		8/31/19		2.37%		2.13%		0.24%		5.15%		2.59%

		9/30/19		2.55%		2.27%		0.28%		 -1.15%		 -0.53%

		10/31/19		2.47%		2.23%		0.24%		0.19%		0.30%

		11/30/19		2.39%		2.30%		0.09%		0.31%		 -0.05%

		12/31/19		2.41%		2.32%		0.09%		0.22%		 -0.07%

		1/31/20		2.15%		2.03%		0.12%		1.32%		1.92%

		2/29/20		2.17%		1.69%		0.48%		 -0.02%		1.80%

		3/31/20		2.48%		1.59%		0.89%		-0.03%		-0.59%

		4/30/20		2.44%		1.32%		1.12%		3.70%		1.78%

		5/31/20		2.50%		1.36%		1.14%		1.69%		0.47%

		6/30/20		2.20%		1.27%		0.93%		1.88%		0.63%

		7/31/20		1.86%		1.07%		0.79%		3.59%		1.49%

		8/31/20		1.83%		1.17%		0.66%		-1.06%		-0.81%

		9/30/20		1.74%		1.19%		0.55%		-0.01%		-0.05%

		10/31/20		1.76%		1.25%		0.51%		0.52%		-0.45%

		11/30/20		1.57%		1.16%		0.41%		3.29%		0.98%

		12/31/20		1.39%		1.14%		0.25%		0.80%		0.14%

		1/31/21		1.22%		1.18%		0.04%		-0.37%		-0.72%

		2/28/21		1.05%		1.43%		-0.38%		0.75%		-1.44%

		3/31/21		1.00%		1.62%		-0.62%		-0.39%		-1.25%

		4/30/21		0.92%		1.53%		-0.61%		0.51%		0.79%

		5/31/21		0.87%		1.51%		-0.64%		0.13%		0.33%

		6/30/21		0.90%		1.51%		-0.61%		0.49%		0.70%

		7/31/21		0.84%		1.37%		-0.53%		0.13%		1.12%

		8/31/21		0.80%		1.43%		-0.63%		0.11%		-0.19%

		9/30/21		0.75%		1.57%		-0.82%		-0.00%		-0.87%

		10/31/21		0.66%		1.67%		-1.01%		-0.01%		-0.03%

		11/30/21		0.73%		1.70%		-0.97%		0.12%		0.30%

		12/31/21		0.78%		1.76%		-0.98%		-0.16%		-0.26%







































































































































































































































 BGIM US FI 	38716	38748	38776	38807	38835	38868	38898	38929	38960	38989	39021	39051	39080	39113	39141	39171	39202	39233	39262	39294	39325	39353	39386	39416	39447	39478	39507	39538	39568	39598	39629	39660	39689	39721	39752	39780	39813	39843	39871	39903	39933	39962	39994	40025	40056	40086	40116	40147	40178	40207	40235	40268	40298	40329	40359	40389	40421	40451	40480	40512	40543	40574	40602	40633	40662	40694	40724	40753	40786	40816	40847	40877	40907	40939	40968	40998	41029	41060	41089	41121	41152	41180	41213	41243	41274	41305	41333	41362	41394	41425	41453	41486	41516	41547	41578	41607	41639	41670	41698	41729	41759	41789	41820	41851	41880	41912	41943	41971	42004	42034	42062	42094	42124	42153	42185	42216	42247	42277	42307	42338	42369	42398	42429	42460	42489	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	4.5400000000000003E-2	4.6799999999999994E-2	4.7699999999999992E-2	4.9000000000000002E-2	4.7800000000000002E-2	5.3399999999999996E-2	5.28E-2	5.2999999999999999E-2	5.1200000000000002E-2	4.9000000000000002E-2	4.9699999999999994E-2	4.8000000000000001E-2	4.9800000000000004E-2	5.1399999999999994E-2	4.9599999999999998E-2	5.04E-2	4.9699999999999994E-2	5.1900000000000002E-2	5.2000000000000005E-2	5.2000000000000005E-2	0.05	4.8799999999999996E-2	4.9000000000000002E-2	4.2500000000000003E-2	4.3400000000000001E-2	3.7499999999999999E-2	3.9699999999999999E-2	3.7200000000000004E-2	3.8199999999999998E-2	4.3799999999999999E-2	4.5199999999999997E-2	4.5199999999999997E-2	4.58E-2	4.9000000000000002E-2	6.08E-2	4.9400000000000006E-2	4.5100000000000001E-2	4.8300000000000003E-2	5.2699999999999997E-2	5.2699999999999997E-2	5.33E-2	5.2400000000000002E-2	5.0099999999999999E-2	4.87E-2	4.8399999999999999E-2	4.6399999999999997E-2	4.5400000000000003E-2	4.3099999999999999E-2	4.6399999999999997E-2	4.4299999999999999E-2	4.4000000000000004E-2	4.4800000000000006E-2	4.3799999999999999E-2	4.24E-2	0.04	3.85E-2	3.5900000000000001E-2	3.61E-2	3.73E-2	3.8300000000000001E-2	4.0599999999999997E-2	4.1299999999999996E-2	4.1200000000000001E-2	4.1399999999999999E-2	3.9599999999999996E-2	3.7599999999999995E-2	3.8800000000000001E-2	3.6499999999999998E-2	3.4500000000000003E-2	3.3099999999999997E-2	3.2799999999999996E-2	3.44E-2	3.3000000000000002E-2	3.15E-2	3.1300000000000001E-2	3.2500000000000001E-2	3.1099999999999999E-2	2.9900000000000003E-2	3.0200000000000001E-2	2.7699999999999999E-2	2.7999999999999997E-2	2.8199999999999999E-2	2.7400000000000001E-2	2.76E-2	2.8199999999999999E-2	2.9300000000000003E-2	2.8999999999999998E-2	2.9300000000000003E-2	2.7699999999999999E-2	3.0200000000000001E-2	3.27E-2	3.2400000000000005E-2	3.3300000000000003E-2	3.2899999999999999E-2	3.2099999999999997E-2	3.27E-2	3.3099999999999997E-2	3.1899999999999998E-2	3.1300000000000001E-2	3.1E-2	2.9900000000000003E-2	2.9399999999999999E-2	2.9500000000000002E-2	2.9900000000000003E-2	2.92E-2	3.0200000000000001E-2	2.9700000000000001E-2	2.9500000000000002E-2	2.9600000000000001E-2	3.2599999999999997E-2	3.5000000000000003E-2	3.4599999999999999E-2	3.6000000000000004E-2	3.6900000000000002E-2	3.9E-2	3.8300000000000001E-2	3.9199999999999999E-2	3.85E-2	3.8399999999999997E-2	3.9300000000000002E-2	4.0500000000000001E-2	3.9E-2	3.8399999999999997E-2	3.6600000000000001E-2	3.4200000000000001E-2	3.4500000000000003E-2	3.2199999999999999E-2	1.6299999999999999E-2	1.7000000000000001E-2	1.54E-2	1.5800000000000002E-2	1.8200000000000001E-2	1.9E-2	1.8500000000000003E-2	1.61E-2	1.7500000000000002E-2	1.72E-2	1.66E-2	1.54E-2	1.5600000000000001E-2	1.4499999999999999E-2	1.47E-2	1.4800000000000001E-2	1.6299999999999999E-2	1.6899999999999998E-2	1.6500000000000001E-2	1.8700000000000001E-2	2.1700000000000001E-2	2.06E-2	2.1600000000000001E-2	2.18E-2	2.2200000000000001E-2	2.29E-2	2.3799999999999998E-2	2.6800000000000001E-2	3.1099999999999999E-2	3.2799999999999996E-2	3.2500000000000001E-2	3.2799999999999996E-2	3.04E-2	3.1E-2	2.9399999999999999E-2	2.7900000000000001E-2	2.6800000000000001E-2	2.3700000000000002E-2	2.5499999999999998E-2	2.4700000000000003E-2	2.3900000000000001E-2	2.41E-2	2.1499999999999998E-2	2.1700000000000001E-2	2.4799999999999999E-2	2.4399999999999998E-2	2.5000000000000001E-2	2.2000000000000002E-2	1.8600000000000002E-2	1.83E-2	1.7399999999999999E-2	1.7600000000000001E-2	1.5699999999999999E-2	1.3899999999999999E-2	1.2199999999999999E-2	1.0500000000000001E-2	0.01	9.1999999999999998E-3	8.6999999999999994E-3	8.9999999999999993E-3	8.3999999999999995E-3	8.0000000000000002E-3	7.4999999999999997E-3	6.6E-3	7.3000000000000001E-3	7.8000000000000005E-3	 Blbg Barc U.S. Aggregate 	38716	38748	38776	38807	38835	38868	38898	38929	38960	38989	39021	39051	39080	39113	39141	39171	39202	39233	39262	39294	39325	39353	39386	39416	39447	39478	39507	39538	39568	39598	39629	39660	39689	39721	39752	39780	39813	39843	39871	39903	39933	39962	39994	40025	40056	40086	40116	40147	40178	40207	40235	40268	40298	40329	40359	40389	40421	40451	40480	40512	40543	40574	40602	40633	40662	40694	40724	40753	40786	40816	40847	40877	40907	40939	40968	40998	41029	41060	41089	41121	41152	41180	41213	41243	41274	41305	41333	41362	41394	41425	41453	41486	41516	41547	41578	41607	41639	41670	41698	41729	41759	41789	41820	41851	41880	41912	41943	41971	42004	42034	42062	42094	42124	42153	42185	42216	42247	42277	42307	42338	42369	42398	42429	42460	42489	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	5.1200000000000002E-2	5.2000000000000005E-2	5.2499999999999998E-2	5.5E-2	5.5999999999999994E-2	5.74E-2	5.8200000000000002E-2	5.6399999999999999E-2	5.45E-2	5.3499999999999999E-2	5.3200000000000004E-2	5.1900000000000002E-2	5.3899999999999997E-2	5.4800000000000001E-2	5.2499999999999998E-2	5.3099999999999994E-2	5.2900000000000003E-2	5.5399999999999998E-2	5.6900000000000006E-2	5.5999999999999994E-2	5.3899999999999997E-2	5.4900000000000004E-2	5.2300000000000006E-2	4.82E-2	5.1500000000000004E-2	4.6199999999999998E-2	4.4900000000000002E-2	4.5700000000000005E-2	4.7400000000000005E-2	5.0300000000000004E-2	4.9699999999999994E-2	5.0300000000000004E-2	5.0099999999999999E-2	5.0700000000000002E-2	5.57E-2	4.6100000000000002E-2	3.5000000000000003E-2	4.0399999999999998E-2	4.2900000000000001E-2	3.6299999999999999E-2	3.8399999999999997E-2	3.8100000000000002E-2	3.7900000000000003E-2	3.6400000000000002E-2	3.3500000000000002E-2	3.3500000000000002E-2	3.32E-2	2.8999999999999998E-2	3.5900000000000001E-2	3.2300000000000002E-2	3.2099999999999997E-2	3.3599999999999998E-2	3.2000000000000001E-2	2.92E-2	2.4199999999999999E-2	2.1299999999999999E-2	1.78E-2	2.3799999999999998E-2	2.29E-2	2.5600000000000001E-2	2.92E-2	2.9399999999999999E-2	3.0200000000000001E-2	3.04E-2	2.8300000000000002E-2	2.7000000000000003E-2	2.7900000000000001E-2	2.5699999999999997E-2	2.3199999999999998E-2	2.23E-2	2.2700000000000001E-2	2.3300000000000001E-2	2.1099999999999997E-2	1.8600000000000002E-2	1.9199999999999998E-2	2.1400000000000002E-2	2.0199999999999999E-2	1.9099999999999999E-2	1.9299999999999998E-2	1.5900000000000001E-2	1.6399999999999998E-2	1.4800000000000001E-2	1.6E-2	1.6200000000000003E-2	1.6500000000000001E-2	1.7600000000000001E-2	1.7100000000000001E-2	1.7299999999999999E-2	1.6E-2	0.02	2.3E-2	2.3099999999999999E-2	2.46E-2	2.3E-2	2.2099999999999998E-2	2.3300000000000001E-2	2.5000000000000001E-2	2.3099999999999999E-2	2.29E-2	2.4199999999999999E-2	2.3300000000000001E-2	2.1899999999999999E-2	2.23E-2	2.3300000000000001E-2	2.2099999999999998E-2	2.3700000000000002E-2	2.2200000000000001E-2	2.1299999999999999E-2	2.2200000000000001E-2	1.8700000000000001E-2	2.1000000000000001E-2	2.0299999999999999E-2	2.1000000000000001E-2	2.18E-2	2.3799999999999998E-2	2.3399999999999997E-2	2.3799999999999998E-2	2.2799999999999997E-2	2.35E-2	2.4700000000000003E-2	2.5899999999999999E-2	2.29E-2	2.1600000000000001E-2	2.0799999999999999E-2	2.07E-2	2.1299999999999999E-2	1.8100000000000002E-2	1.8700000000000001E-2	1.95E-2	1.9699999999999999E-2	2.12E-2	2.5699999999999997E-2	2.6099999999999998E-2	2.6200000000000001E-2	2.5699999999999997E-2	2.6099999999999998E-2	2.53E-2	2.4700000000000003E-2	2.5600000000000001E-2	2.5099999999999997E-2	2.4199999999999999E-2	2.5499999999999998E-2	2.6000000000000002E-2	2.7099999999999999E-2	2.7200000000000002E-2	2.9700000000000001E-2	3.15E-2	3.1200000000000002E-2	3.2899999999999999E-2	3.2199999999999999E-2	3.2899999999999999E-2	3.3599999999999998E-2	3.3000000000000002E-2	3.4599999999999999E-2	3.5900000000000001E-2	3.5499999999999997E-2	3.2799999999999996E-2	3.1600000000000003E-2	3.2099999999999997E-2	2.9399999999999999E-2	2.9700000000000001E-2	2.69E-2	2.5000000000000001E-2	2.53E-2	2.1299999999999999E-2	2.2700000000000001E-2	2.23E-2	2.3E-2	2.3199999999999998E-2	2.0299999999999999E-2	1.6899999999999998E-2	1.5949129999999999E-2	1.3216529999999999E-2	1.358003E-2	1.2683089999999999E-2	1.0696550000000001E-2	1.1669769999999999E-2	1.1904619999999999E-2	1.2500000000000001E-2	1.1599999999999999E-2	1.14E-2	1.18E-2	1.43E-2	1.6200000000000003E-2	1.5299999999999999E-2	1.5100000000000001E-2	1.5100000000000001E-2	1.37E-2	1.43E-2	1.5699999999999999E-2	1.67E-2	1.7000000000000001E-2	1.7600000000000001E-2	







Instructions: 
Update column B and C with YTM data. 

drag down column d formula for the 3 additional months you added

Update column E and F with monthly returns for US FI and US Agg

update line charts. Box calcs won't change. just make sure theyre over the appropriate dates after you update the chart in power point.






Model RSI

				10-Year Bond Yield		Fitted Value		Standardized Residual

				US_LONG		US_FIT_S		US_BONDM_DEV		Dark Green Max		Light Green Max		Yellow Max		Horizotnal Axis		Yellow Min		Light Red Min		Dark Red Min

		12/31/04		4.2400		3.9848		0.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/05		4.1400		3.9609		0.29		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/05		4.3600		3.9356		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/05		4.5000		3.9256		0.93		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/05		4.2100		3.8960		0.51		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/05		4.0000		3.8707		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/05		3.9400		3.8453		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/05		4.2800		3.8199		0.75		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/05		4.0200		3.8108		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/05		4.3400		3.8015		0.87		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/05		4.5700		3.8168		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/05		4.4900		3.8329		1.06		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/05		4.3900		3.8364		0.90		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/06		4.5300		3.8461		1.11		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/06		4.5500		3.8536		1.13		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/06		4.8600		3.8681		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/06		5.0700		3.8913		1.91		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/06		5.1200		3.9207		1.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/06		5.1500		3.9633		1.92		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/06		4.9900		3.9981		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/06		4.7400		3.9985		1.20		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/06		4.6400		3.9994		1.04		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/06		4.6100		4.0123		0.97		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/06		4.4600		4.0090		0.73		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/06		4.7100		3.9961		1.16		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/07		4.8300		3.9918		1.36		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/07		4.5600		3.9939		0.92		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/07		4.6500		3.9930		1.06		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/07		4.6300		4.0008		1.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/07		4.9000		3.9826		1.49		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/07		5.0300		3.9673		1.72		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/07		4.7800		3.9624		1.33		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/07		4.5400		3.9614		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/07		4.5900		3.9598		1.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/07		4.4800		3.9581		0.85		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/07		3.9700		3.9561		0.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/07		4.0400		3.9313		0.18		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/08		3.6700		3.9198		(0.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/08		3.5300		3.9037		(0.61)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/08		3.4500		3.8772		(0.69)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/08		3.7700		3.8377		(0.11)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/08		4.0600		3.8150		0.40		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/08		3.9900		3.8061		0.30		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/08		3.9900		3.7952		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/08		3.8300		3.7741		0.09		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/08		3.8500		3.7580		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/08		4.0100		3.7389		0.44		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/08		2.9300		3.7321		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/08		2.2500		3.6994		(2.35)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/09		2.8700		3.6477		(1.26)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/09		3.0200		3.6095		(0.96)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/09		2.7100		3.5786		(1.41)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/09		3.1600		3.5327		(0.60)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/09		3.4700		3.4996		(0.05)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/09		3.5300		3.4773		0.09		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/09		3.5200		3.4578		0.10		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/09		3.4000		3.4387		(0.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/09		3.3100		3.4283		(0.19)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/09		3.4100		3.4204		(0.02)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/09		3.2100		3.4088		(0.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/09		3.8500		3.3882		0.75		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/10		3.6300		3.3787		0.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/10		3.5900		3.3610		0.37		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/10		3.8400		3.3495		0.79		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/10		3.6900		3.3447		0.56		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/10		3.3100		3.3324		(0.04)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/10		2.9700		3.3012		(0.54)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/10		2.9400		3.2597		(0.52)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/10		2.4700		3.2285		(1.23)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/10		2.5300		3.1947		(1.08)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/10		2.6300		3.1565		(0.85)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/10		2.8100		3.1135		(0.49)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/10		3.3000		3.0922		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/11		3.4200		3.0831		0.55		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/11		3.4200		3.0851		0.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/11		3.4700		3.0871		0.62		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/11		3.3200		3.0931		0.37		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/11		3.0500		3.0861		(0.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/11		3.1800		3.0605		0.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/11		2.8000		3.0378		(0.39)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/11		2.1700		3.0021		(1.35)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/11		1.9200		2.9366		(1.65)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/11		2.1700		2.8618		(1.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/11		2.0400		2.8002		(1.23)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/11		1.8700		2.7775		(1.47)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/12		1.8000		2.7684		(1.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/12		1.9400		2.7401		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/12		2.2100		2.7168		(0.82)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/12		1.9100		2.7116		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/12		1.5500		2.6873		(1.84)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/12		1.6600		2.6429		(1.59)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/12		1.4900		2.6004		(1.80)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/12		1.5200		2.5474		(1.66)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/12		1.6500		2.5042		(1.38)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/12		1.6800		2.4690		(1.28)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/12		1.5700		2.4325		(1.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/12		1.7400		2.3948		(1.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/13		1.9800		2.3444		(0.59)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/13		1.8600		2.3074		(0.72)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/13		1.8600		2.2685		(0.66)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/13		1.6700		2.2232		(0.90)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/13		2.1200		2.1775		(0.09)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/13		2.5200		2.1650		0.58		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/13		2.5900		2.1783		0.67		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/13		2.7800		2.1954		0.95		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/13		2.6200		2.2328		0.63		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/13		2.5400		2.2552		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/13		2.7400		2.2521		0.79		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/13		3.0000		2.2394		1.23		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/14		2.6600		2.2182		0.72		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/14		2.6600		2.1839		0.77		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/14		2.7200		2.1427		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/14		2.6400		2.0979		0.88		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/14		2.4500		2.0504		0.65		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/14		2.5100		2.0042		0.82		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/14		2.5500		1.9509		0.97		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/14		2.3400		1.9146		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/14		2.5000		1.8922		0.98		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/14		2.3300		1.8920		0.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/14		2.1800		1.8955		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/14		2.1700		1.9083		0.42		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/15		1.6800		1.9288		(0.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/15		2.0000		1.9325		0.11		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/15		1.9300		1.9434		(0.02)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/15		2.0400		1.9444		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/15		2.0900		1.9578		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/15		2.3300		1.9774		0.57		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/15		2.2000		2.0030		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/15		2.2000		2.0277		0.28		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/15		2.0600		2.0516		0.01		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/15		2.1500		2.0661		0.14		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/15		2.2100		2.0812		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/15		2.2700		2.1033		0.27		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/16		1.9300		2.1212		(0.31)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/16		1.7400		2.1247		(0.62)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/16		1.7800		2.1310		(0.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/16		1.8200		2.1416		(0.52)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/16		1.8300		2.1614		(0.54)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/16		1.4900		2.1670		(1.10)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/16		1.4600		2.1502		(1.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/16		1.5700		2.1316		(0.91)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/16		1.5900		2.1102		(0.84)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/16		1.8300		2.0923		(0.43)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/16		2.3600		2.0826		0.45		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/16		2.4300		2.0781		0.57		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/17		2.4500		2.0651		0.62		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/17		2.3600		2.0628		0.48		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/17		2.3900		2.0549		0.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/17		2.2800		2.0434		0.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/17		2.1900		2.0276		0.26		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/17		2.3000		2.0154		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/17		2.2900		2.0029		0.47		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/17		2.1200		1.9908		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/17		2.3200		1.9805		0.55		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/17		2.3700		1.9737		0.64		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/17		2.4100		1.9712		0.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/17		2.4100		1.9763		0.70		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/18		2.7200		1.9835		1.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/18		2.8700		2.0166		1.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/18		2.7400		2.0399		1.13		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/18		2.9300		2.0580		1.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/18		2.8300		2.0786		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/18		2.8500		2.0959		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/18		2.9600		2.1072		1.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/18		2.8600		2.1242		1.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/18		3.0500		2.1367		1.48		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/18		3.1500		2.1565		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/18		3.0100		2.1800		1.35		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/18		2.6900		2.1993		0.80		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/19		2.6300		2.2077		0.68		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/19		2.7300		2.2230		0.82		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/19		2.4100		2.2488		0.26		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/19		2.5100		2.2647		0.40		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/19		2.1400		2.2851		(0.24)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/19		2.0000		2.2939		(0.48)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/19		2.0200		2.3085		(0.47)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/19		1.5000		2.3232		(1.33)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/19		1.6800		2.3166		(1.03)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/19		1.6900		2.3151		(1.01)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/19		1.7800		2.3029		(0.85)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/19		1.9200		2.2709		(0.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/20		1.5100		2.2328		(1.17)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/20		1.1300		2.1829		(1.71)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/20		0.7000		2.1328		(2.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/20		0.6400		2.0733		(2.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/20		0.6500		2.0182		(2.22)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/20		0.6600		1.9658		(2.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/20		0.5500		1.9094		(2.20)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/20		0.7200		1.8479		(1.83)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/20		0.6900		1.7945		(1.79)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/20		0.8800		1.7364		(1.39)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/20		0.8400		1.6850		(1.37)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/20		0.9300		1.6325		(1.14)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/21		1.1100		1.5871		(0.77)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/21		1.4400		1.5337		(0.15)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/21		1.7400		1.4821		0.42		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/21		1.6500		1.4398		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/21		1.5800		1.3841		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/21		1.4500		1.3272		0.20		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/21		1.2400		1.2645		(0.04)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/21		1.3000		1.1943		0.17		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/21		1.5200		1.1332		0.63		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/21		1.5500		1.0701		0.78		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/21		1.4300		1.0031		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/21		1.5200		0.9392		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000
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Bonds
Expensive

Instructions: 
Ask Matt O for this data. Copy and paste it into here, update chart to the right. 





Appendix DMC UMC Slide

		Date		BGIM US FI		S&P 500		US Top 20 Composite		Blbg Barc US Agg		Blbg Barc US HY				USFI		Top 20 Composite		Index

		Mar-2005		 -1.58%		 -1.77%		 -0.63%		 -0.51%		 -2.91%		US AGG		1.27%		0.99%		0.85%

		Apr-2005		0.99%		 -1.90%		1.10%		1.35%		 -0.97%		US HY		0.27%		-0.31%		-2.06%

		May-2005		0.90%		3.18%		1.03%		1.08%		1.78%		SP500		0.77%		0.09%		-3.79%

		Jun-2005		0.35%		0.14%		0.70%		0.55%		1.96%

		Jul-2005		 -0.46%		3.72%		 -0.53%		 -0.91%		1.75%

		Aug-2005		0.89%		 -0.91%		1.17%		1.28%		0.19%

		Sep-2005		 -0.49%		0.81%		 -0.92%		 -1.03%		 -1.00%

		Oct-2005		 -0.29%		 -1.67%		 -0.74%		 -0.79%		 -0.70%

		Nov-2005		0.44%		3.78%		0.46%		0.44%		0.52%

		Dec-2005		0.62%		0.03%		0.95%		0.95%		0.86%

		Jan-2006		0.18%		2.65%		0.25%		0.01%		1.60%

		Feb-2006		0.28%		0.27%		0.42%		0.33%		0.67%

		Mar-2006		 -0.14%		1.24%		 -0.83%		 -0.98%		0.60%

		Apr-2006		0.07%		1.34%		 -0.06%		 -0.18%		0.62%

		May-2006		 -0.27%		 -2.88%		 -0.10%		 -0.11%		 -0.01%

		Jun-2006		0.43%		0.14%		0.18%		0.21%		 -0.35%

		Jul-2006		1.66%		0.62%		1.38%		1.35%		0.98%

		Aug-2006		2.68%		2.38%		1.52%		1.53%		1.62%

		Sep-2006		1.39%		2.58%		0.90%		0.88%		1.42%

		Oct-2006		0.69%		3.26%		0.78%		0.66%		1.36%

		Nov-2006		1.93%		1.90%		1.24%		1.16%		1.68%

		Dec-2006		 -1.78%		1.40%		 -0.30%		 -0.58%		1.10%

		Jan-2007		 -0.58%		1.51%		0.07%		 -0.04%		1.12%

		Feb-2007		2.54%		 -1.96%		1.60%		1.54%		1.40%

		Mar-2007		 -0.70%		1.12%		0.05%		0.00%		0.11%

		Apr-2007		0.70%		4.43%		0.61%		0.54%		1.30%

		May-2007		 -1.26%		3.49%		 -0.66%		 -0.76%		0.75%

		Jun-2007		 -0.75%		 -1.66%		 -0.40%		 -0.30%		 -1.80%

		Jul-2007		1.16%		 -3.10%		0.55%		0.83%		 -3.54%

		Aug-2007		1.69%		1.50%		0.97%		1.23%		1.36%

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%

		Oct-2007		0.99%		1.59%		0.73%		0.90%		0.60%

		Nov-2007		2.55%		 -4.18%		1.32%		1.80%		 -2.17%

		Dec-2007		0.71%		 -0.69%		0.18%		0.28%		0.29%

		Jan-2008		1.26%		 -6.00%		1.46%		1.68%		 -1.33%

		Feb-2008		 -0.12%		 -3.25%		 -0.32%		0.14%		 -1.36%

		Mar-2008		0.49%		 -0.43%		 -0.46%		0.34%		 -0.34%

		Apr-2008		0.19%		4.87%		0.43%		 -0.21%		4.31%

		May-2008		 -1.51%		1.30%		 -0.54%		 -0.73%		0.36%

		Jun-2008		0.02%		 -8.43%		 -0.56%		 -0.08%		 -2.80%

		Jul-2008		0.01%		 -0.84%		 -0.77%		 -0.08%		 -1.33%

		Aug-2008		0.79%		1.45%		0.52%		0.95%		0.35%

		Sep-2008		 -2.19%		 -8.91%		 -2.89%		 -1.34%		 -7.98%

		Oct-2008		 -4.32%		 -16.79%		 -4.71%		 -2.36%		 -15.91%

		Nov-2008		6.75%		 -7.18%		0.06%		3.26%		 -9.31%

		Dec-2008		8.36%		1.06%		3.43%		3.73%		7.68%

		Jan-2009		 -2.35%		 -8.43%		0.62%		 -0.88%		5.99%

		Feb-2009		 -1.20%		 -10.65%		 -1.13%		 -0.38%		 -3.10%

		Mar-2009		0.89%		8.76%		1.55%		1.39%		3.19%

		Apr-2009		0.67%		9.57%		2.47%		0.48%		12.10%

		May-2009		1.46%		5.59%		2.91%		0.73%		6.73%

		Jun-2009		2.00%		0.20%		1.62%		0.57%		2.86%

		Jul-2009		3.78%		7.56%		3.60%		1.61%		6.09%

		Aug-2009		1.39%		3.61%		1.73%		1.04%		1.86%

		Sep-2009		2.01%		3.73%		2.25%		1.05%		5.69%

		Oct-2009		 -0.67%		 -1.86%		1.35%		0.49%		1.79%

		Nov-2009		1.07%		6.00%		1.11%		1.29%		1.01%

		Dec-2009		 -2.00%		1.93%		 -0.27%		 -1.56%		3.28%

		Jan-2010		1.91%		 -3.60%		1.98%		1.53%		1.27%

		Feb-2010		0.55%		3.10%		0.54%		0.37%		0.17%

		Mar-2010		 -0.61%		6.03%		0.73%		 -0.12%		3.14%

		Apr-2010		2.04%		1.58%		1.66%		1.04%		2.34%

		May-2010		0.49%		 -7.99%		 -0.31%		0.84%		 -3.59%

		Jun-2010		2.46%		 -5.23%		1.56%		1.57%		1.24%

		Jul-2010		1.47%		7.01%		1.58%		1.07%		3.56%

		Aug-2010		3.10%		 -4.51%		1.47%		1.29%		0.04%

		Sep-2010		 -0.00%		8.92%		0.79%		0.11%		3.01%

		Oct-2010		 -0.24%		3.80%		0.78%		0.36%		2.58%

		Nov-2010		 -0.97%		0.01%		 -0.57%		 -0.57%		 -1.17%

		Dec-2010		 -1.04%		6.68%		 -0.44%		 -1.08%		1.81%

		Jan-2011		 -0.92%		2.37%		0.60%		0.12%		2.21%

		Feb-2011		0.92%		3.43%		0.70%		0.25%		1.31%

		Mar-2011		 -0.20%		0.04%		0.15%		0.06%		0.32%

		Apr-2011		1.44%		2.96%		1.53%		1.27%		1.55%

		May-2011		1.35%		 -1.13%		1.07%		1.31%		0.49%

		Jun-2011		 -0.78%		 -1.67%		 -0.57%		 -0.29%		 -0.97%

		Jul-2011		2.25%		 -2.03%		1.50%		1.59%		1.16%

		Aug-2011		2.90%		 -5.43%		0.19%		1.46%		 -4.00%

		Sep-2011		2.64%		 -7.03%		 -0.10%		0.73%		 -3.27%

		Oct-2011		0.68%		10.93%		0.96%		0.11%		5.99%

		Nov-2011		 -1.55%		 -0.22%		 -0.56%		 -0.09%		 -2.16%

		Dec-2011		2.04%		1.02%		1.32%		1.10%		2.66%

		Jan-2012		2.30%		4.48%		1.69%		0.88%		3.04%

		Feb-2012		0.56%		4.32%		0.67%		 -0.02%		2.38%

		Mar-2012		 -0.68%		3.29%		 -0.16%		 -0.55%		 -0.14%

		Apr-2012		1.00%		 -0.63%		1.12%		1.11%		1.05%

		May-2012		0.51%		 -6.01%		0.58%		0.90%		 -1.31%

		Jun-2012		0.09%		4.12%		0.54%		0.04%		2.11%

		Jul-2012		2.11%		1.39%		1.84%		1.38%		1.90%

		Aug-2012		 -0.19%		2.25%		0.55%		0.07%		1.17%

		Sep-2012		0.39%		2.58%		0.81%		0.14%		1.39%

		Oct-2012		0.65%		 -1.85%		0.62%		0.20%		0.88%

		Nov-2012		 -0.09%		0.58%		0.35%		0.16%		0.80%

		Dec-2012		0.22%		0.91%		0.29%		 -0.14%		1.58%

		Jan-2013		0.05%		5.18%		 -0.16%		 -0.70%		1.34%

		Feb-2013		0.31%		1.36%		0.55%		0.50%		0.51%

		Mar-2013		0.09%		3.75%		0.24%		0.08%		1.02%

		Apr-2013		0.25%		1.93%		1.32%		1.01%		1.81%

		May-2013		 -0.18%		2.34%		 -1.63%		 -1.78%		 -0.58%

		Jun-2013		 -0.39%		 -1.34%		 -2.23%		 -1.55%		 -2.62%

		Jul-2013		0.05%		5.09%		0.41%		0.14%		1.90%

		Aug-2013		 -0.28%		 -2.90%		 -0.61%		 -0.51%		 -0.61%

		Sep-2013		0.21%		3.14%		1.12%		0.95%		0.99%

		Oct-2013		0.85%		4.60%		1.29%		0.81%		2.51%

		Nov-2013		 -1.77%		3.05%		 -0.19%		 -0.37%		0.51%

		Dec-2013		 -1.53%		2.53%		 -0.29%		 -0.57%		0.54%

		Jan-2014		4.77%		 -3.46%		1.46%		1.48%		0.70%

		Feb-2014		0.48%		4.57%		0.91%		0.53%		2.02%

		Mar-2014		0.70%		0.84%		0.08%		 -0.17%		0.24%

		Apr-2014		1.73%		0.74%		0.95%		0.84%		0.63%

		May-2014		2.21%		2.35%		1.27%		1.14%		0.92%

		Jun-2014		 -0.03%		2.07%		0.32%		0.05%		0.84%

		Jul-2014		0.16%		 -1.38%		 -0.18%		 -0.25%		 -1.33%

		Aug-2014		1.40%		4.00%		1.11%		1.10%		1.58%

		Sep-2014		 -0.78%		 -1.40%		 -0.79%		 -0.68%		 -2.09%

		Oct-2014		0.16%		2.44%		0.89%		0.98%		1.19%

		Nov-2014		1.51%		2.69%		0.57%		0.71%		 -0.73%

		Dec-2014		1.43%		 -0.25%		 -0.09%		0.09%		 -1.45%

		Jan-2015		6.58%		 -3.00%		2.02%		2.10%		0.66%

		Feb-2015		 -3.05%		5.75%		 -0.46%		 -0.94%		2.41%

		Mar-2015		0.61%		 -1.58%		0.34%		0.46%		 -0.55%

		Apr-2015		 -2.01%		0.96%		 -0.12%		 -0.36%		1.21%

		May-2015		 -1.28%		1.29%		 -0.15%		 -0.24%		0.30%

		Jun-2015		 -2.72%		 -1.94%		 -1.16%		 -1.09%		 -1.49%

		Jul-2015		2.69%		2.10%		0.63%		0.70%		 -0.58%

		Aug-2015		 -0.92%		 -6.03%		 -0.41%		 -0.14%		 -1.74%

		Sep-2015		0.77%		 -2.47%		0.16%		0.68%		 -2.60%

		Oct-2015		0.07%		8.44%		0.47%		0.02%		2.75%

		Nov-2015		 -0.74%		0.30%		 -0.27%		 -0.26%		 -2.22%

		Dec-2015		 -0.56%		 -1.58%		 -0.61%		 -0.32%		 -2.52%

		Jan-2016		4.36%		 -4.96%		0.82%		1.38%		 -1.61%

		Feb-2016		1.86%		 -0.13%		0.44%		0.71%		0.57%

		Mar-2016		1.16%		6.78%		1.57%		0.92%		4.44%

		Apr-2016		0.64%		0.39%		0.94%		0.38%		3.92%

		May-2016		0.10%		1.80%		0.10%		0.03%		0.62%

		Jun-2016		2.48%		0.26%		1.72%		1.80%		0.92%

		Jul-2016		1.38%		3.69%		1.14%		0.63%		2.70%

		Aug-2016		0.40%		0.14%		0.23%		 -0.11%		2.09%

		Sep-2016		 -0.21%		0.02%		0.08%		 -0.06%		0.67%

		Oct-2016		 -0.35%		 -1.82%		 -0.52%		 -0.76%		0.39%

		Nov-2016		 -1.10%		3.70%		 -2.17%		 -2.37%		 -0.47%

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%

		Jan-2017		0.37%		1.90%		0.49%		0.20%		1.45%

		Feb-2017		0.67%		3.97%		0.86%		0.67%		1.46%

		Mar-2017		 -0.34%		0.12%		0.05%		 -0.05%		 -0.22%

		Apr-2017		0.62%		1.03%		0.88%		0.77%		1.15%

		May-2017		0.66%		1.41%		0.84%		0.77%		0.87%

		Jun-2017		0.44%		0.62%		0.11%		 -0.10%		0.14%

		Jul-2017		0.21%		2.06%		0.59%		0.43%		1.11%

		Aug-2017		0.12%		0.31%		0.88%		0.90%		 -0.04%

		Sep-2017		0.05%		2.06%		 -0.29%		 -0.48%		0.90%

		Oct-2017		0.18%		2.33%		0.13%		0.06%		0.42%

		Nov-2017		0.04%		3.07%		 -0.05%		 -0.13%		 -0.26%

		Dec-2017		0.29%		1.11%		0.52%		0.46%		0.30%

		Jan-2018		0.13%		5.73%		 -0.74%		 -1.15%		0.60%

		Feb-2018		0.06%		 -3.69%		 -0.95%		 -0.95%		 -0.85%

		Mar-2018		0.35%		 -2.54%		0.52%		0.64%		 -0.60%

		Apr-2018		0.12%		0.38%		 -0.61%		 -0.74%		0.65%

		May-2018		0.12%		2.41%		0.47%		0.71%		 -0.03%

		Jun-2018		0.10%		0.62%		 -0.10%		 -0.12%		0.40%

		Jul-2018		0.33%		3.72%		0.28%		0.02%		1.09%

		Aug-2018		0.23%		3.26%		0.49%		0.64%		0.74%

		Sep-2018		0.18%		0.57%		 -0.43%		 -0.64%		0.56%

		Oct-2018		 -0.14%		 -6.84%		 -0.89%		 -0.79%		 -1.60%

		Nov-2018		 -0.02%		2.04%		0.39%		0.60%		 -0.86%

		Dec-2018		2.60%		 -9.03%		1.38%		1.84%		 -2.14%

		Jan-2019		1.18%		8.01%		1.63%		1.06%		4.52%

		Feb-2019		 -0.38%		3.21%		0.19%		 -0.06%		1.66%

		Mar-2019		3.14%		1.94%		1.90%		1.92%		0.94%

		Apr-2019		 -0.84%		4.05%		0.26%		0.03%		1.42%

		May-2019		4.02%		 -6.35%		1.60%		1.78%		 -1.19%

		Jun-2019		1.51%		7.05%		1.45%		1.26%		2.28%

		Jul-2019		0.17%		1.44%		0.35%		0.22%		0.56%

		Aug-2019		5.15%		 -1.58%		2.37%		2.59%		0.40%

		Sep-2019		 -1.15%		1.87%		 -0.39%		 -0.53%		0.36%

		Oct-2019		0.19%		2.17%		0.39%		0.30%		0.28%

		Nov-2019		0.31%		3.63%		0.00%		 -0.05%		0.33%

		Dec-2019		0.22%		3.02%		0.14%		 -0.07%		2.00%

		Jan-2020		1.32%		 -0.04%		2.04%		1.92%		0.03%

		Feb-2020		 -0.02%		 -8.23%		1.38%		1.80%		 -1.41%

		Mar-2020		 -0.03%		 -12.35%		 -3.94%		 -0.59%		 -11.46%

		Apr-2020		3.73%		12.82%		2.95%		1.78%		4.51%

		May-2020		1.69%		4.76%		1.60%		0.47%		4.41%

		Jun-2020		1.88%		1.99%		1.44%		0.63%		0.98%

		Jul-2020		3.59%		5.64%		2.20%		1.49%		4.69%

		Aug-2020		 -1.06%		7.19%		 -0.30%		 -0.81%		0.95%

		Sep-2020		 -0.01%		 -3.80%		 -0.04%		 -0.05%		 -1.03%

		Oct-2020		0.52%		 -2.66%		 -0.24%		 -0.45%		0.51%

		Nov-2020		3.29%		10.95%		1.80%		0.98%		3.96%

		Dec-2020		0.80%		3.84%		0.61%		0.14%		1.88%

		Jan-2021		 -0.37%		 -1.01%		 -0.52%		 -0.72%		0.33%

		Feb-2021		0.75%		2.76%		 -1.30%		 -1.44%		0.37%

		Mar-2021		 -0.39%		4.38%		 -1.07%		 -1.25%		0.15%

		Apr-2021		0.51%		5.34%		0.95%		0.79%		1.09%

		May-2021		0.13%		0.70%		0.40%		0.33%		0.30%

		Jun-2021		0.49%		2.33%		0.92%		0.70%		1.34%

		Jul-2021		0.13%		2.38%		1.05%		1.12%		0.38%

		Aug-2021		0.11%		3.04%		 -0.02%		 -0.19%		0.51%

		Sep-2021		 -0.00%		 -4.65%		 -0.76%		 -0.87%		 -0.01%

		Oct-2021		 -0.01%		7.01%		 -0.06%		 -0.03%		 -0.17%

		Nov-2021		0.12%		 -0.69%		0.07%		0.30%		 -0.97%

		Dec-2021		 -0.16%		4.48%		0.05%		 -0.26%		1.87%

















USFI	

US AGG	US HY	SP500	1.2662015503875966E-2	2.709586206896551E-3	7.7234761904761921E-3	Top 20 Composite	

US AGG	US HY	SP500	9.8969302325581324E-3	-3.1134137931034468E-3	9.3436507936507955E-4	Index	

US AGG	US HY	SP500	8.5334341085271295E-3	-2.0615034482758615E-2	-3.7862444444444428E-2	









US HY	Index	-2.0615034482758615E-2	







SP500	Index	-3.7862444444444428E-2	







Appendix Rising Rates Slide

		9/30/1995		US 10 Yr Yield		BGIM US FI		Blbg Barc US Agg

		10/31/95		6.02%		1.58%		1.30%

		11/30/95		5.74%		1.67%		1.50%

		12/31/95		5.57%		1.90%		1.40%

		1/31/96		5.58%		0.45%		0.66%

		2/29/96		6.10%		-2.48%		-1.74%

		3/31/96		6.33%		-1.02%		-0.70%

		4/30/96		6.67%		0.51%		-0.56%

		5/31/96		6.85%		-0.27%		-0.20%

		6/30/96		6.71%		1.63%		1.34%

		7/31/96		6.79%		0.17%		0.27%

		8/31/96		6.94%		-0.55%		-0.17%

		9/30/96		6.70%		1.98%		1.74%

		10/31/96		6.34%		2.72%		2.22%

		11/30/96		6.04%		2.47%		1.71%

		12/31/96		6.42%		-1.57%		-0.93%

		1/31/97		6.49%		-0.19%		0.31%

		2/28/97		6.55%		0.03%		0.25%

		3/31/97		6.90%		-1.61%		-1.11%

		4/30/97		6.72%		1.81%		1.50%

		5/31/97		6.66%		0.95%		0.95%

		6/30/97		6.50%		1.39%		1.19%

		7/31/97		6.01%		4.13%		2.70%

		8/31/97		6.34%		-1.79%		-0.85%

		9/30/97		6.10%		2.06%		1.48%

		10/31/97		5.83%		2.29%		1.45%

		11/30/97		5.87%		0.83%		0.46%

		12/31/97		5.74%		1.44%		1.01%

		1/31/98		5.51%		1.55%		1.28%

		2/28/98		5.62%		-0.35%		-0.08%

		3/31/98		5.65%		0.29%		0.34%

		4/30/98		5.67%		0.33%		0.52%

		5/31/98		5.55%		1.23%		0.95%

		6/30/98		5.45%		1.73%		0.85%

		7/31/98		5.49%		-0.11%		0.21%

		8/31/98		4.98%		3.25%		1.63%

		9/30/98		4.42%		2.56%		2.34%

		10/31/98		4.61%		-0.87%		-0.53%

		11/30/98		4.71%		0.55%		0.57%

		12/31/98		4.65%		0.46%		0.30%

		1/31/99		4.65%		0.54%		0.71%

		2/28/99		5.29%		-2.27%		-1.75%

		3/31/99		5.24%		0.42%		0.55%

		4/30/99		5.35%		0.31%		0.32%

		5/31/99		5.62%		-1.28%		-0.88%

		6/30/99		5.78%		-0.56%		-0.32%

		7/31/99		5.90%		-0.34%		-0.42%

		8/31/99		5.97%		0.07%		-0.05%

		9/30/99		5.88%		0.90%		1.16%

		10/31/99		6.02%		0.30%		0.37%

		11/30/99		6.19%		-0.02%		-0.01%

		12/31/99		6.44%		-0.49%		-0.48%

		1/31/00		6.67%		-0.14%		-0.33%

		2/29/00		6.41%		1.15%		1.21%

		3/31/00		6.00%		1.35%		1.32%

		4/30/00		6.21%		-0.10%		-0.29%

		5/31/00		6.27%		-0.12%		-0.05%

		6/30/00		6.03%		1.73%		2.08%

		7/31/00		6.03%		0.64%		0.91%

		8/31/00		5.73%		1.27%		1.45%

		9/30/00		5.80%		0.60%		0.63%

		10/31/00		5.75%		-0.22%		0.66%

		11/30/00		5.47%		0.90%		1.64%

		12/31/00		5.11%		2.48%		1.86%

		1/31/01		5.11%		2.22%		1.63%

		2/28/01		4.90%		1.16%		0.87%

		3/31/01		4.92%		0.24%		0.50%

		4/30/01		5.34%		-0.82%		-0.42%

		5/31/01		5.38%		1.02%		0.60%

		6/30/01		5.41%		0.30%		0.38%

		7/31/01		5.05%		3.69%		2.24%

		8/31/01		4.83%		1.68%		1.15%

		9/30/01		4.59%		-0.47%		1.16%

		10/31/01		4.23%		3.03%		2.09%

		11/30/01		4.75%		0.08%		-1.38%

		12/31/01		5.05%		-0.13%		-0.64%

		1/31/02		5.03%		1.09%		0.81%

		2/28/02		4.88%		0.98%		0.97%

		3/31/02		5.40%		-2.45%		-1.66%

		4/30/02		5.09%		2.59%		1.94%

		5/31/02		5.05%		0.51%		0.85%

		6/30/02		4.80%		1.17%		0.87%

		7/31/02		4.46%		1.52%		1.21%

		8/31/02		4.14%		1.55%		1.69%

		9/30/02		3.60%		1.60%		1.62%

		10/31/02		3.89%		-1.39%		-0.46%

		11/30/02		4.21%		1.50%		-0.03%

		12/31/02		3.82%		2.84%		2.07%

		1/31/03		3.96%		-0.04%		0.09%

		2/28/03		3.69%		0.96%		1.38%

		3/31/03		3.80%		-0.00%		-0.08%

		4/30/03		3.84%		1.27%		0.83%

		5/31/03		3.37%		1.96%		1.86%

		6/30/03		3.52%		0.35%		-0.20%

		7/31/03		4.41%		-1.54%		-3.36%

		8/31/03		4.47%		0.29%		0.66%

		9/30/03		3.94%		2.30%		2.65%

		10/31/03		4.30%		-0.28%		-0.93%

		11/30/03		4.33%		0.20%		0.24%

		12/31/03		4.25%		0.62%		1.02%

		1/31/04		4.13%		0.73%		0.80%

		2/29/04		3.97%		0.55%		1.08%

		3/31/04		3.84%		0.30%		0.75%

		4/30/04		4.51%		-0.71%		-2.60%

		5/31/04		4.65%		-0.10%		-0.40%

		6/30/04		4.58%		0.40%		0.57%

		7/31/04		4.48%		0.54%		0.99%

		8/31/04		4.12%		0.68%		1.91%

		9/30/04		4.12%		0.09%		0.27%

		10/31/04		4.03%		0.35%		0.84%

		11/30/04		4.35%		-0.22%		-0.80%

		12/31/04		4.22%		0.39%		0.92%

		1/31/05		4.13%		0.21%		0.63%

		2/28/05		4.38%		-1.62%		-0.59%

		3/31/05		4.48%		-1.58%		-0.51%

		4/30/05		4.20%		0.99%		1.35%

		5/31/05		3.98%		0.90%		1.08%

		6/30/05		3.92%		0.35%		0.55%

		7/31/05		4.28%		-0.46%		-0.91%

		8/31/05		4.02%		0.89%		1.28%

		9/30/05		4.33%		-0.49%		-1.03%

		10/31/05		4.55%		-0.29%		-0.79%

		11/30/05		4.49%		0.44%		0.44%

		12/31/05		4.39%		0.62%		0.95%

		1/31/06		4.52%		0.18%		0.01%

		2/28/06		4.55%		0.28%		0.33%

		3/31/06		4.85%		-0.14%		-0.98%

		4/30/06		5.05%		0.07%		-0.18%

		5/31/06		5.12%		-0.27%		-0.11%

		6/30/06		5.14%		0.43%		0.21%

		7/31/06		4.98%		1.66%		1.35%

		8/31/06		4.73%		2.68%		1.53%

		9/30/06		4.63%		1.39%		0.88%

		10/31/06		4.60%		0.69%		0.66%

		11/30/06		4.46%		1.93%		1.16%

		12/31/06		4.70%		-1.78%		-0.58%

		1/31/07		4.81%		-0.58%		-0.04%

		2/28/07		4.57%		2.54%		1.54%

		3/31/07		4.65%		-0.70%		0.00%

		4/30/07		4.62%		0.70%		0.54%

		5/31/07		4.89%		-1.26%		-0.76%

		6/30/07		5.03%		-0.75%		-0.30%

		7/31/07		4.74%		1.16%		0.83%

		8/31/07		4.53%		1.69%		1.23%

		9/30/07		4.59%		1.07%		0.76%

		10/31/07		4.47%		0.99%		0.90%

		11/30/07		3.94%		2.55%		1.80%

		12/31/07		4.03%		0.71%		0.28%

		1/31/08		3.60%		1.26%		1.68%

		2/29/08		3.51%		-0.12%		0.14%

		3/31/08		3.41%		0.49%		0.34%

		4/30/08		3.73%		0.19%		-0.21%

		5/31/08		4.06%		-1.51%		-0.73%

		6/30/08		3.97%		0.02%		-0.08%

		7/31/08		3.95%		0.01%		-0.08%

		8/31/08		3.81%		0.79%		0.95%

		9/30/08		3.83%		-2.19%		-1.34%

		10/31/08		3.96%		-4.32%		-2.36%

		11/30/08		2.92%		6.75%		3.25%

		12/31/08		2.21%		8.36%		3.73%

		1/31/09		2.84%		-2.35%		-0.88%

		2/28/09		3.02%		-1.20%		-0.38%

		3/31/09		2.67%		0.89%		1.39%				1.17%

		4/30/09		3.12%		0.67%		0.48%				10.02%		5.81%		4.21%

		5/31/09		3.46%		1.46%		0.73%

		6/30/09		3.54%		2.00%		0.57%

		7/31/09		3.48%		3.78%		1.61%

		8/31/09		3.40%		1.39%		1.04%

		9/30/09		3.31%		2.01%		1.05%

		10/31/09		3.39%		-0.67%		0.49%

		11/30/09		3.20%		1.07%		1.29%

		12/31/09		3.84%		-2.00%		-1.56%

		1/31/10		3.59%		1.91%		1.53%

		2/28/10		3.61%		0.55%		0.37%

		3/31/10		3.83%		-0.61%		-0.12%

		4/30/10		3.66%		2.04%		1.04%

		5/31/10		3.29%		0.49%		0.84%

		6/30/10		2.93%		2.46%		1.57%

		7/31/10		2.91%		1.47%		1.07%

		8/31/10		2.47%		3.10%		1.29%				1.00%

		9/30/10		2.51%		-0.00%		0.11%				-2.44%		-0.76%		-1.68%

		10/31/10		2.60%		-0.24%		0.36%

		11/30/10		2.80%		-0.97%		-0.57%

		12/31/10		3.30%		-1.04%		-1.08%

		1/31/11		3.37%		-0.92%		0.12%

		2/28/11		3.43%		0.92%		0.25%

		3/31/11		3.47%		-0.20%		0.06%

		4/30/11		3.29%		1.44%		1.27%

		5/31/11		3.06%		1.35%		1.31%

		6/30/11		3.16%		-0.78%		-0.29%

		7/31/11		2.80%		2.25%		1.59%

		8/31/11		2.22%		2.90%		1.46%

		9/30/11		1.92%		2.64%		0.73%

		10/31/11		2.11%		0.68%		0.11%

		11/30/11		2.07%		-1.55%		-0.09%

		12/31/11		1.88%		2.04%		1.10%

		1/31/12		1.80%		2.30%		0.88%

		2/29/12		1.97%		0.56%		-0.02%

		3/31/12		2.21%		-0.68%		-0.55%

		4/30/12		1.92%		1.00%		1.11%

		5/31/12		1.56%		0.51%		0.90%

		6/30/12		1.65%		0.09%		0.04%

		7/31/12		1.47%		2.11%		1.38%

		8/31/12		1.55%		-0.19%		0.07%

		9/30/12		1.63%		0.39%		0.14%

		10/31/12		1.69%		0.65%		0.20%

		11/30/12		1.62%		-0.09%		0.16%

		12/31/12		1.76%		0.22%		-0.14%

		1/31/13		1.99%		0.05%		-0.70%

		2/28/13		1.88%		0.31%		0.50%

		3/31/13		1.85%		0.09%		0.08%

		4/30/13		1.67%		0.25%		1.01%				0.94%

		5/31/13		2.13%		-0.18%		-1.78%				-0.58%		-2.75%		2.17%

		6/30/13		2.49%		-0.39%		-1.55%

		7/31/13		2.58%		0.05%		0.14%

		8/31/13		2.79%		-0.28%		-0.51%

		9/30/13		2.61%		0.21%		0.95%

		10/31/13		2.56%		0.85%		0.81%

		11/30/13		2.75%		-1.77%		-0.37%

		12/31/13		3.03%		-1.53%		-0.57%

		1/31/14		2.65%		4.77%		1.48%

		2/28/14		2.65%		0.48%		0.53%

		3/31/14		2.72%		0.70%		-0.17%

		4/30/14		2.65%		1.73%		0.84%

		5/31/14		2.48%		2.21%		1.14%

		6/30/14		2.53%		-0.03%		0.05%

		7/31/14		2.56%		0.16%		-0.25%

		8/31/14		2.34%		1.40%		1.10%

		9/30/14		2.49%		-0.78%		-0.68%

		10/31/14		2.34%		0.16%		0.98%

		11/30/14		2.17%		1.51%		0.70%

		12/31/14		2.17%		1.43%		0.09%

		1/31/15		1.64%		6.58%		2.10%				0.71%

		2/28/15		1.99%		-3.05%		-0.94%				-8.22%		-2.15%

		3/31/15		1.92%		0.61%		0.46%						-6.06%

		4/30/15		2.03%		-2.01%		-0.36%

		5/31/15		2.12%		-1.28%		-0.24%

		6/30/15		2.35%		-2.72%		-1.09%

		7/31/15		2.18%		2.69%		0.70%

		8/31/15		2.22%		-0.92%		-0.14%

		9/30/15		2.04%		0.77%		0.68%

		10/31/15		2.14%		0.07%		0.02%

		11/30/15		2.21%		-0.74%		-0.26%

		12/31/15		2.27%		-0.56%		-0.32%

		1/31/16		1.92%		4.36%		1.38%

		2/29/16		1.74%		1.86%		0.71%

		3/31/16		1.77%		1.16%		0.92%

		4/30/16		1.83%		0.64%		0.38%

		5/31/16		1.85%		0.10%		0.03%

		6/30/16		1.47%		2.48%		1.80%

		7/31/16		1.45%		1.38%		0.63%				1.00%

		8/31/16		1.58%		0.40%		-0.11%				-0.48%		-2.95%

		9/30/16		1.60%		-0.21%		-0.06%						2.47%

		10/31/16		1.83%		-0.35%		-0.76%

		11/30/16		2.38%		-1.10%		-2.37%

		12/31/16		2.45%		0.43%		0.14%

		1/31/17		2.45%		0.37%		0.20%

		2/28/17		2.39%		0.67%		0.67%

		3/31/17		2.39%		-0.34%		-0.05%

		4/30/17		2.28%		0.62%		0.77%

		5/31/17		2.20%		0.66%		0.77%

		6/30/17		2.31%		0.44%		-0.10%

		7/31/17		2.30%		0.21%		0.43%

		8/31/17		2.12%		0.12%		0.90%

		9/30/17		2.33%		0.05%		-0.48%																				10.02%		5.81%		4.21%

		10/31/17		2.38%		0.18%		0.06%																				-2.44%		-0.76%		-1.68%

		11/30/17		2.41%		0.04%		-0.13%

		12/31/17		2.41%		0.29%		0.46%				0.74%																-0.58%		-2.75%		2.17%

		1/31/18		2.71%		0.13%		-1.15%				1.48%		-2.38%		3.86%

		2/28/18		2.86%		0.06%		-0.95%																				-8.22%		-2.15%		-6.06%

		3/31/18		2.74%		0.35%		0.64%

		4/30/18		2.95%		0.12%		-0.74%																				-0.48%		-2.95%		2.47%

		5/31/18		2.86%		0.12%		0.71%

		6/30/18		2.86%		0.10%		-0.12%																				1.48%		-2.38%		3.86%

		7/31/18		2.96%		0.33%		0.02%

		8/31/18		2.86%		0.23%		0.64%																				3.52%		-3.56%		7.08%

		9/30/18		3.05%		0.18%		-0.64%

		10/31/18		3.15%		-0.14%		-0.79%

		11/30/18		3.01%		-0.02%		0.60%

		12/31/18		2.69%		2.60%		1.84%

		1/31/19		2.63%		1.18%		1.06%

		2/28/19		2.73%		-0.39%		-0.06%

		3/31/19		2.41%		3.14%		1.92%

		4/30/19		2.51%		-0.84%		0.03%

		5/31/19		2.14%		4.02%		1.78%

		6/30/19		2.00%		1.51%		1.26%

		7/31/19		2.02%		0.17%		0.22%

		8/31/19		1.50%		5.15%		2.59%

		9/30/19		1.68%		-1.16%		-0.53%

		10/31/19		1.69%		0.19%		0.30%

		11/30/19		1.78%		0.31%		-0.05%

		12/31/19		1.92%		0.22%		-0.07%

		1/31/20		1.51%		1.32%		1.92%

		2/29/20		1.13%		-0.02%		1.80%

		3/31/20		0.70%		-0.03%		-0.59%

		4/30/20		0.64%		3.70%		1.78%

		5/31/20		0.65%		1.69%		0.47%

		6/30/20		0.66%		1.88%		0.63%				1.19%

		7/31/20		0.55%		3.59%		1.49%				3.52%		-3.56%		7.08%

		8/31/20		0.72%		-1.06%		-0.81%

		9/30/20		0.69%		-0.01%		-0.05%

		10/31/20		0.88%		0.52%		-0.45%

		11/30/20		0.84%		3.29%		0.98%

		12/31/20		0.93%		0.80%		0.14%

		1/31/21		1.11%		-0.37%		-0.72%

		2/28/21		1.44%		0.75%		-1.44%

		3/31/21		1.74%		-0.39%		-1.25%

		4/30/21		1.65%		0.51%		0.79%

		5/31/21		1.58%		0.13%		0.33%

		6/30/21		1.45%		0.49%		0.70%

		7/31/21		1.24%		0.13%		1.12%

		8/31/21		1.30%		0.11%		-0.19%

		9/30/21		1.52%		-0.00%		-0.87%

		10/31/21		1.55%		-0.01%		-0.03%

		11/30/21		1.43%		0.12%		0.30%

		12/31/21		1.52%		-0.16%		-0.26%



US 10 Yr Treasury Yield

Since 2008
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Returns vs. Yields slide 1

		12/31/85		10 Yr UST Yield		Bloomberg Barclays US Aggregate				US Agg - Rolling 10 Year Returns (Advanced 10 Years)

		Jan-1986		9.0%		0.56%		1/31/86		9.62%

		Feb-1986		8.1%		3.94%		2/28/86		9.64%

		Mar-1986		7.3%		3.11%		3/31/86		9.02%

		Apr-1986		7.3%		0.53%		4/30/86		8.61%

		May-1986		8.1%		 -1.91%		5/31/86		8.49%

		Jun-1986		7.3%		2.62%		6/30/86		8.68%

		Jul-1986		7.3%		0.89%		7/31/86		8.54%

		Aug-1986		6.9%		2.49%		8/31/86		8.48%

		Sep-1986		7.4%		 -0.99%		9/30/86		8.19%

		Oct-1986		7.3%		1.45%		10/31/86		8.49%

		Nov-1986		7.1%		1.40%		11/30/86		8.57%

		Dec-1986		7.2%		0.38%		12/31/86		8.60%

		Jan-1987		7.2%		1.41%		1/31/87		8.46%

		Feb-1987		7.2%		0.69%		2/28/87		8.34%

		Mar-1987		7.5%		 -0.45%		3/31/87		8.30%

		Apr-1987		8.2%		 -2.74%		4/30/87		8.22%

		May-1987		8.5%		 -0.39%		5/31/87		8.69%

		Jun-1987		8.4%		1.38%		6/30/87		8.83%

		Jul-1987		8.7%		 -0.08%		7/31/87		8.81%

		Aug-1987		9.0%		 -0.54%		8/31/87		9.11%

		Sep-1987		9.6%		 -2.13%		9/30/87		9.07%

		Oct-1987		8.9%		3.56%		10/31/87		9.47%

		Nov-1987		9.0%		0.80%		11/30/87		9.24%

		Dec-1987		8.9%		1.36%		12/31/87		9.21%

		Jan-1988		8.3%		3.52%		1/31/88		9.17%

		Feb-1988		8.1%		1.19%		2/29/88		8.93%

		Mar-1988		8.5%		 -0.94%		3/31/88		8.80%

		Apr-1988		8.9%		 -0.54%		4/30/88		8.94%

		May-1988		9.2%		 -0.67%		5/31/88		9.05%

		Jun-1988		8.9%		2.41%		6/30/88		9.23%

		Jul-1988		9.1%		 -0.52%		7/31/88		9.06%

		Aug-1988		9.2%		0.26%		8/31/88		9.14%

		Sep-1988		8.9%		2.26%		9/30/88		9.29%

		Oct-1988		8.6%		1.88%		10/31/88		9.30%

		Nov-1988		9.1%		 -1.21%		11/30/88		9.04%

		Dec-1988		9.1%		0.11%		12/31/88		9.23%

		Jan-1989		9.0%		1.44%		1/31/89		9.25%

		Feb-1989		9.3%		 -0.72%		2/28/89		9.17%

		Mar-1989		9.3%		0.43%		3/31/89		9.06%

		Apr-1989		9.1%		2.09%		4/30/89		9.07%

		May-1989		8.6%		2.63%		5/31/89		8.88%

		Jun-1989		8.1%		3.04%		6/30/89		8.51%

		Jul-1989		7.8%		2.13%		7/31/89		8.15%

		Aug-1989		8.3%		 -1.48%		8/31/89		7.87%

		Sep-1989		8.3%		0.51%		9/30/89		8.03%

		Oct-1989		7.9%		2.46%		10/31/89		8.10%

		Nov-1989		7.8%		0.95%		11/30/89		7.88%

		Dec-1989		7.9%		0.27%		12/31/89		7.77%

		Jan-1990		8.4%		 -1.19%		1/31/90		7.69%

		Feb-1990		8.5%		0.32%		2/28/90		7.79%

		Mar-1990		8.6%		0.07%		3/31/90		7.88%

		Apr-1990		9.0%		 -0.92%		4/30/90		8.01%

		May-1990		8.6%		2.96%		5/31/90		8.08%

		Jun-1990		8.4%		1.60%		6/30/90		7.76%

		Jul-1990		8.3%		1.38%		7/31/90		7.81%

		Aug-1990		8.8%		 -1.34%		8/31/90		7.76%

		Sep-1990		8.8%		0.83%		9/30/90		8.06%

		Oct-1990		8.6%		1.27%		10/31/90		8.04%

		Nov-1990		8.3%		2.15%		11/30/90		7.97%

		Dec-1990		8.1%		1.56%		12/31/90		7.92%

		Jan-1991		8.0%		1.24%		1/31/91		7.95%

		Feb-1991		8.0%		0.85%		2/28/91		7.99%

		Mar-1991		8.1%		0.69%		3/31/91		7.99%

		Apr-1991		8.0%		1.08%		4/30/91		7.97%

		May-1991		8.1%		0.58%		5/31/91		7.81%

		Jun-1991		8.2%		 -0.05%		6/30/91		7.82%

		Jul-1991		8.1%		1.39%		7/31/91		7.86%

		Aug-1991		7.8%		2.16%		8/31/91		7.95%

		Sep-1991		7.4%		2.03%		9/30/91		7.84%

		Oct-1991		7.5%		1.11%		10/31/91		7.75%

		Nov-1991		7.4%		0.92%		11/30/91		7.86%

		Dec-1991		6.7%		2.97%		12/31/91		7.61%

		Jan-1992		7.3%		 -1.36%		1/31/92		7.23%

		Feb-1992		7.3%		0.65%		2/29/92		7.46%

		Mar-1992		7.5%		 -0.56%		3/31/92		7.50%

		Apr-1992		7.6%		0.72%		4/30/92		7.38%

		May-1992		7.3%		1.89%		5/31/92		7.51%

		Jun-1992		7.1%		1.38%		6/30/92		7.40%

		Jul-1992		6.7%		2.04%		7/31/92		7.34%

		Aug-1992		6.6%		1.01%		8/31/92		7.25%

		Sep-1992		6.4%		1.19%		9/30/92		7.32%

		Oct-1992		6.8%		 -1.33%		10/31/92		7.37%

		Nov-1992		6.9%		0.02%		11/30/92		7.46%

		Dec-1992		6.7%		1.59%		12/31/92		7.46%

		Jan-1993		6.4%		1.92%		1/31/93		7.51%

		Feb-1993		6.0%		1.75%		2/28/93		7.31%

		Mar-1993		6.0%		0.42%		3/31/93		7.28%

		Apr-1993		6.0%		0.70%		4/30/93		7.22%

		May-1993		6.1%		0.13%		5/31/93		7.24%

		Jun-1993		5.8%		1.81%		6/30/93		7.42%

		Jul-1993		5.8%		0.57%		7/31/93		7.21%

		Aug-1993		5.4%		1.75%		8/31/93		6.78%

		Sep-1993		5.4%		0.27%		9/30/93		6.67%

		Oct-1993		5.4%		0.37%		10/31/93		6.92%

		Nov-1993		5.8%		 -0.85%		11/30/93		6.78%

		Dec-1993		5.8%		0.54%		12/31/93		6.89%

		Jan-1994		5.6%		1.35%		1/31/94		6.94%

		Feb-1994		6.1%		 -1.74%		2/28/94		6.89%

		Mar-1994		6.7%		 -2.47%		3/31/94		7.19%

		Apr-1994		7.0%		 -0.80%		4/30/94		7.53%

		May-1994		7.1%		 -0.01%		5/31/94		7.34%

		Jun-1994		7.3%		 -0.22%		6/30/94		7.30%

		Jul-1994		7.1%		1.99%		7/31/94		7.38%

		Aug-1994		7.2%		0.12%		8/31/94		7.28%

		Sep-1994		7.6%		 -1.47%		9/30/94		7.46%

		Oct-1994		7.8%		 -0.09%		10/31/94		7.65%

		Nov-1994		7.9%		 -0.22%		11/30/94		7.75%

		Dec-1994		7.8%		0.69%		12/31/94		7.69%

		Jan-1995		7.6%		1.98%		1/31/95		7.71%

		Feb-1995		7.2%		2.38%		2/28/95		7.57%

		Mar-1995		7.2%		0.61%		3/31/95		7.26%

		Apr-1995		7.1%		1.40%		4/30/95		7.13%

		May-1995		6.3%		3.87%		5/31/95		7.13%

		Jun-1995		6.2%		0.73%		6/30/95		6.84%

		Jul-1995		6.4%		 -0.22%		7/31/95		6.82%

		Aug-1995		6.3%		1.21%		8/31/95		6.75%

		Sep-1995		6.2%		0.97%		9/30/95		6.75%

		Oct-1995		6.0%		1.30%		10/31/95		6.54%

		Nov-1995		5.7%		1.50%		11/30/95		6.32%

		Dec-1995		5.6%		1.40%		12/31/95		6.21%

		Jan-1996		5.6%		0.66%		1/31/96		6.16%

		Feb-1996		6.1%		 -1.74%		2/29/96		6.09%

		Mar-1996		6.3%		 -0.70%		3/31/96		6.31%

		Apr-1996		6.7%		 -0.56%		4/30/96		6.28%

		May-1996		6.9%		 -0.20%		5/31/96		6.32%

		Jun-1996		6.7%		1.34%		6/30/96		6.33%

		Jul-1996		6.8%		0.27%		7/31/96		6.21%

		Aug-1996		6.9%		 -0.17%		8/31/96		6.33%

		Sep-1996		6.7%		1.74%		9/30/96		6.51%

		Oct-1996		6.3%		2.22%		10/31/96		6.42%

		Nov-1996		6.0%		1.71%		11/30/96		6.25%

		Dec-1996		6.4%		 -0.93%		12/31/96		6.20%

		Jan-1997		6.5%		0.31%		1/31/97		6.23%

		Feb-1997		6.6%		0.25%		2/28/97		6.20%

		Mar-1997		6.9%		 -1.11%		3/31/97		6.33%

		Apr-1997		6.7%		1.50%		4/30/97		6.45%

		May-1997		6.7%		0.95%		5/31/97		6.35%

		Jun-1997		6.5%		1.19%		6/30/97		6.17%

		Jul-1997		6.0%		2.70%		7/31/97		6.01%

		Aug-1997		6.3%		 -0.85%		8/31/97		5.82%

		Sep-1997		6.1%		1.48%		9/30/97		6.04%

		Oct-1997		5.8%		1.45%		10/31/97		5.96%

		Nov-1997		5.9%		0.46%		11/30/97		5.91%

		Dec-1997		5.7%		1.01%		12/31/97		6.05%

		Jan-1998		5.5%		1.28%		1/31/98		5.97%

		Feb-1998		5.6%		 -0.08%		2/28/98		6.01%

		Mar-1998		5.7%		0.34%		3/31/98		6.03%

		Apr-1998		5.7%		0.52%		4/30/98		6.03%

		May-1998		5.6%		0.95%		5/31/98		5.95%

		Jun-1998		5.4%		0.85%		6/30/98		5.78%

		Jul-1998		5.5%		0.21%		7/31/98		5.68%

		Aug-1998		5.0%		1.63%		8/31/98		5.65%

		Sep-1998		4.4%		2.34%		9/30/98		5.58%

		Oct-1998		4.6%		 -0.53%		10/31/98		5.19%

		Nov-1998		4.7%		0.57%		11/30/98		5.00%

		Dec-1998		4.6%		0.30%		12/31/98		5.27%

		Jan-1999		4.7%		0.71%		1/31/99		5.63%

		Feb-1999		5.3%		 -1.75%		2/28/99		5.46%

		Mar-1999		5.2%		0.55%		3/31/99		5.61%

		Apr-1999		5.3%		0.32%		4/30/99		5.69%

		May-1999		5.6%		 -0.88%		5/31/99		5.71%

		Jun-1999		5.8%		 -0.32%		6/30/99		5.88%

		Jul-1999		5.9%		 -0.42%		7/31/99		5.97%

		Aug-1999		6.0%		 -0.05%		8/31/99		6.19%

		Sep-1999		5.9%		1.16%		9/30/99		6.30%

		Oct-1999		6.0%		0.37%		10/31/99		6.29%

		Nov-1999		6.2%		 -0.01%		11/30/99		6.30%

		Dec-1999		6.4%		 -0.48%		12/31/99		6.44%

		Jan-2000		6.7%		 -0.33%		1/31/00		6.33%

		Feb-2000		6.4%		1.21%		2/29/00		6.52%

		Mar-2000		6.0%		1.32%		3/31/00		6.43%

		Apr-2000		6.2%		 -0.29%		4/30/00		6.28%

		May-2000		6.3%		 -0.05%		5/31/00		6.42%

		Jun-2000		6.0%		2.08%		6/30/00		6.52%

		Jul-2000		6.0%		0.91%		7/31/00		6.46%

		Aug-2000		5.7%		1.45%		8/31/00		6.48%

		Sep-2000		5.8%		0.63%		9/30/00		6.46%

		Oct-2000		5.8%		0.66%		10/31/00		6.41%

		Nov-2000		5.5%		1.64%		11/30/00		6.38%

		Dec-2000		5.1%		1.86%		12/31/00		6.14%

		Jan-2001		5.1%		1.63%		1/31/01		5.83%

		Feb-2001		4.9%		0.87%		2/28/01		5.67%

		Mar-2001		4.9%		0.50%		3/31/01		5.61%

		Apr-2001		5.3%		 -0.42%		4/30/01		5.56%

		May-2001		5.4%		0.60%		5/31/01		5.74%

		Jun-2001		5.4%		0.38%		6/30/01		5.81%

		Jul-2001		5.1%		2.24%		7/31/01		5.74%

		Aug-2001		4.8%		1.15%		8/31/01		5.67%

		Sep-2001		4.6%		1.16%		9/30/01		5.71%

		Oct-2001		4.2%		2.09%		10/31/01		5.66%

		Nov-2001		4.8%		 -1.38%		11/30/01		5.45%

		Dec-2001		5.1%		 -0.64%		12/31/01		5.59%

		Jan-2002		5.0%		0.81%		1/31/02		5.77%

		Feb-2002		4.9%		0.97%		2/28/02		5.78%

		Mar-2002		5.4%		 -1.66%		3/31/02		5.68%

		Apr-2002		5.1%		1.94%		4/30/02		5.79%

		May-2002		5.0%		0.85%		5/31/02		5.71%

		Jun-2002		4.8%		0.87%		6/30/02		5.71%

		Jul-2002		4.5%		1.21%		7/31/02		5.63%

		Aug-2002		4.1%		1.69%		8/31/02		5.64%

		Sep-2002		3.6%		1.62%		9/30/02		5.48%

		Oct-2002		3.9%		 -0.46%		10/31/02		5.32%

		Nov-2002		4.2%		 -0.03%		11/30/02		5.39%

		Dec-2002		3.8%		2.07%		12/31/02		5.41%

		Jan-2003		4.0%		0.09%		1/31/03		5.18%

		Feb-2003		3.7%		1.38%		2/28/03		5.10%

		Mar-2003		3.8%		 -0.08%		3/31/03		5.00%

		Apr-2003		3.8%		0.83%		4/30/03		5.02%

		May-2003		3.4%		1.86%		5/31/03		5.04%

		Jun-2003		3.5%		 -0.20%		6/30/03		4.66%

		Jul-2003		4.4%		 -3.36%		7/31/03		4.52%

		Aug-2003		4.5%		0.66%		8/31/03		4.89%

		Sep-2003		3.9%		2.65%		9/30/03		4.76%

		Oct-2003		4.3%		 -0.93%		10/31/03		4.59%

		Nov-2003		4.3%		0.24%		11/30/03		4.77%

		Dec-2003		4.2%		1.02%		12/31/03		4.71%

		Jan-2004		4.1%		0.80%		1/31/04		4.54%

		Feb-2004		4.0%		1.08%		2/29/04		4.61%

		Mar-2004		3.8%		0.75%		3/31/04		4.56%

		Apr-2004		4.5%		 -2.60%		4/30/04		4.46%

		May-2004		4.6%		 -0.40%		5/31/04		4.82%

		Jun-2004		4.6%		0.57%		6/30/04		4.99%

		Jul-2004		4.5%		0.99%		7/31/04		4.93%

		Aug-2004		4.1%		1.91%		8/31/04		4.80%

		Sep-2004		4.1%		0.27%		9/30/04		4.72%

		Oct-2004		4.0%		0.84%		10/31/04		4.62%

		Nov-2004		4.4%		 -0.80%		11/30/04		4.63%

		Dec-2004		4.2%		0.92%		12/31/04		4.79%

		Jan-2005		4.1%		0.63%		1/31/05		4.71%

		Feb-2005		4.4%		 -0.59%		2/28/05		4.86%

		Mar-2005		4.5%		 -0.51%		3/31/05		4.82%

		Apr-2005		4.2%		1.35%		4/30/05		4.92%

		May-2005		4.0%		1.08%		5/31/05		4.74%

		Jun-2005		3.9%		0.55%		6/30/05		4.61%

		Jul-2005		4.3%		 -0.91%		7/31/05		4.44%

		Aug-2005		4.0%		1.28%		8/31/05		4.60%

		Sep-2005		4.3%		 -1.03%		9/30/05		4.46%

		Oct-2005		4.6%		 -0.79%		10/31/05		4.63%

		Nov-2005		4.5%		0.44%		11/30/05		4.72%

		Dec-2005		4.4%		0.95%		12/31/05		4.65%

		Jan-2006		4.5%		0.01%		1/31/06		4.51%

		Feb-2006		4.6%		0.33%		2/28/06		4.65%

		Mar-2006		4.8%		 -0.98%		3/31/06		4.69%

		Apr-2006		5.1%		 -0.18%		4/30/06		4.89%

		May-2006		5.1%		 -0.11%		5/31/06		4.95%

		Jun-2006		5.1%		0.21%		6/30/06		4.96%

		Jul-2006		5.0%		1.35%		7/31/06		5.13%

		Aug-2006		4.7%		1.53%		8/31/06		5.05%

		Sep-2006		4.6%		0.88%		9/30/06		4.88%

		Oct-2006		4.6%		0.66%		10/31/06		4.79%

		Nov-2006		4.5%		1.16%		11/30/06		4.64%

		Dec-2006		4.7%		 -0.58%		12/31/06		4.27%

		Jan-2007		4.8%		 -0.04%		1/31/07		4.34%

		Feb-2007		4.6%		1.54%		2/28/07		4.37%

		Mar-2007		4.6%		0.00%		3/31/07		4.28%

		Apr-2007		4.6%		0.54%		4/30/07		4.27%

		May-2007		4.9%		 -0.76%		5/31/07		4.29%

		Jun-2007		5.0%		 -0.30%		6/30/07		4.45%

		Jul-2007		4.7%		0.83%		7/31/07		4.47%

		Aug-2007		4.5%		1.23%		8/31/07		4.43%

		Sep-2007		4.6%		0.76%		9/30/07		4.40%

		Oct-2007		4.5%		0.90%		10/31/07		4.27%

		Nov-2007		3.9%		1.80%		11/30/07		4.18%

		Dec-2007		4.0%		0.28%		12/31/07		3.98%

		Jan-2008		3.6%		1.68%		1/31/08		4.00%

		Feb-2008		3.5%		0.14%		2/29/08		3.71%

		Mar-2008		3.4%		0.34%		3/31/08		3.60%

		Apr-2008		3.7%		 -0.21%		4/30/08		3.63%

		May-2008		4.1%		 -0.73%		5/31/08		3.57%

		Jun-2008		4.0%		 -0.08%		6/30/08		3.72%

		Jul-2008		3.9%		 -0.08%		7/31/08		3.72%

		Aug-2008		3.8%		0.95%		8/31/08		3.73%

		Sep-2008		3.8%		 -1.34%		9/30/08		3.70%

		Oct-2008		4.0%		 -2.36%		10/31/08		3.77%

		Nov-2008		2.9%		3.26%		11/30/08		3.94%

		Dec-2008		2.2%		3.73%		12/31/08		3.67%

		Jan-2009		2.8%		 -0.88%		1/31/09		3.48%

		Feb-2009		3.0%		 -0.38%		2/28/09		3.68%

		Mar-2009		2.7%		1.39%		3/31/09		3.71%

		Apr-2009		3.1%		0.48%		4/30/09		3.76%

		May-2009		3.5%		0.73%		5/31/09		3.72%

		Jun-2009		3.5%		0.57%		6/30/09		3.82%

		Jul-2009		3.5%		1.61%		7/31/09		3.89%

		Aug-2009		3.4%		1.04%		8/31/09		3.75%

		Sep-2009		3.3%		1.05%		9/30/09		3.91%

		Oct-2009		3.4%		0.49%		10/31/09		3.75%

		Nov-2009		3.2%		1.29%		11/30/09		3.73%

		Dec-2009		3.8%		 -1.56%		12/31/09		3.59%

		Jan-2010		3.6%		1.53%		1/31/10		3.74%

		Feb-2010		3.6%		0.37%		2/28/10		3.78%

		Mar-2010		3.8%		 -0.12%		3/31/10		3.93%

		Apr-2010		3.7%		1.04%

		May-2010		3.3%		0.84%

		Jun-2010		2.9%		1.57%

		Jul-2010		2.9%		1.07%

		Aug-2010		2.5%		1.29%

		Sep-2010		2.5%		0.11%

		Oct-2010		2.6%		0.36%

		Nov-2010		2.8%		 -0.57%

		Dec-2010		3.3%		 -1.08%

		Jan-2011		3.4%		0.12%

		Feb-2011		3.4%		0.25%

		Mar-2011		3.5%		0.06%

		Apr-2011		3.3%		1.27%

		May-2011		3.1%		1.31%

		Jun-2011		3.2%		 -0.29%

		Jul-2011		2.8%		1.59%

		Aug-2011		2.2%		1.46%

		Sep-2011		1.9%		0.73%

		Oct-2011		2.1%		0.11%

		Nov-2011		2.1%		 -0.09%

		Dec-2011		1.9%		1.10%

		Jan-2012		1.8%		0.88%

		Feb-2012		2.0%		 -0.02%

		Mar-2012		2.2%		 -0.55%

		Apr-2012		1.9%		1.11%

		May-2012		1.6%		0.90%

		Jun-2012		1.6%		0.04%

		Jul-2012		1.5%		1.38%

		Aug-2012		1.5%		0.07%

		Sep-2012		1.6%		0.14%

		Oct-2012		1.7%		0.20%

		Nov-2012		1.6%		0.16%

		Dec-2012		1.8%		 -0.14%

		Jan-2013		2.0%		 -0.70%

		Feb-2013		1.9%		0.50%

		Mar-2013		1.9%		0.08%

		Apr-2013		1.7%		1.01%

		May-2013		2.1%		 -1.78%

		Jun-2013		2.5%		 -1.55%

		Jul-2013		2.6%		0.14%

		Aug-2013		2.8%		 -0.51%

		Sep-2013		2.6%		0.95%

		Oct-2013		2.6%		0.81%

		Nov-2013		2.7%		 -0.37%

		Dec-2013		3.0%		 -0.57%

		Jan-2014		2.6%		1.48%

		Feb-2014		2.6%		0.53%

		Mar-2014		2.7%		 -0.17%

		Apr-2014		2.6%		0.84%

		May-2014		2.5%		1.14%

		Jun-2014		2.5%		0.05%

		Jul-2014		2.6%		 -0.25%

		Aug-2014		2.3%		1.10%

		Sep-2014		2.5%		 -0.68%

		Oct-2014		2.3%		0.98%

		Nov-2014		2.2%		0.71%

		Dec-2014		2.2%		0.09%

		Jan-2015		1.6%		2.10%

		Feb-2015		2.0%		 -0.94%

		Mar-2015		1.9%		0.46%

		Apr-2015		2.0%		 -0.36%

		May-2015		2.1%		 -0.24%

		Jun-2015		2.4%		 -1.09%

		Jul-2015		2.2%		0.70%

		Aug-2015		2.2%		 -0.14%

		Sep-2015		2.0%		0.68%

		Oct-2015		2.1%		0.02%

		Nov-2015		2.2%		 -0.26%

		Dec-2015		2.3%		 -0.32%

		Jan-2016		1.9%		1.38%

		Feb-2016		1.7%		0.71%

		Mar-2016		1.8%		0.92%

		Apr-2016		1.8%		0.38%

		May-2016		1.8%		0.03%

		Jun-2016		1.5%		1.80%

		Jul-2016		1.5%		0.63%

		Aug-2016		1.6%		 -0.11%

		Sep-2016		1.6%		 -0.06%

		Oct-2016		1.8%		 -0.76%

		Nov-2016		2.4%		 -2.37%

		Dec-2016		2.4%		0.14%

		Jan-2017		2.5%		0.20%

		Feb-2017		2.4%		0.67%

		Mar-2017		2.4%		 -0.05%

		Apr-2017		2.3%		0.77%

		May-2017		2.2%		0.77%

		Jun-2017		2.3%		 -0.10%

		Jul-2017		2.3%		0.43%

		Aug-2017		2.1%		0.90%

		Sep-2017		2.3%		 -0.48%

		Oct-2017		2.4%		0.06%

		Nov-2017		2.4%		 -0.13%

		Dec-2017		2.4%		0.46%

		Jan-2018		2.7%		 -1.15%

		Feb-2018		2.9%		 -0.95%

		Mar-2018		2.7%		0.64%

		Apr-2018		3.0%		 -0.74%

		May-2018		2.9%		0.71%

		Jun-2018		2.9%		 -0.12%

		Jul-2018		3.0%		0.02%

		Aug-2018		2.9%		0.64%

		Sep-2018		3.1%		 -0.64%

		Oct-2018		3.2%		 -0.79%

		Nov-2018		3.0%		0.60%

		Dec-2018		2.7%		1.84%

		Jan-2019		2.6%		1.06%

		Feb-2019		2.7%		 -0.06%

		Mar-2019		2.4%		1.92%

		Apr-2019		2.5%		0.03%

		May-2019		2.1%		1.78%

		Jun-2019		2.0%		1.26%

		Jul-2019		2.0%		0.22%

		Aug-2019		1.5%		2.59%

		Sep-2019		1.7%		 -0.53%

		Oct-2019		1.7%		0.30%

		Nov-2019		1.8%		 -0.05%

		Dec-2019		1.9%		 -0.07%

		Jan-2020		1.5%		1.92%

		Feb-2020		1.1%		1.80%

		Mar-2020		0.7%		 -0.59%

				Correl		0.95



Monthly 10 Yr UST Yields vs. Subsequent 10 Yr US Agg Returns

12/31/1985 - 3/31/2020
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9.0490000000000001E-2	8.134000000000001E-2	7.3440000000000005E-2	7.3349999999999999E-2	8.0509999999999998E-2	7.3209999999999997E-2	7.2750000000000009E-2	6.9190000000000002E-2	7.4209999999999998E-2	7.3209999999999997E-2	7.1360000000000007E-2	7.2230000000000003E-2	7.1779999999999997E-2	7.1590000000000001E-2	7.5369999999999993E-2	8.1790000000000002E-2	8.4629999999999997E-2	8.3670000000000008E-2	8.6519999999999986E-2	8.967E-2	9.5869999999999997E-2	8.8749999999999996E-2	8.9719999999999994E-2	8.8590000000000002E-2	8.2560000000000008E-2	8.1489999999999993E-2	8.5419999999999996E-2	8.8889999999999997E-2	9.1509999999999994E-2	8.8729999999999989E-2	9.1050000000000006E-2	9.2360000000000012E-2	8.9349999999999999E-2	8.6440000000000003E-2	9.0540000000000009E-2	9.1370000000000007E-2	8.9800000000000005E-2	9.2950000000000005E-2	9.2749999999999999E-2	9.0530000000000013E-2	8.5999999999999993E-2	8.0769999999999995E-2	7.8039999999999998E-2	8.251E-2	8.2859999999999989E-2	7.9089999999999994E-2	7.8259999999999996E-2	7.9350000000000004E-2	8.4179999999999991E-2	8.5150000000000003E-2	8.6279999999999996E-2	9.0220000000000009E-2	8.5989999999999997E-2	8.4120000000000014E-2	8.3409999999999998E-2	8.8459999999999997E-2	8.795E-2	8.617000000000001E-2	8.252000000000001E-2	8.0670000000000006E-2	8.0070000000000002E-2	8.0329999999999999E-2	8.0610000000000001E-2	8.0129999999999993E-2	8.0589999999999995E-2	8.227000000000001E-2	8.1470000000000001E-2	7.8159999999999993E-2	7.4450000000000002E-2	7.46E-2	7.3760000000000006E-2	6.6989999999999994E-2	7.2739999999999999E-2	7.2499999999999995E-2	7.528E-2	7.5830000000000009E-2	7.3179999999999995E-2	7.1210000000000009E-2	6.7089999999999997E-2	6.6040000000000001E-2	6.3539999999999999E-2	6.7889999999999992E-2	6.9370000000000001E-2	6.6860000000000003E-2	6.3589999999999994E-2	6.0199999999999997E-2	6.0240000000000002E-2	6.0090000000000005E-2	6.1490000000000003E-2	5.7759999999999999E-2	5.8070000000000004E-2	5.4480000000000001E-2	5.382E-2	5.4269999999999999E-2	5.8189999999999999E-2	5.7940000000000005E-2	5.6420000000000005E-2	6.1289999999999997E-2	6.7379999999999995E-2	7.0419999999999996E-2	7.1470000000000006E-2	7.3200000000000001E-2	7.1109999999999993E-2	7.1730000000000002E-2	7.603E-2	7.8070000000000001E-2	7.9059999999999991E-2	7.8219999999999998E-2	7.5809999999999989E-2	7.2009999999999991E-2	7.1959999999999996E-2	7.0550000000000002E-2	6.2839999999999993E-2	6.2030000000000002E-2	6.4259999999999998E-2	6.2839999999999993E-2	6.1820000000000007E-2	6.0199999999999997E-2	5.7409999999999996E-2	5.5719999999999999E-2	5.5800000000000002E-2	6.0979999999999999E-2	6.3269999999999993E-2	6.6699999999999995E-2	6.8519999999999998E-2	6.7110000000000003E-2	6.794E-2	6.9429999999999992E-2	6.7030000000000006E-2	6.3390000000000002E-2	6.0439999999999994E-2	6.4180000000000001E-2	6.4939999999999998E-2	6.5519999999999995E-2	6.9030000000000008E-2	6.7180000000000004E-2	6.6589999999999996E-2	6.5000000000000002E-2	6.0110000000000004E-2	6.3390000000000002E-2	6.1030000000000001E-2	5.8309999999999994E-2	5.8739999999999994E-2	5.7419999999999999E-2	5.5050000000000002E-2	5.6219999999999999E-2	5.654E-2	5.6710000000000003E-2	5.5519999999999993E-2	5.4459999999999995E-2	5.4939999999999996E-2	4.9759999999999999E-2	4.4199999999999996E-2	4.6050000000000008E-2	4.7140000000000001E-2	4.6479999999999994E-2	4.6509999999999996E-2	5.287E-2	5.2420000000000001E-2	5.348E-2	5.6219999999999999E-2	5.7800000000000004E-2	5.9030000000000006E-2	5.9699999999999996E-2	5.8769999999999996E-2	6.0240000000000002E-2	6.191E-2	6.4420000000000005E-2	6.6650000000000001E-2	6.4089999999999994E-2	6.0039999999999996E-2	6.2119999999999995E-2	6.2719999999999998E-2	6.0309999999999996E-2	6.0309999999999996E-2	5.7249999999999995E-2	5.8019999999999995E-2	5.7510000000000006E-2	5.4679999999999999E-2	5.1119999999999999E-2	5.1139999999999998E-2	4.8959999999999997E-2	4.9169999999999998E-2	5.3380000000000004E-2	5.3810000000000004E-2	5.4120000000000001E-2	5.0540000000000002E-2	4.8320000000000002E-2	4.5880000000000004E-2	4.2320000000000003E-2	4.752E-2	5.0509999999999999E-2	5.0330000000000007E-2	4.8770000000000001E-2	5.3960000000000001E-2	5.0869999999999999E-2	5.0450000000000002E-2	4.7990000000000005E-2	4.4610000000000004E-2	4.1429999999999995E-2	3.5959999999999999E-2	3.8940000000000002E-2	4.2069999999999996E-2	3.8159999999999999E-2	3.9640000000000002E-2	3.6920000000000001E-2	3.798E-2	3.8379999999999997E-2	3.372E-2	3.5150000000000001E-2	4.4080000000000001E-2	4.4660000000000005E-2	3.9390000000000001E-2	4.2950000000000002E-2	4.3339999999999997E-2	4.2480000000000004E-2	4.1340000000000002E-2	3.9730000000000001E-2	3.8369999999999994E-2	4.5069999999999999E-2	4.6490000000000004E-2	4.5830000000000003E-2	4.4770000000000004E-2	4.1189999999999997E-2	4.1210000000000004E-2	4.0250000000000001E-2	4.351E-2	4.2199999999999994E-2	4.1299999999999996E-2	4.3789999999999996E-2	4.4829999999999995E-2	4.2000000000000003E-2	3.9830000000000004E-2	3.9149999999999997E-2	4.2780000000000006E-2	4.0160000000000001E-2	4.3259999999999993E-2	4.5530000000000001E-2	4.4859999999999997E-2	4.3929999999999997E-2	4.5170000000000002E-2	4.5530000000000001E-2	4.8490000000000005E-2	5.0529999999999999E-2	5.1210000000000006E-2	5.1380000000000002E-2	4.981E-2	4.7279999999999996E-2	4.6300000000000001E-2	4.5999999999999999E-2	4.4600000000000001E-2	4.7039999999999998E-2	4.8100000000000004E-2	4.5679999999999998E-2	4.6460000000000001E-2	4.6239999999999996E-2	4.8899999999999999E-2	5.0259999999999999E-2	4.7409999999999994E-2	4.5309999999999996E-2	4.5880000000000004E-2	4.4729999999999999E-2	3.9399999999999998E-2	4.0250000000000001E-2	3.5949999999999996E-2	3.5110000000000002E-2	3.4110000000000001E-2	3.73E-2	4.061E-2	3.9710000000000002E-2	3.9480000000000001E-2	3.8129999999999997E-2	3.8249999999999999E-2	3.9550000000000002E-2	2.9220000000000003E-2	2.214E-2	2.8420000000000001E-2	3.015E-2	2.665E-2	3.1210000000000002E-2	3.4610000000000002E-2	3.5349999999999999E-2	3.4810000000000001E-2	3.3989999999999999E-2	3.3070000000000002E-2	3.3849999999999998E-2	3.2000000000000001E-2	3.8390000000000001E-2	3.5859999999999996E-2	3.6139999999999999E-2	3.8280000000000002E-2	3.6549999999999999E-2	3.2869999999999996E-2	2.9329999999999998E-2	2.9069999999999999E-2	2.4699999999999996E-2	2.512E-2	2.6009999999999998E-2	2.7990000000000001E-2	3.295E-2	3.372E-2	3.4290000000000001E-2	3.4720000000000001E-2	3.288E-2	3.0619999999999998E-2	3.1609999999999999E-2	2.7970000000000002E-2	2.2240000000000003E-2	1.916E-2	2.1139999999999999E-2	2.069E-2	1.8769999999999998E-2	1.7979999999999999E-2	1.9720000000000001E-2	2.2109999999999998E-2	1.915E-2	1.5590000000000001E-2	1.6459999999999999E-2	1.4689999999999998E-2	1.5489999999999999E-2	1.634E-2	1.6909999999999998E-2	1.6160000000000001E-2	1.7579999999999998E-2	1.9859999999999999E-2	1.8759999999999999E-2	1.8500000000000003E-2	1.6730000000000002E-2	2.129E-2	2.487E-2	2.5770000000000001E-2	2.785E-2	2.6109999999999998E-2	2.5550000000000003E-2	2.7450000000000002E-2	3.0289999999999997E-2	2.6450000000000001E-2	2.648E-2	2.7189999999999999E-2	2.6470000000000004E-2	2.477E-2	2.5310000000000003E-2	2.5590000000000002E-2	2.3439999999999999E-2	2.4900000000000002E-2	2.3359999999999999E-2	2.1649999999999999E-2	2.1720000000000003E-2	1.6420000000000001E-2	1.9939999999999999E-2	1.924E-2	2.0330000000000001E-2	2.1219999999999999E-2	2.3540000000000002E-2	2.181E-2	2.2189999999999998E-2	2.0379999999999999E-2	2.1429999999999998E-2	2.2069999999999999E-2	2.2700000000000001E-2	1.9220000000000001E-2	1.736E-2	1.77E-2	1.8340000000000002E-2	1.847E-2	1.4710000000000001E-2	1.4539999999999999E-2	1.5810000000000001E-2	1.5949999999999999E-2	1.8260000000000002E-2	2.3820000000000001E-2	2.445E-2	2.4540000000000003E-2	2.3910000000000001E-2	2.3879999999999998E-2	2.281E-2	2.2040000000000001E-2	2.3050000000000001E-2	2.2949999999999998E-2	2.1179999999999997E-2	2.334E-2	2.3799999999999998E-2	2.4109999999999999E-2	2.4060000000000002E-2	2.7060000000000001E-2	2.862E-2	2.7400000000000001E-2	2.9539999999999997E-2	2.8590000000000001E-2	2.8609999999999997E-2	2.9609999999999997E-2	2.8609999999999997E-2	3.0499999999999999E-2	3.15E-2	3.0099999999999998E-2	2.69E-2	2.63E-2	2.7300000000000001E-2	2.41E-2	2.5099999999999997E-2	2.1400000000000002E-2	0.02	2.0199999999999999E-2	1.4999999999999999E-2	1.6799999999999999E-2	1.6899999999999998E-2	1.78E-2	1.9199999999999998E-2	1.5100000000000001E-2	1.1299999999999999E-2	7.0000000000000001E-3	



US Agg Protection slide 1

		Date		Bloomberg Barclays US Aggregate		S&P 500

		Apr-1986		0.53%		 -1.13%

		Jul-1986		0.89%		 -5.59%

		Sep-1986		 -0.99%		 -8.27%

		Dec-1986		0.38%		 -2.55%

		Apr-1987		 -2.74%		 -0.89%

		Sep-1987		 -2.13%		 -2.19%

		Oct-1987		3.56%		 -21.54%

		Nov-1987		0.80%		 -8.24%

		Mar-1988		 -0.94%		 -3.09%

		Jul-1988		 -0.52%		 -0.38%

		Aug-1988		0.26%		 -3.39%

		Nov-1988		 -1.21%		 -1.43%

		Feb-1989		 -0.72%		 -2.49%

		Jun-1989		3.04%		 -0.57%

		Sep-1989		0.51%		 -0.41%

		Oct-1989		2.46%		 -2.32%

		Jan-1990		 -1.19%		 -6.71%

		Apr-1990		 -0.92%		 -2.49%

		Jun-1990		1.60%		 -0.67%

		Jul-1990		1.38%		 -0.32%

		Aug-1990		 -1.34%		 -9.04%

		Sep-1990		0.83%		 -4.87%

		Oct-1990		1.27%		 -0.43%

		Jun-1991		 -0.05%		 -4.58%

		Sep-1991		2.03%		 -1.67%

		Nov-1991		0.92%		 -4.03%

		Jan-1992		 -1.36%		 -1.86%

		Mar-1992		 -0.56%		 -1.94%

		Jun-1992		1.38%		 -1.49%

		Aug-1992		1.01%		 -2.05%

		Apr-1993		0.70%		 -2.42%

		Jul-1993		0.57%		 -0.40%

		Sep-1993		0.27%		 -0.77%

		Nov-1993		 -0.85%		 -0.95%

		Feb-1994		 -1.74%		 -2.71%

		Mar-1994		 -2.47%		 -4.36%

		Jun-1994		 -0.22%		 -2.45%

		Sep-1994		 -1.47%		 -2.45%

		Nov-1994		 -0.22%		 -3.64%

		Oct-1995		1.30%		 -0.36%

		Jul-1996		0.27%		 -4.42%

		Dec-1996		 -0.93%		 -1.98%

		Mar-1997		 -1.11%		 -4.11%

		Aug-1997		 -0.85%		 -5.60%

		Oct-1997		1.45%		 -3.34%

		May-1998		0.95%		 -1.72%

		Jul-1998		0.21%		 -1.06%

		Aug-1998		1.63%		 -14.46%

		Feb-1999		 -1.75%		 -3.11%

		May-1999		 -0.88%		 -2.36%

		Jul-1999		 -0.42%		 -3.12%

		Aug-1999		 -0.05%		 -0.49%

		Sep-1999		1.16%		 -2.74%

		Jan-2000		 -0.33%		 -5.02%

		Feb-2000		1.21%		 -1.89%

		Apr-2000		 -0.29%		 -3.01%

		May-2000		 -0.05%		 -2.05%

		Jul-2000		0.91%		 -1.56%

		Sep-2000		0.63%		 -5.28%

		Oct-2000		0.66%		 -0.42%

		Nov-2000		1.64%		 -7.88%

		Feb-2001		0.87%		 -9.12%

		Mar-2001		0.50%		 -6.34%

		Jun-2001		0.38%		 -2.43%

		Jul-2001		2.24%		 -0.98%

		Aug-2001		1.15%		 -6.26%

		Sep-2001		1.16%		 -8.08%

		Jan-2002		0.81%		 -1.46%

		Feb-2002		0.97%		 -1.93%

		Apr-2002		1.94%		 -6.06%

		May-2002		0.85%		 -0.74%

		Jun-2002		0.87%		 -7.12%

		Jul-2002		1.21%		 -7.79%

		Sep-2002		1.62%		 -10.87%

		Dec-2002		2.07%		 -5.87%

		Jan-2003		0.09%		 -2.62%

		Feb-2003		1.38%		 -1.50%

		Sep-2003		2.65%		 -1.06%

		Mar-2004		0.75%		 -1.51%

		Apr-2004		 -2.60%		 -1.57%

		Jul-2004		0.99%		 -3.31%

		Jan-2005		0.63%		 -2.44%

		Mar-2005		 -0.51%		 -1.77%

		Apr-2005		1.35%		 -1.90%

		Aug-2005		1.28%		 -0.91%

		Oct-2005		 -0.79%		 -1.67%

		May-2006		 -0.11%		 -2.88%

		Feb-2007		1.54%		 -1.96%

		Jun-2007		 -0.30%		 -1.66%

		Jul-2007		0.83%		 -3.10%

		Nov-2007		1.80%		 -4.18%

		Dec-2007		0.28%		 -0.69%

		Jan-2008		1.68%		 -6.00%

		Feb-2008		0.14%		 -3.25%

		Mar-2008		0.34%		 -0.43%

		Jun-2008		 -0.08%		 -8.43%

		Jul-2008		 -0.08%		 -0.84%

		Sep-2008		 -1.34%		 -8.91%

		Oct-2008		 -2.36%		 -16.79%

		Nov-2008		3.26%		 -7.18%

		Jan-2009		 -0.88%		 -8.43%

		Feb-2009		 -0.38%		 -10.65%

		Oct-2009		0.49%		 -1.86%

		Jan-2010		1.53%		 -3.60%

		May-2010		0.84%		 -7.99%

		Jun-2010		1.57%		 -5.23%

		Aug-2010		1.29%		 -4.51%

		May-2011		1.31%		 -1.13%

		Jun-2011		 -0.29%		 -1.67%

		Jul-2011		1.59%		 -2.03%

		Aug-2011		1.46%		 -5.43%

		Sep-2011		0.73%		 -7.03%

		Nov-2011		 -0.09%		 -0.22%

		Apr-2012		1.11%		 -0.63%

		May-2012		0.90%		 -6.01%

		Oct-2012		0.20%		 -1.85%

		Jun-2013		 -1.55%		 -1.34%

		Aug-2013		 -0.51%		 -2.90%

		Jan-2014		1.48%		 -3.46%

		Jul-2014		 -0.25%		 -1.38%

		Sep-2014		 -0.68%		 -1.40%

		Dec-2014		0.09%		 -0.25%

		Jan-2015		2.10%		 -3.00%

		Mar-2015		0.46%		 -1.58%

		Jun-2015		 -1.09%		 -1.94%

		Aug-2015		 -0.14%		 -6.03%

		Sep-2015		0.68%		 -2.47%

		Dec-2015		 -0.32%		 -1.58%

		Jan-2016		1.38%		 -4.96%

		Feb-2016		0.71%		 -0.13%

		Oct-2016		 -0.76%		 -1.82%

		Feb-2018		 -0.95%		 -3.69%

		Mar-2018		0.64%		 -2.54%

		Oct-2018		 -0.79%		 -6.84%

		Dec-2018		1.84%		 -9.03%

		May-2019		1.78%		 -6.35%

		Aug-2019		2.59%		 -1.58%

		Jan-2020		1.92%		-0.04%

		Feb-2020		1.80%		-8.23%

		Mar-2020		 -0.59%		-12.35%

		Date		Bloomberg Barclays US Aggregate		S&P 500

		Jan-1986		0.56%		0.56%

		Feb-1986		3.94%		7.47%

		Mar-1986		3.11%		5.58%

		Apr-1986		0.53%		 -1.13%

		May-1986		 -1.91%		5.32%

		Jun-1986		2.62%		1.69%

		Jul-1986		0.89%		 -5.59%

		Aug-1986		2.49%		7.42%

		Sep-1986		 -0.99%		 -8.27%

		Oct-1986		1.45%		5.77%

		Nov-1986		1.40%		2.43%

		Dec-1986		0.38%		 -2.55%

		Jan-1987		1.41%		13.47%

		Feb-1987		0.69%		3.95%

		Mar-1987		 -0.45%		2.89%

		Apr-1987		 -2.74%		 -0.89%

		May-1987		 -0.39%		0.87%

		Jun-1987		1.38%		5.05%

		Jul-1987		 -0.08%		5.07%

		Aug-1987		 -0.54%		3.73%

		Sep-1987		 -2.13%		 -2.19%

		Oct-1987		3.56%		 -21.54%

		Nov-1987		0.80%		 -8.24%

		Dec-1987		1.36%		7.61%

		Jan-1988		3.52%		4.21%

		Feb-1988		1.19%		4.66%

		Mar-1988		 -0.94%		 -3.09%

		Apr-1988		 -0.54%		1.11%

		May-1988		 -0.67%		0.87%

		Jun-1988		2.41%		4.59%

		Jul-1988		 -0.52%		 -0.38%

		Aug-1988		0.26%		 -3.39%

		Sep-1988		2.26%		4.26%

		Oct-1988		1.88%		2.78%

		Nov-1988		 -1.21%		 -1.43%

		Dec-1988		0.11%		1.74%

		Jan-1989		1.44%		7.32%

		Feb-1989		 -0.72%		 -2.49%

		Mar-1989		0.43%		2.33%

		Apr-1989		2.09%		5.19%

		May-1989		2.63%		4.05%

		Jun-1989		3.04%		 -0.57%

		Jul-1989		2.13%		9.03%

		Aug-1989		 -1.48%		1.96%

		Sep-1989		0.51%		 -0.41%

		Oct-1989		2.46%		 -2.32%

		Nov-1989		0.95%		2.04%

		Dec-1989		0.27%		2.40%

		Jan-1990		 -1.19%		 -6.71%

		Feb-1990		0.32%		1.29%

		Mar-1990		0.07%		2.65%

		Apr-1990		 -0.92%		 -2.49%

		May-1990		2.96%		9.75%

		Jun-1990		1.60%		 -0.67%

		Jul-1990		1.38%		 -0.32%

		Aug-1990		 -1.34%		 -9.04%

		Sep-1990		0.83%		 -4.87%
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US Agg Monthly Returns During Negative S&P500 Months
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		Results displayed in USD
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		Firm Name		Product Name		R-Squared - 5 Years using 80% US Agg / 20% US HY (03/2020)		Product: Total AUM -  03/2020		%

		PIMCO		Core Plus (Full Discretion) Fixed Income Composite		0.98		$9,140.79		0.98%

		The TCW Group, Inc.		Core Plus Bond		0.97		$5,306.59		0.57%

		Western Asset Management Company, LLC		PineBridge USD Core Bond Plus Strategy		0.97		$0.00		0.00%

		PGIM Investments LLC		Core Bond Plus		0.97		$10,284.00		1.10%

		Fidelity Institutional Asset Management		Enhanced Core Bond Strategy		0.97		$1,300.69		0.14%

		Capital Group		Core Plus Fixed Income		0.97		$5,305.69		0.57%

		Baird Advisors		Core Plus Bond		0.97		$26,618.41		2.85%

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income (Formerly Logan Circle)		0.96		$1,782.90		0.19%

		BlackRock		TSW Core Plus Fixed Income		0.96		$1,160.40		0.12%

		DoubleLine		Core Plus Fixed Income		0.96		$466.86		0.05%

		Manulife Investment Management		Core Plus		0.96		$49,725.88		5.33%

		J.P. Morgan Investment Management Inc.		U.S. Core Plus Fixed Income		0.95		$3,246.37		0.35%

		Guggenheim Investments		BMO Core Plus Aggregate Fixed Income		0.95		$2,256.40		0.24%

		Voya Investment Management Co. LLC		Core Plus Fixed Income		0.95		$22,151.31		2.37%

		John Hancock Investments		U.S. Enhanced Core Bond		0.95		$213.82		0.02%

		Loomis, Sayles & Company, L.P.		Core Plus Opportunities		0.95		$3,369.65		0.36%

		Columbia Management Investments		Tortoise Core Plus Fixed Income		0.95		$1,341.28		0.14%

		Macquarie Investment Management		Full Discretion Fixed Income		0.95		$1,291.37		0.14%

		MFS Investment Management		NT Core Plus Fixed Income Strategy		0.95		$1,560.38		0.17%

		Wellington Management Company LLP		Core Plus Total Return		0.95		$6,576.87		0.70%		0.96

		AllianceBernstein L.P.		US Core Plus		0.95		$3,959.55		0.42%

		Amundi Pioneer Asset Management		John Hancock Bond Fund		0.95		$15,136.07		1.62%

		Federated Hermes, Inc.		Core Plus		0.95		$3,738.35		0.40%

		Victory Capital Management Inc.		Core Plus Bond		0.95		$421.98		0.05%

		Janus Henderson Investors		Calamos Core Plus Fixed Income Strategy		0.94		$72.41		0.01%

		Goldman Sachs Asset Management		Enhanced Core Plus Fixed Income		0.94		$526.00		0.06%

		Barings LLC		JPM Core Plus Bond		0.94		$19,132.72		2.05%

		Lord, Abbett & Co. LLC		US Core Plus Fixed Income		0.94		$2,232.43		0.24%

		BlackRock		US Core Plus		0.94		$1,539.66		0.16%

		Franklin Resources, Inc.		BMO Core Plus Fixed Income - Broad		0.94		$1,072.62		0.11%

		Principal Global Fixed Income		Core Plus Fixed Income		0.94		$1,643.11		0.18%

		MacKay Shields LLC		Active Core Plus Fixed Income		0.94		$1,627.01		0.17%

		Invesco, Ltd		Core Plus Fixed Income		0.94		$0.00		0.00%

		Reams Asset Management, a Division of Scout Investments		MFS U.S. Core Plus Fixed Income		0.94		$10,357.53		1.11%

		Nuveen, a TIAA Company		Core Plus Fixed Income		0.94		$0.00		0.00%

		Putnam Investments		Total Return		0.93		$25,324.62		2.71%

		Lazard Asset Management LLC		US Core Plus		0.93		$1,838.21		0.20%

		Stone Harbor Investment Partners LP		Touchstone Active Bond Fund		0.93		$315.88		0.03%

		Neuberger Berman		Core Plus Fixed Income		0.93		$7,404.31		0.79%

		Dolan McEniry Capital Management, LLC		AB US Strategic Core Plus Fixed Income		0.93		$9,261.49		0.99%

		Frost Investment Advisors, LLC		Core Plus Fixed Income		0.93		$1,003.06		0.11%

		Frost Investment Advisors, LLC		Weaver Income		0.93		$81.86		0.01%

		National Investment Services		US Core Plus		0.93		$0.00		0.00%

		MacKay Shields LLC		US Core Plus Fixed Income (Capital Group)		0.92		$33,136.58		3.55%

		American Century Investments		US Core Plus Fixed Income		0.92		$14,097.80		1.51%

		Morgan Stanley Investment Management		Galliard Broad Market Core Plus		0.92		$0.00		0.00%

		Payden & Rygel		Core Plus		0.92		$3,875.80		0.42%

		Calvert Research and Management		Core Plus Fixed Income		0.92		$551.65		0.06%

		Aegon USA Investment Management, LLC		US Core Plus		0.92		$804.98		0.09%

		Charles Schwab Trust Bank		Total Return Bond Strategy		0.92		$0.00		0.00%

		BMO Global Asset Management		US Core Plus Fixed Income		0.92		$6,937.69		0.74%

		Insight Investment		Schwab Institutional Core Plus Fixed Income Trust Fund		0.91		$2,309.62		0.25%

		BlackRock		Total Return Bond		0.91		$0.00		0.00%

		Harbor Funds		TIAA Investments Core Plus Fixed Income		0.91		$4,599.96		0.49%

		The TCW Group, Inc.		WAMCO Core+		0.91		$98,136.86		10.51%

		Mellon Investments Corporation		Voya Core Plus Fixed Income		0.91		$16,583.05		1.78%

		MetLife Investment Management		INCORE Total Return		0.91		$827.52		0.09%

		PIMCO		Core Plus		0.91		$5,262.68		0.56%

		PPM America, Inc.		Core Plus		0.91		$2,830.13		0.30%

		LM Capital Group, LLC		Alpha Plus		0.90		$38.21		0.00%

		Northern Trust Asset Management		Goldman Sachs Bond Fund		0.90		$0.00		0.00%

		BNY Mellon Asset Management Canada Ltd.		US Core Plus Fixed Income Collective Trust		0.90		$0.00		0.00%

		Pacific Asset Management		PIMCO Active Bond Exchange Traded Fund		0.90		$0.00		0.00%

		Seix Investment Advisors LLC		US Core Plus Bond Strategy		0.90		$961.31		0.10%

		Tortoise		Customized Core Plus Bond		0.89		$5,761.49		0.62%

		GW&K Investment Management		Newfleet Multi-Sector Core Strategy		0.89		$0.00		0.00%

		Fort Washington Investment Advisors, Inc.		CoreAlpha Bond Fund		0.89		$2,113.13		0.23%

		GIA Partners, LLC		Core Plus		0.89		$806.83		0.09%

		Thompson, Siegel & Walmsley LLC		PGIM Core+		0.89		$0.00		0.00%

		BMO Global Asset Management		Core Plus Bond Strategy		0.89		$431.44		0.05%

		Segall Bryant & Hamill		Core Plus Bond Strategy		0.89		$1,446.40		0.15%

		T. Rowe Price		Core Plus Fixed Income Strategy		0.89		$337.18		0.04%

		Brandes Investment Partners, L.P.		USAA Income		0.89		$8,009.29		0.86%

		Victory Capital Management Inc.		PGIM Total Return Bond Fund		0.89		$53,491.36		5.73%

		Chartwell Investment Partners		Columbia Core Plus Fixed Income		0.88		$14,128.94		1.51%

		Longfellow Investment Management Co.		Calvert Bond Strategy		0.88		$2,412.73		0.26%

		UBS Asset Management		Core Plus		0.88		$1,213.06		0.13%

		GW&K Investment Management		Core Plus Fixed Income		0.88		$3,420.19		0.37%

		Boyd Watterson Asset Management, LLC		Core Plus Bond / PGIM Fund		0.87		$0.00		0.00%

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.87		$25,604.36		2.74%

		1607 Capital Partners, LLC		Core Plus Fixed Income Tactical ETF		0.86		$223.73		0.02%

		Barrow, Hanley, Mewhinney & Strauss, LLC		Ultra Enhanced Core Fixed Income		0.86		$642.97		0.07%

		AMG Funds LLC		Core Plus		0.86		$202.00		0.02%

		LM Capital Group, LLC		Total Return Bond Strategy		0.85		$701.55		0.08%

		Conning		Franklin Core Plus Fixed Income		0.85		$5,695.69		0.61%

		Penn Mutual Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.85		$102.21		0.01%

		PNC Capital Advisors, LLC		Total Return ESG		0.85		$0.00		0.00%

		EARNEST Partners, LLC		PIMCO Total Return Collective Trust Class II		0.85		$1,670.07		0.18%

		Christian Brothers Investment Services, Inc.		Core Plus		0.84		$1.00		0.00%

		Pugh Capital Management, Inc.		Touchstone Impact Bond Fund		0.84		$320.20		0.03%

		Touchstone Investments		Core Plus Fixed Institutional		0.84		$73.43		0.01%

		Touchstone Investments		Core Plus Fixed Income SRI		0.84		$0.00		0.00%

		Sage Advisory Services, Ltd. Co.		Harbor Bond Fund		0.84		$2,005.30		0.21%

		Wells Fargo Asset Management		TCW Opportunistic Core Plus Fixed Income		0.84		$2,003.98		0.21%

		Nuveen Asset Management		PIMCO Core+		0.83		$136,820.38		14.65%

		Weitz Investment Management, Inc.		TWC Core+		0.83		$108,575.27		11.63%

		Newfleet Asset Management, LLC		DoubleLine Core+		0.83		$25,046.59		2.68%

		Weaver C. Barksdale & Associates, Inc.		Core Plus Fixed Income		0.83		$405.00		0.04%

		Eagle Asset Management, Inc.		Core Plus Fixed Income		0.82		$2,877.67		0.31%

		Calamos Investments		Core Plus Full Discretion		0.81		$15,086.78		1.62%

		Smith Graham & Co., Investment Advisors, L.P.		Core Plus Fixed Income		0.80		$901.03		0.10%

		Barings LLC		Core Plus Fixed Income		0.80		$6,880.69		0.74%

		DeRoy & Devereaux		GMO Core Plus Bond Strategy		0.80		$0.00		0.00%

		Pacific Income Advisers, Inc.		Core Plus Total Return		0.79		$26.24		0.00%

		PineBridge Investments		Weitz Core Plus Income		0.77		$104.05		0.01%

		AllianceBernstein L.P.		Core Plus Fixed Income		0.74		$821.00		0.09%

		Hartford Investment Management Company		Putnam Core Plus Fixed Income		0.74		$4,022.09		0.43%

		Schroder Investment Management Limited		Camden Bond Strategy		0.73		$0.00		0.00%

		Galliard Capital Management, Inc.		AMG Managers DoubleLine Core Plus Bond Fund		0.73		$548.24		0.06%

		Aberdeen Standard Investments		Amundi Pioneer Opportunistic Core		0.73		$9,194.75		0.98%

		DWS Group		CUIT Opportunistic Bond Fund		0.72		$338.80		0.04%

		Goldman Sachs Asset Management		Dolan McEniry Core Plus		0.72		$3,565.49		0.38%

		Goldman Sachs Asset Management		Aegon Core Plus Fixed Income		0.70		$2,398.67		0.26%

		PIMCO		1607 Capital Taxable Fixed Income		0.70		$599.95		0.06%

		Newfleet Asset Management, LLC		Core Plus Fixed Income		0.69		$17,894.41		1.92%

		PGIM Fixed Income		Core Plus Full Discretion Fixed Income		0.68		$602.16		0.06%

		Prudential Financial		Total Return Bond Strategy		0.64		$12.90		0.00%

		PIMCO		Core Plus Fixed Income		0.64		$5,133.64		0.55%

		Boyd Watterson Asset Management, LLC		Augustine Core Plus Fixed Income		0.63		$0.00		0.00%

		Grantham, Mayo, Van Otterloo & Co. LLC		Core Plus Bond/Reams Fund		0.62		$0.00		0.00%

		Camden Asset Management, L.P.		Frost Core Plus Bond Composite		0.59		$3,461.57		0.37%

		Augustine Asset Management, Inc.		Frost Intermediate Taxable Composite		0.59		$3,461.57		0.37%

		Prudential Financial		Seix Core Plus		0.55		$1,346.94		0.14%

		Hemispheres Investment Management Inc.		Core-Plus Bonds		0.52		$0.00		0.00%

		Mount Vernon Associates, Inc.		Core Plus Fixed Income		0.52		$0.00		0.00%
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																																						Rolling 1 Yr R^2												Rolling 1 Yr Correl vs. SP 500

		2/28/05		eVest Top 20 AUM US Core Plus Composite		SP500		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		80% US Agg/20% US HY		2/28/05		1		0						eVest Top 20 AUM US Core Plus Composite		BGIM US FI						eVest Top 20 AUM US Core Plus Composite		BGIM US FI		US AGG

		Mar-2005		-0.66%		 -1.77%		 -1.58%		 -0.51%		 -2.91%		 -2.36%		 -3.80%		 -1.34%		 -2.86%		 -2.75%		 -2.51%		 -6.61%		 -0.99%		Mar-2005		0.982292		-0.017708				3/31/05								3/31/05

		Apr-2005		1.08%		 -1.90%		0.99%		1.35%		 -0.97%		1.29%		 -0.06%		1.49%		 -5.73%		 -2.56%		 -2.35%		 -2.68%		0.89%		Apr-2005		0.9636618499		-0.0363381501				4/30/05								4/30/05

		May-2005		1.02%		3.18%		0.90%		1.08%		1.78%		2.69%		 -0.01%		 -2.02%		6.55%		0.53%		0.05%		3.48%		1.22%		May-2005		0.9943246063		-0.0056753937				5/31/05								5/31/05

		Jun-2005		0.71%		0.14%		0.35%		0.55%		1.96%		1.90%		2.37%		 -0.87%		3.86%		1.84%		1.33%		3.40%		0.83%		Jun-2005		0.9957365473		-0.0042634527				6/30/05								6/30/05

		Jul-2005		-0.51%		3.72%		 -0.46%		 -0.91%		1.75%		 -0.08%		0.60%		 -0.98%		6.34%		3.67%		3.07%		6.99%		 -0.38%		Jul-2005		1.032765998		0				7/31/05								7/31/05

		Aug-2005		1.18%		 -0.91%		0.89%		1.28%		0.19%		1.86%		1.44%		1.80%		 -1.85%		2.53%		2.53%		0.86%		1.06%		Aug-2005		1.023343041		-0.009124				8/31/05								8/31/05

		Sep-2005		-0.94%		0.81%		 -0.49%		 -1.03%		 -1.00%		1.75%		0.71%		 -1.91%		0.31%		5.14%		4.45%		9.31%		 -1.02%		Sep-2005		1.0316310963		-0.0010988953				9/30/05								9/30/05

		Oct-2005		-0.74%		 -1.67%		 -0.29%		 -0.79%		 -0.70%		 -1.72%		 -1.82%		 -1.82%		 -3.11%		 -3.65%		 -2.92%		 -6.54%		 -0.77%		Oct-2005		1.0144327743		-0.0177515756				10/31/05								10/31/05

		Nov-2005		0.45%		3.78%		0.44%		0.44%		0.52%		1.65%		1.96%		 -1.22%		4.85%		3.34%		2.45%		8.27%		0.46%		Nov-2005		1.0528006507		0				11/30/05								11/30/05

		Dec-2005		0.96%		0.03%		0.62%		0.95%		0.86%		1.63%		1.28%		1.13%		 -0.46%		4.80%		4.65%		5.91%		0.93%		Dec-2005		1.0531670253		0				12/31/05								12/31/05

		Jan-2006		0.26%		2.65%		0.18%		0.01%		1.60%		1.30%		4.54%		1.29%		8.97%		6.96%		6.14%		11.17%		0.32%		Jan-2006		1.0810527818		0				1/31/06								1/31/06

		Feb-2006		0.42%		0.27%		0.28%		0.33%		0.67%		2.08%		1.38%		 -0.52%		 -0.28%		 -0.31%		 -0.22%		 -0.12%		0.40%		Feb-2006		1.083985678		0		8.4%		2/28/06		0.97		0.83				Feb-2006		0.01		0.14		-0.11		2.59%

		Mar-2006		-0.82%		1.24%		 -0.14%		 -0.98%		0.60%		 -1.62%		 -1.54%		 -1.17%		4.85%		2.86%		3.30%		0.88%		 -0.67%		Mar-2006		1.0974791317		0		11.7%		3/31/06		0.98		0.88				Mar-2006		-0.15		-0.21		-0.23		2.66%

		Apr-2006		-0.05%		1.34%		0.07%		 -0.18%		0.62%		 -0.04%		2.74%		2.39%		 -0.02%		5.09%		4.78%		7.12%		 -0.02%		Apr-2006		1.1122160815		0		15.4%		4/30/06		0.98		0.90				Apr-2006		-0.01		-0.02		-0.07		2.52%

		May-2006		-0.09%		 -2.88%		 -0.27%		 -0.11%		 -0.01%		 -1.82%		 -4.54%		1.83%		 -5.62%		 -4.71%		 -3.88%		 -10.48%		 -0.09%		May-2006		1.0802053905		-0.028781		8.6%		5/31/06		0.99		0.85				May-2006		-0.08		-0.03		-0.17		2.36%

		Jun-2006		0.17%		0.14%		0.43%		0.21%		 -0.35%		 -0.37%		 -2.60%		 -1.05%		0.64%		 -0.14%		 -0.01%		 -0.24%		0.10%		Jun-2006		1.081670149		-0.027464027		8.6%		6/30/06		0.99		0.83				Jun-2006		-0.07		-0.03		-0.17		2.27%

		Jul-2006		1.38%		0.62%		1.66%		1.35%		0.98%		3.12%		4.22%		0.80%		 -3.25%		1.00%		0.99%		1.41%		1.28%		Jul-2006		1.0883418905		-0.0214654252		5.4%		7/31/06		0.99		0.82				Jul-2006		0.06		0.15		0.01		2.54%

		Aug-2006		1.53%		2.38%		2.68%		1.53%		1.62%		2.57%		1.16%		0.93%		2.96%		2.80%		2.75%		2.55%		1.55%		Aug-2006		1.1142368091		0		8.9%		8/31/06		0.99		0.79				Aug-2006		0.30		0.37		0.26		2.69%

		Sep-2006		0.90%		2.58%		1.39%		0.88%		1.42%		0.59%		 -0.74%		 -0.29%		0.83%		0.04%		0.15%		0.83%		0.99%		Sep-2006		1.1429506916		0		10.8%		9/30/06		0.99		0.80				Sep-2006		0.38		0.45		0.34		2.47%

		Oct-2006		0.80%		3.26%		0.69%		0.66%		1.36%		1.96%		4.67%		0.96%		5.76%		4.06%		3.89%		4.75%		0.80%		Oct-2006		1.1801948829		0		16.3%		10/31/06		0.99		0.79				Oct-2006		0.26		0.35		0.21		2.21%

		Nov-2006		1.25%		1.90%		1.93%		1.16%		1.68%		1.19%		3.22%		2.75%		2.63%		3.60%		2.99%		7.43%		1.26%		Nov-2006		1.2026374688		0		14.2%		11/30/06		0.99		0.81				Nov-2006		0.33		0.45		0.26		2.32%

		Dec-2006		-0.31%		1.40%		 -1.78%		 -0.58%		1.10%		0.62%		2.24%		 -1.86%		0.33%		3.11%		3.14%		4.50%		 -0.25%		Dec-2006		1.2195080672		0		15.8%		12/31/06		0.99		0.78				Dec-2006		0.35		0.32		0.28		2.42%

		Jan-2007		0.08%		1.51%		 -0.58%		 -0.04%		1.12%		 -0.16%		 -0.80%		 -1.36%		1.67%		0.36%		0.68%		 -1.06%		0.19%		Jan-2007		1.2379506877		0		14.5%		1/31/07		0.99		0.77				Jan-2007		0.37		0.33		0.32		2.44%

		Feb-2007		1.60%		 -1.96%		2.54%		1.54%		1.40%		1.66%		1.38%		2.32%		 -0.79%		0.60%		0.81%		 -0.59%		1.51%		Feb-2007		1.2137376102		-0.019559		12.0%		2/28/07		0.99		0.80				Feb-2007		0.08		0.04		0.05		2.68%

		Mar-2007		0.05%		1.12%		 -0.70%		0.00%		0.11%		0.92%		3.08%		0.22%		1.07%		2.77%		2.55%		3.97%		0.02%		Mar-2007		1.2273132653		-0.0085927674		11.8%		3/31/07		0.99		0.89				Mar-2007		0.12		0.04		0.08		2.35%

		Apr-2007		0.62%		4.43%		0.70%		0.54%		1.30%		0.76%		3.01%		1.10%		1.80%		4.56%		4.44%		4.74%		0.69%		Apr-2007		1.2816771064		0		15.2%		4/30/07		0.99		0.91				Apr-2007		0.11		0.04		0.08		2.25%

		May-2007		-0.66%		3.49%		 -1.26%		 -0.76%		0.75%		 -0.39%		2.00%		 -2.03%		4.10%		2.63%		1.75%		4.85%		 -0.46%		May-2007		1.3264012291		0		22.8%		5/31/07		0.99		0.93				May-2007		-0.29		-0.25		-0.29		2.49%

		Jun-2007		-0.42%		 -1.66%		 -0.75%		 -0.30%		 -1.80%		 -1.90%		 -0.16%		 -0.59%		 -1.46%		0.82%		0.12%		4.69%		 -0.60%		Jun-2007		1.3043657254		-0.016613		20.6%		6/30/07		0.98		0.92				Jun-2007		-0.08		-0.08		-0.12		2.66%

		Jul-2007		0.53%		 -3.10%		1.16%		0.83%		 -3.54%		 -1.06%		0.91%		2.96%		 -6.84%		 -0.30%		 -1.47%		5.28%		 -0.04%		Jul-2007		1.2639238661		-0.0471029139		16.1%		7/31/07		0.93		0.81				Jul-2007		-0.03		-0.12		-0.15		2.52%

		Aug-2007		0.97%		1.50%		1.69%		1.23%		1.36%		1.07%		 -1.67%		1.62%		2.27%		 -1.56%		 -1.56%		 -2.13%		1.25%		Aug-2007		1.2828700849		-0.0328189866		15.1%		8/31/07		0.91		0.78				Aug-2007		-0.09		-0.19		-0.21		2.34%

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%		2.38%		6.08%		2.46%		1.72%		6.60%		5.35%		11.04%		1.13%		Sep-2007		1.3308481432		0		16.4%		9/30/07		0.91		0.77				Sep-2007		-0.04		-0.18		-0.19		2.37%

		Oct-2007		0.75%		1.59%		0.99%		0.90%		0.60%		2.45%		4.32%		1.63%		2.87%		5.57%		3.93%		11.15%		0.84%		Oct-2007		1.3520179446		0		14.6%		10/31/07		0.91		0.77				Oct-2007		-0.07		-0.19		-0.21		2.37%

		Nov-2007		1.22%		 -4.18%		2.55%		1.80%		 -2.17%		 -0.26%		 -1.31%		2.77%		 -7.18%		 -4.52%		 -3.29%		 -7.09%		1.00%		Nov-2007		1.2954941304		-0.041807		7.7%		11/30/07		0.90		0.74				Nov-2007		-0.28		-0.43		-0.46		2.36%

		Dec-2007		0.13%		 -0.69%		0.71%		0.28%		0.29%		0.61%		0.22%		 -0.51%		 -0.06%		 -1.45%		 -2.25%		0.35%		0.28%		Dec-2007		1.2865059921		-0.048454943		5.5%		12/31/07		0.89		0.72				Dec-2007		-0.24		-0.44		-0.44		2.25%

		Jan-2008		1.42%		 -6.00%		1.26%		1.68%		 -1.33%		0.77%		1.55%		3.71%		 -6.82%		 -9.69%		 -9.24%		 -12.48%		1.08%		Jan-2008		1.2093387897		-0.1055305186		-2.3%		1/31/08		0.88		0.73				Jan-2008		-0.37		-0.42		-0.54		2.37%

		Feb-2008		-0.28%		 -3.25%		 -0.12%		0.14%		 -1.36%		 -0.11%		1.57%		2.44%		 -3.71%		2.87%		1.43%		7.38%		 -0.16%		Feb-2008		1.1700522098		-0.1345882542		-3.6%		2/29/08		0.87		0.69				Feb-2008		-0.21		-0.31		-0.44		2.26%

		Mar-2008		-0.47%		 -0.43%		0.49%		0.34%		 -0.34%		 -0.05%		 -0.88%		3.22%		0.42%		 -2.20%		 -1.05%		 -5.29%		0.20%		Mar-2008		1.1649999243		-0.1383251021		-5.1%		3/31/08		0.80		0.69				Mar-2008		-0.17		-0.28		-0.42		2.40%

		Apr-2008		0.44%		4.87%		0.19%		 -0.21%		4.31%		0.95%		1.39%		 -3.24%		4.19%		6.05%		5.43%		8.12%		0.69%		Apr-2008		1.2217389156		-0.0963589496		-4.7%		4/30/08		0.79		0.65				Apr-2008		-0.20		-0.34		-0.53		2.39%

		May-2008		-0.49%		1.30%		 -1.51%		 -0.73%		0.36%		0.12%		0.61%		 -1.47%		4.59%		1.58%		0.97%		1.86%		 -0.51%		May-2008		1.2375640998		-0.0846540871		-6.7%		5/31/08		0.79		0.65				May-2008		-0.11		-0.25		-0.45		2.32%

		Jun-2008		-0.57%		 -8.43%		0.02%		 -0.08%		 -2.80%		 -1.96%		 -1.29%		0.45%		 -7.70%		 -8.22%		 -8.18%		 -9.98%		 -0.62%		Jun-2008		1.1332324959		-0.1618214089		-13.1%		6/30/08		0.80		0.57				Jun-2008		0.12		-0.13		-0.26		2.38%

		Jul-2008		-0.78%		 -0.84%		0.01%		 -0.08%		 -1.33%		1.03%		6.17%		0.21%		3.70%		 -3.60%		 -3.21%		 -3.77%		 -0.33%		Jul-2008		1.1237065436		-0.1688671381		-11.1%		7/31/08		0.88		0.66				Jul-2008		0.12		-0.11		-0.24		2.62%

		Aug-2008		0.47%		1.45%		0.79%		0.95%		0.35%		0.74%		 -3.48%		 -2.01%		3.61%		 -4.68%		 -4.05%		 -7.99%		0.83%		Aug-2008		1.1399609587		-0.1568448013		-11.1%		8/31/08		0.87		0.62				Aug-2008		0.09		-0.17		-0.27		2.53%

		Sep-2008		-3.04%		 -8.91%		 -2.19%		 -1.34%		 -7.98%		 -6.68%		 -5.38%		 -1.19%		 -7.97%		 -15.02%		 -14.46%		 -17.50%		 -2.67%		Sep-2008		1.0383824576		-0.2319758316		-22.0%		9/30/08		0.95		0.75				Sep-2008		0.38		0.15		0.05		3.89%

		Oct-2008		-4.83%		 -16.79%		 -4.32%		 -2.36%		 -15.91%		 -16.03%		 -14.07%		 -2.04%		 -20.80%		 -22.02%		 -20.18%		 -27.37%		 -5.07%		Oct-2008		0.8639882006		-0.3609639546		-36.1%		10/31/08		0.97		0.88				Oct-2008		0.70		0.57		0.46		5.85%

		Nov-2008		-0.01%		 -7.18%		6.75%		3.26%		 -9.31%		2.96%		0.60%		3.70%		 -11.83%		 -5.78%		 -5.41%		 -7.53%		0.74%		Nov-2008		0.8019927273		-0.4068179861		-38.1%		11/30/08		0.96		0.54				Nov-2008		0.71		0.26		0.26		5.58%

		Dec-2008		3.36%		1.06%		8.36%		3.73%		7.68%		7.46%		9.84%		7.11%		5.80%		5.70%		6.01%		7.80%		4.52%		Dec-2008		0.8105259299		-0.4005065294		-37.0%		12/31/08		0.97		0.72				Dec-2008		0.70		0.34		0.35		6.77%

		Jan-2009		0.63%		 -8.43%		 -2.35%		 -0.88%		5.99%		1.33%		 -5.96%		 -4.34%		 -11.12%		 -8.84%		 -9.81%		 -6.46%		0.49%		Jan-2009		0.7422099414		-0.4510354361		-38.6%		1/31/09		0.98		0.64				Jan-2009		0.69		0.39		0.42		6.60%

		Feb-2009		-1.13%		 -10.65%		 -1.20%		 -0.38%		 -3.10%		 -1.11%		 -5.30%		 -2.96%		 -12.15%		 -9.33%		 -10.26%		 -5.64%		 -0.92%		Feb-2009		0.6631809112		-0.5094880849		-43.3%		2/28/09		0.98		0.65				Feb-2009		0.69		0.41		0.43		6.63%

		Mar-2009		1.50%		8.76%		0.89%		1.39%		3.19%		3.63%		5.71%		2.54%		8.93%		8.03%		6.34%		14.37%		1.75%		Mar-2009		0.7212722431		-0.4665216937		-38.1%		3/31/09		0.98		0.62				Mar-2009		0.72		0.37		0.46		6.91%

		Apr-2009		2.53%		9.57%		0.67%		0.48%		12.10%		5.55%		8.43%		0.04%		15.46%		13.63%		12.80%		16.64%		2.80%		Apr-2009		0.7903044883		-0.4154630185		-35.3%		4/30/09		0.98		0.57				Apr-2009		0.77		0.36		0.47		7.42%

		May-2009		2.90%		5.59%		1.46%		0.73%		6.73%		4.07%		5.65%		3.33%		3.01%		13.54%		11.83%		17.09%		1.93%		May-2009		0.8345085892		-0.3827681115		-32.6%		5/31/09		0.96		0.56				May-2009		0.82		0.40		0.51		7.98%

		Jun-2009		1.65%		0.20%		2.00%		0.57%		2.86%		1.44%		1.24%		0.11%		1.47%		 -1.10%		 -0.57%		 -1.35%		1.03%		Jun-2009		0.8361642542		-0.3815435235		-26.2%		6/30/09		0.95		0.56				Jun-2009		0.82		0.41		0.50		8.08%

		Jul-2009		3.57%		7.56%		3.78%		1.61%		6.09%		3.19%		4.61%		1.78%		9.63%		9.78%		9.13%		11.24%		2.51%		Jul-2009		0.8994092099		-0.3347653309		-20.0%		7/31/09		0.93		0.58				Jul-2009		0.86		0.45		0.53		8.57%

		Aug-2009		1.75%		3.61%		1.39%		1.04%		1.86%		2.01%		0.52%		1.98%		2.87%		3.70%		5.44%		 -0.36%		1.20%		Aug-2009		0.9318814801		-0.3107476984		-18.3%		8/31/09		0.93		0.58				Aug-2009		0.86		0.45		0.53		8.64%

		Sep-2009		2.23%		3.73%		2.01%		1.05%		5.69%		4.90%		3.32%		2.29%		5.77%		5.14%		3.83%		9.08%		1.98%		Sep-2009		0.9666546375		-0.2850282488		-6.9%		9/30/09		0.92		0.54				Sep-2009		0.87		0.40		0.48		7.76%

		Oct-2009		1.32%		 -1.86%		 -0.67%		0.49%		1.79%		0.15%		0.96%		0.10%		 -6.79%		 -1.24%		 -1.25%		0.12%		0.75%		Oct-2009		0.9486970943		-0.298310279		9.8%		10/31/09		0.77		0.40				Oct-2009		0.80		0.15		0.19		4.58%

		Nov-2009		1.14%		6.00%		1.07%		1.29%		1.01%		1.09%		2.22%		3.16%		3.14%		2.87%		2.00%		4.30%		1.24%		Nov-2009		1.0056027921		-0.2562208245		25.4%		11/30/09		0.79		0.72				Nov-2009		0.72		0.40		0.49		4.27%

		Dec-2009		-0.27%		1.93%		 -2.00%		 -1.56%		3.28%		0.37%		 -0.36%		 -5.03%		8.05%		2.11%		1.44%		3.95%		 -0.59%		Dec-2009		1.02502601		-0.2418547297		26.5%		12/31/09		0.88		0.57				Dec-2009		0.73		0.66		0.64		4.35%

		Jan-2010		1.98%		 -3.60%		1.91%		1.53%		1.27%		0.38%		0.25%		0.13%		 -3.68%		 -4.89%		 -4.41%		 -5.58%		1.48%		Jan-2010		0.9881517243		-0.2691282477		33.1%		1/31/10		0.88		0.60				Jan-2010		0.67		0.44		0.38		4.28%

		Feb-2010		0.52%		3.10%		0.55%		0.37%		0.17%		1.36%		1.12%		0.25%		4.50%		0.00%		 -0.69%		0.35%		0.33%		Feb-2010		1.0187617003		-0.2464880334		53.6%		2/28/10		0.82		0.51				Feb-2010		0.36		0.21		0.18		3.43%

		Mar-2010		0.74%		6.03%		 -0.61%		 -0.12%		3.14%		2.48%		4.01%		 -1.70%		8.14%		6.80%		6.24%		8.07%		0.53%		Mar-2010		1.0802388751		-0.2010173538		49.8%		3/31/10		0.87		0.55				Mar-2010		0.34		0.16		0.04		3.55%

		Apr-2010		1.63%		1.58%		2.04%		1.04%		2.34%		0.83%		1.57%		 -0.36%		5.66%		 -0.88%		 -1.81%		1.21%		1.30%		Apr-2010		1.0972936865		-0.1884030158		38.8%		4/30/10		0.93		0.79				Apr-2010		0.25		0.20		0.05		3.44%

		May-2010		-0.34%		 -7.99%		0.49%		0.84%		 -3.59%		 -1.50%		 -4.34%		 -1.05%		 -7.59%		 -10.52%		 -11.51%		 -8.80%		 -0.05%		May-2010		1.0096736883		-0.2532098466		21.0%		5/31/10		0.93		0.77				May-2010		0.43		0.20		-0.00		3.60%

		Jun-2010		1.57%		 -5.23%		2.46%		1.57%		1.24%		1.94%		0.89%		1.72%		 -7.75%		 -1.28%		 -1.00%		 -0.73%		1.50%		Jun-2010		0.9568192901		-0.2923028175		14.4%		6/30/10		0.92		0.80				Jun-2010		0.38		0.08		-0.12		3.60%

		Jul-2010		1.59%		7.01%		1.47%		1.07%		3.56%		4.06%		5.52%		3.64%		6.87%		9.03%		9.48%		8.33%		1.56%		Jul-2010		1.02385692		-0.2427194298		13.8%		7/31/10		0.90		0.72				Jul-2010		0.21		-0.11		-0.21		2.76%

		Aug-2010		1.45%		 -4.51%		3.10%		1.29%		0.04%		2.39%		0.68%		1.95%		 -7.40%		 -2.75%		 -3.10%		 -1.94%		1.04%		Aug-2010		0.9776359232		-0.2769061039		4.9%		8/31/10		0.91		0.61				Aug-2010		0.13		-0.26		-0.28		2.71%

		Sep-2010		0.81%		8.92%		 -0.00%		0.11%		3.01%		1.57%		5.76%		2.38%		12.46%		9.95%		9.80%		11.11%		0.69%		Sep-2010		1.0648850412		-0.2123735891		10.2%		9/30/10		0.89		0.60				Sep-2010		0.01		-0.35		-0.36		2.47%

		Oct-2010		0.80%		3.80%		 -0.24%		0.36%		2.58%		1.85%		1.28%		1.39%		4.09%		3.41%		3.61%		2.90%		0.80%		Oct-2010		1.1054028521		-0.1824051918		16.5%		10/31/10		0.91		0.62				Oct-2010		0.02		-0.45		-0.38		2.45%

		Nov-2010		-0.59%		0.01%		 -0.97%		 -0.57%		 -1.17%		 -3.10%		 -4.65%		 -4.78%		3.47%		 -3.86%		 -4.81%		 -2.64%		 -0.69%		Nov-2010		1.1055443437		-0.1823005397		9.9%		11/30/10		0.94		0.66				Nov-2010		0.03		-0.43		-0.42		2.86%

		Dec-2010		-0.39%		6.68%		 -1.04%		 -1.08%		1.81%		 -0.45%		3.14%		1.76%		7.94%		7.83%		8.10%		7.14%		 -0.50%		Dec-2010		1.1794300832		-0.1276520493		15.1%		12/31/10		0.95		0.62				Dec-2010		-0.08		-0.54		-0.58		2.90%

		Jan-2011		0.61%		2.37%		 -0.92%		0.12%		2.21%		 -0.60%		 -1.55%		 -0.02%		 -0.26%		0.98%		2.36%		 -2.71%		0.53%		Jan-2011		1.2073849351		-0.1069756582		22.2%		1/31/11		0.95		0.55				Jan-2011		0.03		-0.49		-0.54		2.64%

		Feb-2011		0.71%		3.43%		0.92%		0.25%		1.31%		0.29%		1.49%		0.38%		5.48%		2.63%		3.30%		 -0.93%		0.46%		Feb-2011		1.2487487356		-0.0763815373		22.6%		2/28/11		0.95		0.54				Feb-2011		0.04		-0.48		-0.54		2.63%

		Mar-2011		0.17%		0.04%		 -0.20%		0.06%		0.32%		1.19%		2.95%		0.29%		2.59%		 -0.23%		 -2.24%		5.88%		0.11%		Mar-2011		1.2492457376		-0.0760139371		15.6%		3/31/11		0.96		0.58				Mar-2011		0.05		-0.42		-0.50		2.68%

		Apr-2011		1.53%		2.96%		1.44%		1.27%		1.55%		1.36%		4.73%		3.24%		2.64%		4.89%		5.98%		3.10%		1.33%		Apr-2011		1.2862421501		-0.0486500899		17.2%		4/30/11		0.96		0.56				Apr-2011		0.08		-0.42		-0.46		2.65%

		May-2011		1.05%		 -1.13%		1.35%		1.31%		0.49%		1.53%		 -1.20%		 -0.12%		 -1.87%		 -2.88%		 -2.95%		 -2.62%		1.14%		May-2011		1.2716831752		-0.0594184195		25.9%		5/31/11		0.97		0.61				May-2011		-0.21		-0.53		-0.49		2.45%

		Jun-2011		-0.58%		 -1.67%		 -0.78%		 -0.29%		 -0.97%		0.91%		0.46%		0.21%		 -2.31%		 -1.45%		 -1.25%		 -1.54%		 -0.43%		Jun-2011		1.2504854883		-0.0750969739		30.7%		6/30/11		0.97		0.58				Jun-2011		0.11		-0.29		-0.25		2.61%

		Jul-2011		1.47%		 -2.03%		2.25%		1.59%		1.16%		1.85%		1.37%		2.30%		 -3.61%		 -1.36%		 -1.59%		 -0.44%		1.50%		Jul-2011		1.2250568659		-0.0939048769		19.7%		7/31/11		0.96		0.63				Jul-2011		-0.14		-0.50		-0.48		2.57%

		Aug-2011		0.14%		 -5.43%		2.90%		1.46%		 -4.00%		0.52%		0.05%		2.07%		 -8.70%		 -8.57%		 -9.03%		 -8.94%		0.37%		Aug-2011		1.1585093269		-0.1431257762		18.5%		8/31/11		0.96		0.44				Aug-2011		0.11		-0.51		-0.51		2.43%

		Sep-2011		-0.13%		 -7.03%		2.64%		0.73%		 -3.27%		 -4.36%		 -9.83%		 -1.95%		 -11.21%		 -11.13%		 -9.53%		 -14.58%		 -0.07%		Sep-2011		1.0770672797		-0.2033631773		1.1%		9/30/11		0.96		0.27				Sep-2011		0.15		-0.66		-0.51		2.47%

		Oct-2011		1.02%		10.93%		0.68%		0.11%		5.99%		4.40%		5.58%		0.54%		15.14%		10.53%		9.64%		13.25%		1.28%		Oct-2011		1.1947831939		-0.116296349		8.1%		10/31/11		0.96		0.28				Oct-2011		0.24		-0.50		-0.47		2.52%

		Nov-2011		-0.60%		 -0.22%		 -1.55%		 -0.09%		 -2.16%		 -0.88%		 -3.41%		 -1.51%		 -0.36%		 -5.10%		 -4.85%		 -6.66%		 -0.50%		Nov-2011		1.192142723		-0.1182493341		7.8%		11/30/11		0.96		0.30				Nov-2011		0.25		-0.46		-0.50		2.52%

		Dec-2011		1.34%		1.02%		2.04%		1.10%		2.66%		1.13%		 -1.47%		0.86%		0.66%		 -1.12%		 -0.95%		 -1.21%		1.41%		Dec-2011		1.2043371509		-0.1092299065		2.1%		12/31/11		0.96		0.26				Dec-2011		0.42		-0.36		-0.35		2.51%

		Jan-2012		1.72%		4.48%		2.30%		0.88%		3.04%		1.58%		7.42%		1.47%		7.07%		6.78%		5.33%		11.34%		1.31%		Jan-2012		1.2583095204		-0.0693100447		4.2%		1/31/12		0.94		0.33				Jan-2012		0.48		-0.24		-0.29		2.75%

		Feb-2012		0.69%		4.32%		0.56%		 -0.02%		2.38%		2.40%		2.86%		 -0.95%		2.39%		5.62%		5.74%		5.99%		0.46%		Feb-2012		1.3127213406		-0.0290651497		5.1%		2/29/12		0.95		0.34				Feb-2012		0.48		-0.26		-0.32		2.75%

		Mar-2012		-0.16%		3.29%		 -0.68%		 -0.55%		 -0.14%		0.22%		 -1.99%		 -1.01%		2.56%		 -1.38%		 -0.46%		 -3.34%		 -0.47%		Mar-2012		1.3559216872		0		8.5%		3/31/12		0.93		0.39				Mar-2012		0.40		-0.32		-0.38		2.82%

		Apr-2012		1.10%		 -0.63%		1.00%		1.11%		1.05%		1.63%		0.96%		1.48%		 -1.54%		 -1.58%		 -1.96%		 -1.20%		1.10%		Apr-2012		1.3474105668		-0.006277		4.8%		4/30/12		0.93		0.38				Apr-2012		0.36		-0.33		-0.44		2.71%

		May-2012		0.54%		 -6.01%		0.51%		0.90%		 -1.31%		 -2.32%		 -7.32%		 -0.61%		 -6.62%		 -11.36%		 -11.48%		 -11.21%		0.46%		May-2012		1.2664298443		-0.066000746		-0.4%		5/31/12		0.93		0.38				May-2012		0.36		-0.26		-0.45		2.67%

		Jun-2012		0.55%		4.12%		0.09%		0.04%		2.11%		3.51%		5.58%		0.06%		4.99%		5.90%		7.01%		3.86%		0.45%		Jun-2012		1.3186092868		-0.0275181088		5.4%		6/30/12		0.92		0.30				Jun-2012		0.33		-0.36		-0.56		2.40%

		Jul-2012		1.84%		1.39%		2.11%		1.38%		1.90%		3.71%		2.24%		0.96%		 -1.38%		1.41%		1.13%		1.95%		1.48%		Jul-2012		1.3369234512		-0.0140113078		9.1%		7/31/12		0.92		0.29				Jul-2012		0.39		-0.32		-0.50		2.55%

		Aug-2012		0.54%		2.25%		 -0.19%		0.07%		1.17%		1.18%		 -0.11%		0.75%		3.33%		2.09%		2.69%		 -0.33%		0.29%		Aug-2012		1.3670349781		0		18.0%		8/31/12		0.92		0.43				Aug-2012		0.33		-0.19		-0.41		2.49%

		Sep-2012		0.81%		2.58%		0.39%		0.14%		1.39%		1.63%		2.62%		1.25%		3.28%		3.74%		2.96%		6.03%		0.39%		Sep-2012		1.402361896		0		30.2%		9/30/12		0.90		0.86				Sep-2012		0.18		0.08		-0.40		2.33%

		Oct-2012		0.61%		 -1.85%		0.65%		0.20%		0.88%		0.89%		0.52%		 -0.63%		 -2.17%		0.39%		0.83%		 -0.61%		0.33%		Oct-2012		1.3764686859		-0.018464		15.2%		10/31/12		0.93		0.92				Oct-2012		0.16		0.08		-0.34		2.32%

		Nov-2012		0.35%		0.58%		 -0.09%		0.16%		0.80%		1.18%		1.41%		 -0.15%		0.53%		1.91%		2.42%		1.27%		0.29%		Nov-2012		1.3844535808		-0.0127701097		16.1%		11/30/12		0.92		0.89				Nov-2012		0.10		0.01		-0.39		1.91%

		Dec-2012		0.28%		0.91%		0.22%		 -0.14%		1.58%		0.71%		2.16%		 -0.93%		3.56%		3.47%		3.20%		4.89%		0.20%		Dec-2012		1.3970728751		-0.0037715092		16.0%		12/31/12		0.94		0.87				Dec-2012		0.12		0.03		-0.38		1.90%

		Jan-2013		-0.15%		5.18%		0.05%		 -0.70%		1.34%		 -1.34%		0.72%		 -1.26%		6.26%		4.07%		5.27%		1.38%		 -0.29%		Jan-2013		1.4694342647		0		16.8%		1/31/13		0.94		0.81				Jan-2013		-0.23		-0.28		-0.61		1.77%

		Feb-2013		0.55%		1.36%		0.31%		0.50%		0.51%		 -0.31%		 -0.32%		 -1.22%		1.10%		 -1.06%		 -0.95%		 -1.26%		0.50%		Feb-2013		1.4893818349		0		13.5%		2/28/13		0.93		0.80				Feb-2013		-0.26		-0.32		-0.59		1.77%

		Mar-2013		0.24%		3.75%		0.09%		0.08%		1.02%		 -0.62%		 -0.52%		 -0.31%		4.62%		0.20%		0.82%		 -1.72%		0.27%		Mar-2013		1.5452381218		0		14.0%		3/31/13		0.92		0.75				Mar-2013		-0.23		-0.28		-0.57		1.64%

		Apr-2013		1.31%		1.93%		0.25%		1.01%		1.81%		2.92%		3.43%		1.07%		 -0.37%		3.68%		5.21%		0.75%		1.17%		Apr-2013		1.5750102247		0		16.9%		4/30/13		0.94		0.52				Apr-2013		-0.15		-0.24		-0.48		1.71%

		May-2013		-1.63%		2.34%		 -0.18%		 -1.78%		 -0.58%		 -3.57%		 -6.25%		 -3.44%		4.00%		 -2.31%		 -2.41%		 -2.57%		 -1.54%		May-2013		1.6118528639		0		27.3%		5/31/13		0.98		0.39				May-2013		-0.23		-0.29		-0.29		2.75%

		Jun-2013		-2.23%		 -1.34%		 -0.39%		 -1.55%		 -2.62%		 -4.91%		 -4.13%		 -0.58%		 -0.51%		 -4.34%		 -3.55%		 -6.37%		 -1.76%		Jun-2013		1.5902072918		-0.013429		20.6%		6/30/13		0.98		0.45				Jun-2013		0.16		-0.08		0.01		3.75%

		Jul-2013		0.44%		5.09%		0.05%		0.14%		1.90%		1.21%		 -0.56%		1.35%		7.00%		4.38%		5.28%		1.04%		0.49%		Jul-2013		1.6711233996		0		25.0%		7/31/13		0.97		0.42				Jul-2013		0.22		-0.12		0.08		3.36%

		Aug-2013		-0.60%		 -2.90%		 -0.28%		 -0.51%		 -0.61%		 -2.56%		 -4.09%		 -0.45%		 -3.18%		 -1.38%		 -1.32%		 -1.72%		 -0.53%		Aug-2013		1.6227243237		-0.028962		18.7%		8/31/13		0.98		0.52				Aug-2013		0.28		0.12		0.13		3.39%

		Sep-2013		1.12%		3.14%		0.21%		0.95%		0.99%		2.61%		4.40%		1.97%		6.38%		6.95%		7.39%		6.50%		0.96%		Sep-2013		1.6736113358		0		19.3%		9/30/13		0.99		0.52				Sep-2013		0.30		0.11		0.18		3.47%

		Oct-2013		1.29%		4.60%		0.85%		0.81%		2.51%		2.77%		2.75%		0.97%		2.51%		3.67%		3.36%		4.86%		1.15%		Oct-2013		1.7505439017		0		27.2%		10/31/13		0.99		0.63				Oct-2013		0.48		0.57		0.32		3.65%

		Nov-2013		-0.21%		3.05%		 -1.77%		 -0.37%		0.51%		 -1.70%		 -3.64%		 -1.12%		4.01%		0.17%		0.77%		 -1.46%		 -0.20%		Nov-2013		1.8038899765		0		30.3%		11/30/13		0.99		0.23				Nov-2013		0.49		0.19		0.34		3.65%

		Dec-2013		-0.29%		2.53%		 -1.53%		 -0.57%		0.54%		0.51%		 -0.55%		 -0.93%		1.97%		0.88%		1.50%		 -1.45%		 -0.34%		Dec-2013		1.8495572552		0		32.4%		12/31/13		0.99		0.21				Dec-2013		0.51		0.17		0.33		3.65%

		Jan-2014		1.47%		 -3.46%		4.77%		1.48%		0.70%		 -0.68%		 -4.63%		1.31%		 -2.77%		 -4.54%		 -4.03%		 -6.49%		1.32%		Jan-2014		1.7856106626		-0.034574		21.5%		1/31/14		0.99		0.28				Jan-2014		0.22		-0.46		0.05		3.91%

		Feb-2014		0.92%		4.57%		0.48%		0.53%		2.02%		3.03%		3.92%		1.43%		4.71%		5.02%		5.56%		3.31%		0.83%		Feb-2014		1.8672916368		0		25.4%		2/28/14		0.99		0.28				Feb-2014		0.27		-0.42		0.10		3.96%

		Mar-2014		0.06%		0.84%		0.70%		 -0.17%		0.24%		1.37%		2.81%		 -0.09%		 -0.68%		0.26%		 -0.64%		3.07%		 -0.09%		Mar-2014		1.8829880903		0		21.9%		3/31/14		0.99		0.27				Mar-2014		0.27		-0.43		0.11		3.96%

		Apr-2014		0.95%		0.74%		1.73%		0.84%		0.63%		1.24%		0.89%		1.10%		 -3.88%		1.32%		1.45%		0.33%		0.80%		Apr-2014		1.8969071382		0		20.4%		4/30/14		0.99		0.33				Apr-2014		0.24		-0.44		0.07		3.87%

		May-2014		1.27%		2.35%		2.21%		1.14%		0.92%		3.10%		2.08%		0.36%		0.80%		1.94%		1.62%		3.49%		1.09%		May-2014		1.9414351364		0		20.4%		5/31/14		0.99		0.41				May-2014		0.33		-0.39		0.16		3.55%

		Jun-2014		0.32%		2.07%		 -0.03%		0.05%		0.84%		0.36%		1.00%		0.80%		5.32%		1.68%		0.96%		2.66%		0.21%		Jun-2014		1.9815413034		0		24.6%		6/30/14		0.99		0.56				Jun-2014		0.14		-0.48		-0.06		2.33%

		Jul-2014		-0.21%		 -1.38%		0.16%		 -0.25%		 -1.33%		0.40%		 -1.06%		 -0.94%		 -6.05%		 -0.99%		 -1.96%		1.93%		 -0.47%		Jul-2014		1.9542138673		-0.013791		16.9%		7/31/14		0.99		0.52				Jul-2014		0.25		-0.42		0.06		2.45%

		Aug-2014		1.13%		4.00%		1.40%		1.10%		1.58%		0.84%		0.48%		0.46%		4.96%		0.55%		 -0.15%		2.25%		1.20%		Aug-2014		2.0323921931		0		25.2%		8/31/14		0.98		0.53				Aug-2014		0.08		-0.53		-0.06		2.21%

		Sep-2014		-0.82%		 -1.40%		 -0.78%		 -0.68%		 -2.09%		 -1.81%		 -5.11%		 -3.30%		 -6.05%		 -4.84%		 -3.84%		 -7.41%		 -0.96%		Sep-2014		2.003889925		-0.014024		19.7%		9/30/14		0.99		0.58				Sep-2014		0.23		-0.38		0.07		2.55%

		Oct-2014		0.91%		2.44%		0.16%		0.98%		1.19%		1.71%		1.56%		 -0.25%		6.59%		 -0.99%		 -1.45%		1.18%		1.02%		Oct-2014		2.0528349364		0		17.3%		10/31/14		0.98		0.54				Oct-2014		0.14		-0.43		0.03		2.46%

		Nov-2014		0.56%		2.69%		1.51%		0.71%		 -0.73%		0.09%		 -1.31%		 -0.59%		0.09%		0.72%		1.36%		 -1.06%		0.42%		Nov-2014		2.108045932		0		16.9%		11/30/14		0.98		0.52				Nov-2014		0.22		-0.34		0.12		2.36%

		Dec-2014		-0.10%		 -0.25%		1.43%		0.09%		 -1.45%		 -2.31%		 -5.93%		 -0.66%		2.85%		 -3.61%		 -3.46%		 -4.61%		 -0.21%		Dec-2014		2.1027357643		-0.002519		13.7%		12/31/14		0.98		0.40				Dec-2014		0.34		-0.32		0.24		2.30%

		Jan-2015		2.02%		 -3.00%		6.58%		2.10%		0.66%		0.93%		0.34%		 -0.29%		 -3.22%		 -0.15%		0.49%		0.60%		1.81%		Jan-2015		2.0396137394		-0.0324623821		14.2%		1/31/15		0.98		0.49				Jan-2015		0.22		-0.37		0.11		2.57%

		Feb-2015		-0.44%		5.75%		 -3.05%		 -0.94%		2.41%		0.85%		 -1.34%		 -1.14%		5.94%		5.35%		5.98%		3.10%		 -0.27%		Feb-2015		2.1568344202		0		15.5%		2/28/15		0.97		0.53				Feb-2015		-0.07		-0.56		-0.19		2.72%

		Mar-2015		0.33%		 -1.58%		0.61%		0.46%		 -0.55%		0.22%		 -2.98%		 -1.11%		1.74%		 -1.62%		 -1.52%		 -1.42%		0.26%		Mar-2015		2.1227262407		-0.015814		12.7%		3/31/15		0.97		0.54				Mar-2015		-0.05		-0.52		-0.20		2.69%

		Apr-2015		-0.11%		0.96%		 -2.01%		 -0.36%		1.21%		1.63%		2.92%		1.10%		 -2.55%		5.05%		4.08%		7.69%		 -0.05%		Apr-2015		2.1430895535		-0.0063727037		13.0%		4/30/15		0.97		0.53				Apr-2015		-0.04		-0.48		-0.18		2.70%

		May-2015		-0.18%		1.29%		 -1.28%		 -0.24%		0.30%		 -0.39%		 -2.58%		 -2.34%		2.28%		 -1.56%		 -0.51%		 -4.00%		 -0.13%		May-2015		2.1706475421		0		11.8%		5/31/15		0.97		0.52				May-2015		-0.11		-0.52		-0.24		2.59%

		Jun-2015		-1.16%		 -1.94%		 -2.72%		 -1.09%		 -1.49%		 -1.56%		 -1.22%		 -0.28%		0.75%		 -2.79%		 -2.83%		 -2.60%		 -1.17%		Jun-2015		2.128628147		-0.019358		7.4%		6/30/15		0.98		0.58				Jun-2015		0.05		-0.36		-0.08		2.93%

		Jul-2015		0.60%		2.10%		2.69%		0.70%		 -0.58%		0.49%		 -2.56%		0.48%		 -1.16%		 -0.28%		2.08%		 -6.93%		0.44%		Jul-2015		2.1732250353		0		11.2%		7/31/15		0.98		0.60				Jul-2015		0.04		-0.31		-0.09		2.93%

		Aug-2015		-0.43%		 -6.03%		 -0.92%		 -0.14%		 -1.74%		 -0.91%		 -5.38%		0.47%		 -6.28%		 -7.64%		 -7.36%		 -9.04%		 -0.46%		Aug-2015		2.042105676		-0.060334		0.5%		8/31/15		0.98		0.63				Aug-2015		0.05		-0.22		-0.11		2.83%

		Sep-2015		0.12%		 -2.47%		0.77%		0.68%		 -2.60%		 -1.29%		 -2.97%		0.76%		 -4.91%		 -4.64%		 -5.08%		 -3.01%		0.02%		Sep-2015		1.9915778553		-0.0835841558		-0.6%		9/30/15		0.98		0.66				Sep-2015		0.00		-0.25		-0.20		2.67%

		Oct-2015		0.48%		8.44%		0.07%		0.02%		2.75%		2.74%		4.53%		 -0.04%		5.63%		7.44%		7.82%		7.13%		0.56%		Oct-2015		2.1595754137		-0.0062808137		5.2%		10/31/15		0.98		0.73				Oct-2015		0.03		-0.21		-0.25		2.58%

		Nov-2015		-0.30%		0.30%		 -0.74%		 -0.26%		 -2.22%		 -0.06%		 -2.16%		 -2.08%		3.25%		 -2.06%		 -1.56%		 -3.90%		 -0.66%		Nov-2015		2.1659979909		-0.0033254929		2.7%		11/30/15		0.97		0.71				Nov-2015		0.00		-0.24		-0.29		2.57%

		Dec-2015		-0.63%		 -1.58%		 -0.56%		 -0.32%		 -2.52%		 -1.39%		 -2.23%		0.91%		 -5.02%		 -1.88%		 -1.35%		 -2.23%		 -0.76%		Dec-2015		2.1318358706		-0.0190450432		1.4%		12/31/15		0.97		0.72				Dec-2015		0.03		-0.23		-0.27		2.66%

		Jan-2016		0.80%		 -4.96%		4.36%		1.38%		 -1.61%		 -0.18%		0.35%		1.36%		 -8.79%		 -6.80%		 -7.23%		 -6.49%		0.78%		Jan-2016		2.0260456474		-0.067723952		-0.7%		1/31/16		0.94		0.54				Jan-2016		0.13		-0.29		-0.32		1.88%

		Feb-2016		0.45%		 -0.13%		1.86%		0.71%		0.57%		1.91%		1.44%		2.91%		 -0.00%		 -1.14%		 -1.83%		 -0.16%		0.68%		Feb-2016		2.0233125118		-0.0689815924		-6.2%		2/29/16		0.95		0.62				Feb-2016		0.25		-0.12		-0.16		1.90%

		Mar-2016		1.59%		6.78%		1.16%		0.92%		4.44%		3.27%		9.06%		2.66%		7.98%		8.13%		6.51%		13.23%		1.62%		Mar-2016		2.160569986		-0.0058231656		1.8%		3/31/16		0.97		0.49				Mar-2016		0.49		-0.03		0.05		2.43%

		Apr-2016		0.98%		0.39%		0.64%		0.38%		3.92%		1.77%		2.57%		1.26%		1.57%		2.63%		2.90%		0.54%		1.09%		Apr-2016		2.1689465158		-0.001968742		1.2%		4/30/16		0.97		0.49				Apr-2016		0.48		-0.01		0.06		2.56%

		May-2016		0.09%		1.80%		0.10%		0.03%		0.62%		 -0.18%		 -5.44%		 -1.51%		2.25%		 -1.69%		 -0.91%		 -3.73%		0.14%		May-2016		2.2078964574		0		1.7%		5/31/16		0.97		0.49				May-2016		0.49		0.01		0.07		2.53%

		Jun-2016		1.74%		0.26%		2.48%		1.80%		0.92%		3.37%		5.89%		3.69%		 -0.06%		 -1.53%		 -3.36%		4.00%		1.62%		Jun-2016		2.2136171171		0		4.0%		6/30/16		0.97		0.39				Jun-2016		0.41		-0.10		-0.04		2.48%

		Jul-2016		1.14%		3.69%		1.38%		0.63%		2.70%		1.80%		0.60%		0.53%		5.97%		4.95%		5.07%		5.03%		1.05%		Jul-2016		2.2952309666		0		5.6%		7/31/16		0.97		0.44				Jul-2016		0.44		-0.12		-0.03		2.56%

		Aug-2016		0.23%		0.14%		0.40%		 -0.11%		2.09%		1.79%		0.04%		 -0.87%		1.77%		0.63%		0.07%		2.49%		0.33%		Aug-2016		2.2984534708		0		12.6%		8/31/16		0.96		0.38				Aug-2016		0.32		-0.36		-0.18		2.39%

		Sep-2016		0.08%		0.02%		 -0.21%		 -0.06%		0.67%		0.40%		2.02%		0.65%		1.11%		1.23%		1.23%		1.29%		0.09%		Sep-2016		2.2988878785		0		15.4%		9/30/16		0.96		0.40				Sep-2016		0.30		-0.35		-0.13		2.40%

		Oct-2016		-0.51%		 -1.82%		 -0.35%		 -0.76%		0.39%		 -1.24%		 -0.85%		 -3.43%		 -4.75%		 -1.44%		 -2.05%		0.24%		 -0.53%		Oct-2016		2.2569538648		-0.018241		4.5%		10/31/16		0.97		0.46				Oct-2016		0.46		-0.23		0.10		2.61%

		Nov-2016		-2.13%		3.70%		 -1.10%		 -2.37%		 -0.47%		 -4.09%		 -7.03%		 -4.64%		11.15%		 -2.31%		 -1.99%		 -4.60%		 -1.99%		Nov-2016		2.3405401511		0		8.1%		11/30/16		0.99		0.48				Nov-2016		0.09		-0.34		-0.17		3.56%

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%		1.33%		1.87%		 -0.67%		2.80%		2.56%		3.42%		0.22%		0.48%		Dec-2016		2.3868032678		0		12.0%		12/31/16		0.99		0.43				Dec-2016		0.03		-0.45		-0.21		3.42%

		Jan-2017		0.50%		1.90%		0.37%		0.20%		1.45%		1.44%		2.25%		1.01%		0.39%		3.54%		2.90%		5.47%		0.45%		Jan-2017		2.4320713785		0		20.0%		1/31/17		0.99		0.73				Jan-2017		0.14		0.03		0.00		3.40%

		Feb-2017		0.85%		3.97%		0.67%		0.67%		1.46%		2.00%		1.80%		0.39%		1.93%		1.59%		1.43%		3.06%		0.83%		Feb-2017		2.5286392047		0		25.0%		2/28/17		1.00		0.80				Feb-2017		0.18		0.15		0.09		3.43%

		Mar-2017		0.05%		0.12%		 -0.34%		 -0.05%		 -0.22%		0.38%		2.31%		0.15%		0.13%		2.54%		2.75%		2.52%		 -0.09%		Mar-2017		2.531587598		0		17.2%		3/31/17		0.99		0.80				Mar-2017		-0.06		0.05		-0.09		3.21%

		Apr-2017		0.88%		1.03%		0.62%		0.77%		1.15%		1.49%		1.17%		1.30%		1.10%		2.14%		2.54%		2.19%		0.85%		Apr-2017		2.5575870026		0		17.9%		4/30/17		0.99		0.81				Apr-2017		-0.04		0.06		-0.09		3.19%

		May-2017		0.83%		1.41%		0.66%		0.77%		0.87%		0.88%		1.96%		1.71%		 -2.03%		3.25%		3.67%		2.96%		0.79%		May-2017		2.5935799245		0		17.5%		5/31/17		1.00		0.81				May-2017		-0.03		0.07		-0.08		3.23%

		Jun-2017		0.11%		0.62%		0.44%		 -0.10%		0.14%		 -0.14%		0.46%		 -0.14%		3.46%		0.31%		 -0.18%		1.01%		 -0.05%		Jun-2017		2.6097690504		0		17.9%		6/30/17		0.99		0.83				Jun-2017		0.07		0.28		0.03		2.88%

		Jul-2017		0.61%		2.06%		0.21%		0.43%		1.11%		0.84%		2.07%		1.86%		0.74%		3.69%		2.88%		5.96%		0.57%		Jul-2017		2.6634337314		0		16.0%		7/31/17		0.99		0.85				Jul-2017		-0.05		0.08		-0.05		2.75%

		Aug-2017		0.87%		0.31%		0.12%		0.90%		 -0.04%		1.77%		1.79%		1.18%		 -1.27%		0.52%		 -0.04%		2.23%		0.71%		Aug-2017		2.6715865021		0		16.2%		8/31/17		0.99		0.81				Aug-2017		-0.09		0.12		-0.11		2.84%

		Sep-2017		-0.27%		2.06%		0.05%		 -0.48%		0.90%		0.01%		 -0.34%		 -1.20%		6.24%		1.86%		2.49%		 -0.40%		 -0.20%		Sep-2017		2.7266959884		0		18.6%		9/30/17		0.99		0.83				Sep-2017		-0.13		0.06		-0.14		2.87%

		Oct-2017		0.14%		2.33%		0.18%		0.06%		0.42%		0.37%		 -2.82%		 -0.54%		0.85%		1.88%		1.52%		3.51%		0.13%		Oct-2017		2.7903234393		0		23.6%		10/31/17		0.99		0.82				Oct-2017		-0.40		-0.18		-0.43		2.78%

		Nov-2017		-0.04%		3.07%		0.04%		 -0.13%		 -0.26%		0.05%		1.68%		1.42%		2.88%		0.81%		1.05%		0.20%		 -0.15%		Nov-2017		2.8759026592		0		22.9%		11/30/17		0.96		0.49				Nov-2017		-0.02		0.30		-0.09		1.35%

		Dec-2017		0.52%		1.11%		0.29%		0.46%		0.30%		0.73%		2.02%		0.16%		 -0.40%		2.24%		1.61%		3.59%		0.43%		Dec-2017		2.9078798209		0		21.8%		12/31/17		0.97		0.49				Dec-2017		-0.04		0.29		-0.10		1.35%

		Jan-2018		-0.74%		5.73%		0.13%		 -1.15%		0.60%		 -0.04%		4.48%		1.64%		2.61%		5.57%		5.02%		8.33%		 -0.80%		Jan-2018		3.0743675721		0		26.4%		1/31/18		0.98		0.38				Jan-2018		-0.48		0.11		-0.55		1.74%

		Feb-2018		-0.95%		 -3.69%		0.06%		 -0.95%		 -0.85%		 -1.99%		 -1.04%		 -0.68%		 -3.87%		 -4.72%		 -4.51%		 -4.61%		 -0.93%		Feb-2018		2.9610556065		-0.036857		17.1%		2/28/18		0.99		0.30				Feb-2018		0.03		0.07		-0.10		2.02%

		Mar-2018		0.51%		 -2.54%		0.35%		0.64%		 -0.60%		0.29%		1.00%		1.54%		1.29%		 -1.76%		 -1.80%		 -1.86%		0.39%		Mar-2018		2.8858063004		-0.0613333531		14.0%		3/31/18		0.99		0.40				Mar-2018		-0.06		-0.11		-0.21		2.04%

		Apr-2018		-0.60%		0.38%		0.12%		 -0.74%		0.65%		 -1.45%		 -2.94%		 -1.89%		0.86%		1.60%		2.28%		 -0.44%		 -0.46%		Apr-2018		2.8968791392		-0.0577316891		13.3%		4/30/18		0.98		0.32				Apr-2018		-0.02		-0.10		-0.17		2.04%

		May-2018		0.46%		2.41%		0.12%		0.71%		 -0.03%		 -0.94%		 -4.98%		 -1.21%		6.07%		 -2.31%		 -2.25%		 -3.54%		0.57%		May-2018		2.9666417826		-0.0350399837		14.4%		5/31/18		0.97		0.12				May-2018		-0.00		-0.22		-0.14		1.94%

		Jun-2018		-0.07%		0.62%		0.10%		 -0.12%		0.40%		 -1.19%		 -2.86%		 -0.29%		0.72%		 -1.88%		 -1.22%		 -4.15%		 -0.02%		Jun-2018		2.9849014628		-0.0291006548		14.4%		6/30/18		0.98		0.25				Jun-2018		0.00		-0.21		-0.13		1.94%

		Jul-2018		0.28%		3.72%		0.33%		0.02%		1.09%		2.55%		1.90%		 -0.41%		1.74%		2.39%		2.46%		2.20%		0.24%		Jul-2018		3.0959815858		0		16.2%		7/31/18		0.97		0.22				Jul-2018		0.01		-0.05		-0.14		1.87%

		Aug-2018		0.50%		3.26%		0.23%		0.64%		0.74%		 -1.73%		 -6.09%		 -0.20%		4.31%		 -2.09%		 -1.93%		 -2.70%		0.66%		Aug-2018		3.1968641458		0		19.7%		8/31/18		0.97		0.35				Aug-2018		0.14		-0.03		-0.02		1.72%

		Sep-2018		-0.43%		0.57%		0.18%		 -0.64%		0.56%		1.51%		2.59%		 -1.02%		 -2.41%		0.46%		0.87%		 -0.53%		 -0.40%		Sep-2018		3.2150606965		0		17.9%		9/30/18		0.97		0.33				Sep-2018		0.17		-0.01		0.02		1.75%

		Oct-2018		-0.89%		 -6.84%		 -0.14%		 -0.79%		 -1.60%		 -2.16%		 -1.96%		 -1.10%		 -10.86%		 -8.13%		 -7.96%		 -8.71%		 -0.95%		Oct-2018		2.9953112979		-0.06835		7.3%		10/31/18		0.97		0.47				Oct-2018		0.39		0.44		0.20		1.92%

		Nov-2018		0.38%		2.04%		 -0.02%		0.60%		 -0.86%		 -0.42%		2.81%		0.48%		1.59%		0.95%		 -0.13%		4.12%		0.31%		Nov-2018		3.0563497515		-0.0493648363		6.3%		11/30/18		0.98		0.32				Nov-2018		0.41		0.44		0.23		1.98%

		Dec-2018		1.35%		 -9.03%		2.60%		1.84%		 -2.14%		1.35%		1.31%		2.39%		 -11.88%		 -4.53%		 -4.85%		 -2.66%		1.04%		Dec-2018		2.7803888761		-0.1351986359		-4.4%		12/31/18		0.97		0.34				Dec-2018		-0.12		-0.55		-0.26		2.35%

		Jan-2019		1.62%		8.01%		1.18%		1.06%		4.52%		4.41%		5.46%		1.41%		11.25%		7.56%		6.57%		8.77%		1.75%		Jan-2019		3.0031981191		-0.0658969137		-2.3%		1/31/19		0.97		0.40				Jan-2019		0.31		-0.28		0.08		2.69%
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Composite List

		Firm Name		Product Name		R-Squared - 5 Years using 80% US Agg / 20% US HY (03/2020)		Product: Total AUM -  03/2020		%

		PIMCO		PIMCO Core+		0.83		$136,820.38		38.78%														eVest Top 20 AUM 
US Core Plus Composite*

		The TCW Group, Inc.		TWC Core+		0.83		$108,575.27		30.77%														PIMCO

		Western Asset Management Company, LLC		WAMCO Core+		0.91		$98,136.86		27.82%														The TCW Group

		PGIM Investments LLC		PGIM Total Return Bond Fund		0.89		$53,491.36		15.16%														Western Asset Management Company

		Fidelity Institutional Asset Management		Core Plus		0.96		$49,725.88		14.09%														PGIM Investments

		Capital Group		US Core Plus Fixed Income (Capital Group)		0.92		$33,136.58		9.39%														Fidelity Institutional Asset Management

		Baird Advisors		Core Plus Bond		0.97		$26,618.41		7.54%														Capital Group

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.87		$25,604.36		7.26%														Baird Advisors

		BlackRock		Total Return		0.93		$25,324.62		7.18%														Loomis, Sayles & Company

		Manulife Investment Management		Core Plus Fixed Income		0.95		$22,151.31		6.28%														BlackRock

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.94		$19,132.72		5.42%														Manulife Investment Management

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.91		$16,583.05		4.70%														J.P. Morgan Investment Management

		John Hancock Investments		John Hancock Bond Fund		0.95		$15,136.07		4.29%														Voya Investment Management

		Columbia Management Investments		Columbia Core Plus Fixed Income		0.88		$14,128.94		4.00%														John Hancock Investments

		Macquarie Investment Management		US Core Plus Fixed Income		0.92		$14,097.80		4.00%														Columbia Management Investments

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.94		$10,357.53		2.94%														Macquarie Investment Management

		Wellington Management Company LLP		Core Bond Plus		0.97		$10,284.00		2.91%														MFS Investment Management

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.93		$9,261.49		2.62%														Wellington Management Company

		Amundi Pioneer Asset Management		Amundi Pioneer Opportunistic Core		0.73		$9,194.75		2.61%														AllianceBernstein

		Federated Hermes, Inc.		Core Plus (Full Discretion) Fixed Income Composite		0.98		$9,140.79		2.59%														Amundi Pioneer Asset Management

																								Federated Hermes

		EXCLUDED

		DoubleLine		DoubleLine Core+		0.83		$25,046.59		7.10%

		Guggenheim Investments		Core Plus Fixed Income		0.69		$17,894.41		5.07%





Composite Calc

		Date		AB US Strategic Core Plus Fixed Income		Amundi Pioneer Opportunistic Core		Core Plus Bond		Total Return		US Core Plus Fixed Income (Capital Group)		Columbia Core Plus Fixed Income		Core Plus (Full Discretion) Fixed Income Composite		Core Plus		JPM Core Plus Bond		John Hancock Bond Fund		Core Plus Fixed Income		US Core Plus Fixed Income		Core Plus Fixed Income		MFS U.S. Core Plus Fixed Income		PGIM Total Return Bond Fund		Core Plus - Total Return Full Authority		TCW Core Plus Fixed Income		Voya Core Plus Fixed Income		Core Bond Plus		WA US Core Plus

				AllianceBernstein L.P.		Amundi Pioneer Asset Management		Baird Advisors		BlackRock		Capital Group		Columbia Management Investments		Federated Hermes, Inc.		Fidelity Institutional Asset Management		J.P. Morgan Investment Management Inc.		John Hancock Investments		Loomis, Sayles & Company, L.P.		Macquarie Investment Management		Manulife Investment Management		MFS Investment Management		PGIM Investments LLC		PIMCO		The TCW Group, Inc.		Voya Investment Management Co. LLC		Wellington Management Company LLP		Western Asset Management Company, LLC

				Separate Account (SA-GF)		Amundi Pioneer US Opportunistic Core (SA-GF)		Baird Advisors Core Plus Composite (SA-GF)		Total Return Composite (SA-GF)		Capital Group U.S. Core Plus Fixed Income Composite (SA-GF)		Columbia Core Plus Fixed Income Composite (SA-GF)		Core Broad Market Fixed Income Composite (SA-GF)		Core Plus - Composite (SA-GF)		JPM Core Plus Bond-Composite (PF-GF)		John Hancock Bond Fund - R6MF (PF-NF)		Core Plus Fixed Income (SA-GF)		Core Plus Fixed Income (SA-GF)		Core Plus Fixed Income (SA-GF)		MFS Core Plus Fixed Income (SA-GF)		PGIM Total Return Bond Fund CL R6 (PF-NF)		PIMCO Core Plus Total Return Full Authority (SA-GF)		TCW Core Plus Fixed Income (SA-GF)		Voya Core Plus Fixed Income (SA-GF)		Separate Account - Core Bond Plus (SA-GF)		US Core Plus Composite - (777107) (SA-GF)		eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -0.89%		 -0.70%		 -0.35%		 -0.41%		 -0.96%		 -0.77%		 -0.79%		 -0.85%		 -0.40%		 -0.60%		 -0.95%		 -1.12%		 -0.55%		 -0.87%		 -0.84%		 -0.19%		 -0.43%		 -0.37%		 -0.55%		 -0.64%		 -0.66%

		Apr-2005		0.92%		1.10%		1.22%		1.15%		0.78%		1.01%		1.07%		1.03%		1.24%		1.05%		0.83%		0.50%		1.21%		1.17%		1.29%		1.51%		0.62%		1.39%		1.19%		1.29%		1.08%

		May-2005		1.14%		1.13%		1.07%		0.85%		0.84%		1.00%		0.79%		1.28%		1.15%		0.91%		0.99%		0.52%		0.97%		1.06%		1.16%		1.16%		1.00%		1.00%		1.14%		1.18%		1.02%

		Jun-2005		0.77%		0.78%		0.76%		0.66%		0.84%		0.77%		0.69%		0.77%		0.74%		0.62%		0.65%		0.73%		0.62%		0.68%		0.71%		0.57%		0.72%		0.66%		0.69%		0.81%		0.71%

		Jul-2005		 -0.34%		 -0.53%		 -0.64%		 -0.50%		 -0.20%		 -0.55%		 -0.51%		 -0.39%		 -0.79%		 -0.68%		 -0.38%		 -0.45%		 -0.66%		 -0.56%		 -0.55%		 -0.71%		 -0.06%		 -0.57%		 -0.73%		 -0.40%		 -0.51%

		Aug-2005		1.07%		1.09%		0.98%		0.95%		1.22%		1.10%		1.17%		1.20%		1.36%		1.21%		1.14%		1.26%		1.29%		1.19%		1.25%		1.37%		0.93%		1.28%		1.31%		1.24%		1.18%

		Sep-2005		 -0.55%		 -0.98%		 -1.58%		 -0.69%		 -0.82%		 -0.87%		 -0.70%		 -0.59%		 -0.95%		 -1.11%		 -0.92%		 -1.34%		 -1.02%		 -1.06%		 -1.07%		 -0.98%		 -0.79%		 -0.94%		 -0.97%		 -0.89%		 -0.94%

		Oct-2005		 -0.74%		 -0.85%		 -0.51%		 -0.60%		 -0.56%		 -0.67%		 -0.69%		 -0.66%		 -0.56%		 -0.88%		 -0.69%		 -1.15%		 -0.79%		 -0.66%		 -0.88%		 -0.88%		 -0.60%		 -0.63%		 -0.74%		 -1.06%		 -0.74%

		Nov-2005		0.54%		0.54%		0.37%		0.37%		0.42%		0.57%		0.26%		0.63%		0.46%		0.49%		0.45%		0.29%		0.52%		0.57%		0.40%		0.42%		0.41%		0.48%		0.49%		0.26%		0.45%

		Dec-2005		0.92%		1.11%		0.98%		0.86%		0.87%		0.97%		0.91%		0.98%		0.98%		0.95%		1.00%		0.93%		1.00%		0.82%		1.08%		1.04%		0.67%		0.98%		0.98%		1.09%		0.96%

		Jan-2006		0.28%		0.07%		0.29%		0.10%		0.50%		0.13%		0.39%		0.32%		0.06%		0.07%		0.29%		0.76%		0.08%		0.11%		0.20%		0.23%		0.46%		0.16%		0.16%		0.54%		0.26%

		Feb-2006		0.66%		0.30%		0.56%		0.47%		0.34%		0.33%		0.38%		0.51%		0.32%		0.39%		0.48%		0.75%		0.43%		0.38%		0.49%		0.37%		0.10%		0.36%		0.38%		0.41%		0.42%

		Mar-2006		 -1.00%		 -0.87%		 -0.80%		 -0.71%		 -0.45%		 -0.78%		 -0.91%		 -0.73%		 -0.84%		 -0.99%		 -0.77%		 -0.51%		 -0.92%		 -0.89%		 -1.22%		 -0.96%		 -0.33%		 -0.79%		 -0.81%		 -1.18%		 -0.82%

		Apr-2006		0.04%		 -0.24%		 -0.19%		 -0.12%		0.20%		 -0.10%		0.02%		0.01%		 -0.07%		 -0.36%		0.04%		0.80%		 -0.22%		 -0.20%		 -0.19%		0.12%		 -0.11%		 -0.18%		 -0.24%		 -0.10%		 -0.05%

		May-2006		 -0.25%		 -0.03%		0.08%		 -0.02%		0.12%		 -0.10%		 -0.04%		 -0.07%		0.09%		 -0.07%		 -0.20%		 -0.30%		 -0.04%		 -0.03%		 -0.30%		 -0.22%		0.09%		 -0.10%		 -0.19%		 -0.18%		 -0.09%

		Jun-2006		0.20%		0.23%		0.48%		0.28%		0.09%		0.14%		0.15%		0.14%		0.26%		0.09%		0.06%		 -0.07%		0.19%		0.00%		0.06%		 -0.02%		0.24%		0.27%		0.27%		0.26%		0.17%

		Jul-2006		1.44%		1.37%		1.32%		1.22%		1.29%		1.30%		1.43%		1.49%		1.26%		1.24%		1.43%		1.55%		1.33%		1.31%		1.40%		1.60%		1.47%		1.31%		1.24%		1.69%		1.38%

		Aug-2006		1.49%		1.48%		1.61%		1.43%		1.44%		1.64%		1.53%		1.59%		1.52%		1.50%		1.49%		1.68%		1.57%		1.61%		1.42%		1.52%		1.47%		1.34%		1.53%		1.74%		1.53%

		Sep-2006		0.79%		0.85%		0.97%		0.81%		0.85%		0.94%		0.85%		0.84%		0.98%		0.95%		1.01%		0.80%		1.02%		0.97%		0.87%		0.84%		1.01%		0.78%		0.93%		0.93%		0.90%

		Oct-2006		0.81%		0.68%		0.79%		0.61%		0.92%		0.71%		0.83%		0.79%		0.72%		0.72%		0.90%		1.33%		0.77%		0.69%		0.92%		0.64%		0.77%		0.64%		0.76%		0.90%		0.80%

		Nov-2006		1.14%		1.13%		1.25%		0.91%		1.33%		1.15%		1.27%		1.17%		1.10%		1.24%		1.47%		1.77%		1.30%		1.27%		1.26%		1.21%		1.18%		1.11%		1.25%		1.43%		1.25%

		Dec-2006		 -0.14%		 -0.50%		0.34%		 -0.42%		 -0.17%		 -0.19%		 -0.62%		 -0.41%		 -0.44%		 -0.38%		 -0.16%		0.04%		 -0.36%		 -0.43%		 -0.35%		 -0.77%		0.18%		 -0.43%		 -0.42%		 -0.52%		 -0.31%

		Jan-2007		0.03%		 -0.02%		0.15%		0.02%		0.10%		0.14%		0.06%		0.16%		0.09%		0.02%		0.12%		0.35%		0.10%		 -0.02%		0.14%		 -0.20%		0.24%		0.06%		0.12%		 -0.15%		0.08%

		Feb-2007		1.49%		1.49%		1.67%		1.32%		1.49%		1.62%		1.51%		1.47%		1.63%		1.50%		1.85%		2.26%		1.58%		1.67%		1.56%		1.75%		1.60%		1.47%		1.44%		1.72%		1.60%

		Mar-2007		0.26%		0.10%		 -0.06%		0.12%		0.16%		 -0.31%		0.08%		0.10%		0.09%		 -0.11%		 -0.13%		0.33%		0.03%		 -0.13%		 -0.07%		0.26%		0.19%		0.14%		 -0.01%		0.02%		0.05%

		Apr-2007		0.65%		0.50%		0.60%		0.42%		0.81%		0.71%		0.64%		0.65%		0.60%		0.66%		0.67%		1.01%		0.68%		0.65%		0.58%		0.29%		0.57%		0.54%		0.70%		0.48%		0.62%

		May-2007		 -0.53%		 -0.73%		 -0.62%		 -0.76%		 -0.47%		 -0.64%		 -0.75%		 -0.60%		 -0.69%		 -0.55%		 -0.79%		 -0.11%		 -0.50%		 -0.72%		 -0.58%		 -1.34%		 -0.91%		 -0.73%		 -0.41%		 -0.85%		 -0.66%

		Jun-2007		 -0.40%		 -0.40%		 -0.23%		 -0.57%		 -0.42%		 -0.43%		 -0.38%		 -0.47%		 -0.17%		 -0.66%		 -0.61%		 -0.55%		 -0.55%		 -0.34%		 -0.43%		 -0.15%		 -0.17%		 -0.25%		 -0.48%		 -0.72%		 -0.42%

		Jul-2007		0.28%		0.92%		0.60%		0.33%		 -0.05%		0.48%		0.84%		0.27%		0.87%		0.19%		0.66%		0.27%		0.34%		0.36%		0.25%		1.23%		1.17%		1.10%		0.44%		0.03%		0.53%

		Aug-2007		0.90%		1.31%		1.00%		1.44%		0.56%		0.95%		1.16%		0.38%		1.00%		1.00%		1.42%		0.71%		1.03%		0.82%		1.21%		1.43%		0.98%		0.58%		0.63%		0.82%		0.97%

		Sep-2007		1.09%		0.74%		0.75%		1.14%		1.35%		0.82%		0.87%		1.04%		0.98%		0.97%		1.10%		1.80%		1.03%		0.89%		0.91%		1.88%		0.90%		0.68%		1.18%		1.22%		1.07%

		Oct-2007		0.68%		0.90%		0.65%		0.74%		0.71%		0.60%		0.85%		0.53%		0.73%		0.75%		0.86%		0.96%		0.85%		0.62%		1.08%		1.08%		0.30%		0.55%		0.85%		0.71%		0.75%

		Nov-2007		1.10%		2.09%		1.23%		1.16%		 -0.16%		0.97%		2.05%		0.67%		1.26%		0.84%		1.61%		0.89%		0.96%		0.70%		1.01%		2.41%		2.03%		1.91%		1.09%		0.57%		1.22%

		Dec-2007		0.23%		0.05%		0.40%		0.20%		 -0.04%		0.26%		0.26%		0.17%		0.15%		0.20%		 -0.03%		0.13%		0.26%		0.10%		 -0.07%		0.39%		0.26%		 -0.21%		 -0.02%		 -0.04%		0.13%

		Jan-2008		0.97%		1.65%		1.66%		1.77%		0.97%		1.17%		1.70%		1.08%		1.37%		0.47%		1.51%		1.83%		0.62%		0.82%		0.79%		3.25%		1.88%		2.11%		1.11%		1.75%		1.42%

		Feb-2008		 -0.31%		0.24%		0.26%		 -0.75%		 -1.03%		 -0.23%		 -0.10%		 -0.28%		0.49%		 -0.57%		 -0.42%		0.44%		 -0.54%		 -0.49%		 -0.42%		0.22%		 -0.06%		 -0.13%		 -0.47%		 -1.51%		 -0.28%

		Mar-2008		 -0.03%		 -0.08%		 -1.09%		 -1.07%		 -1.04%		 -0.34%		0.26%		 -0.69%		 -0.91%		 -0.27%		0.43%		0.31%		 -0.02%		0.09%		0.24%		 -0.24%		 -0.30%		 -2.28%		 -0.82%		 -1.52%		 -0.47%

		Apr-2008		0.44%		0.41%		0.07%		0.36%		1.16%		0.59%		0.26%		0.17%		0.14%		0.43%		0.66%		0.01%		0.42%		0.50%		0.50%		0.32%		 -0.01%		 -0.24%		1.21%		1.37%		0.44%

		May-2008		 -0.48%		 -0.41%		 -0.25%		 -0.33%		0.01%		 -0.55%		 -0.55%		 -0.20%		 -0.28%		 -0.79%		 -0.88%		 -0.60%		 -0.55%		 -0.45%		 -0.29%		 -0.85%		 -0.71%		 -0.42%		 -0.39%		 -0.92%		 -0.49%

		Jun-2008		 -0.34%		 -0.31%		 -0.22%		 -0.95%		 -0.94%		 -0.33%		 -0.51%		 -0.18%		 -0.15%		 -0.78%		 -0.34%		 -1.00%		 -0.60%		 -0.15%		 -0.27%		 -0.90%		 -0.52%		 -0.17%		 -1.22%		 -1.48%		 -0.57%

		Jul-2008		 -0.65%		 -0.41%		 -0.62%		 -1.96%		 -1.48%		 -1.02%		 -0.10%		 -0.20%		 -0.39%		 -1.48%		 -0.53%		 -0.11%		 -1.37%		 -0.46%		 -0.43%		0.09%		 -0.70%		 -1.45%		 -0.77%		 -1.47%		 -0.78%

		Aug-2008		0.50%		0.58%		0.35%		 -0.44%		 -0.12%		0.40%		0.61%		0.48%		0.30%		0.37%		0.87%		0.23%		0.53%		0.57%		0.60%		0.95%		0.73%		0.26%		0.58%		0.96%		0.47%

		Sep-2008		 -3.83%		 -2.37%		 -2.00%		 -4.47%		 -4.80%		 -4.49%		 -1.32%		 -2.91%		 -2.94%		 -2.46%		 -3.88%		 -3.90%		 -2.17%		 -3.15%		 -2.46%		 -3.26%		 -1.77%		 -2.23%		 -2.76%		 -3.64%		 -3.04%

		Oct-2008		 -5.97%		 -4.93%		 -3.77%		 -4.30%		 -6.38%		 -4.88%		 -4.09%		 -6.12%		 -4.52%		 -6.99%		 -4.63%		 -5.01%		 -6.49%		 -5.31%		 -5.34%		 -1.09%		 -3.12%		 -2.70%		 -4.69%		 -6.29%		 -4.83%

		Nov-2008		0.58%		0.14%		1.96%		 -3.47%		 -0.94%		1.34%		1.02%		 -1.14%		1.16%		 -1.91%		1.46%		0.64%		 -1.25%		0.28%		1.40%		1.41%		0.41%		 -1.26%		 -0.14%		 -1.80%		 -0.01%

		Dec-2008		4.23%		2.23%		2.30%		4.66%		3.17%		3.30%		4.24%		3.15%		2.92%		1.61%		8.06%		3.87%		1.76%		2.68%		2.53%		4.04%		3.10%		1.60%		2.64%		5.08%		3.36%

		Jan-2009		0.64%		1.22%		0.12%		0.13%		0.23%		0.88%		0.17%		1.71%		0.85%		1.77%		 -0.53%		0.95%		1.32%		1.13%		0.21%		0.44%		0.14%		 -0.72%		1.08%		0.78%		0.63%

		Feb-2009		 -1.62%		 -0.58%		 -0.84%		 -2.30%		 -1.20%		 -1.01%		 -0.08%		 -0.58%		 -0.62%		 -1.08%		 -1.76%		 -1.48%		 -1.06%		 -0.63%		 -0.67%		 -1.04%		 -1.02%		 -1.77%		 -0.66%		 -2.67%		 -1.13%

		Mar-2009		2.39%		1.12%		1.00%		2.31%		1.37%		0.41%		1.58%		1.34%		1.90%		0.98%		2.06%		1.24%		1.09%		1.13%		1.61%		1.88%		1.55%		0.78%		2.20%		2.03%		1.50%

		Apr-2009		3.23%		2.26%		0.84%		2.22%		2.45%		2.49%		1.68%		2.98%		1.87%		3.62%		3.21%		3.87%		3.58%		2.81%		2.39%		1.68%		1.87%		1.27%		3.04%		3.32%		2.53%

		May-2009		2.45%		2.54%		2.85%		3.70%		2.27%		3.42%		1.24%		3.08%		2.30%		3.76%		3.07%		4.23%		3.66%		3.26%		2.78%		2.91%		1.72%		2.42%		3.19%		3.22%		2.90%

		Jun-2009		1.22%		2.04%		1.94%		1.01%		1.49%		2.23%		0.92%		1.78%		1.92%		2.34%		1.88%		2.19%		2.38%		1.85%		1.57%		0.73%		1.38%		0.84%		1.80%		1.58%		1.65%

		Jul-2009		3.65%		3.03%		2.56%		3.51%		2.72%		3.79%		2.47%		3.31%		2.45%		4.76%		4.14%		5.05%		4.63%		3.59%		3.96%		2.36%		3.81%		3.30%		4.00%		4.26%		3.57%

		Aug-2009		1.52%		1.90%		2.01%		2.07%		1.31%		1.57%		1.18%		1.57%		1.54%		2.55%		1.24%		1.42%		2.43%		2.08%		1.80%		1.97%		2.03%		1.88%		1.24%		1.75%		1.75%

		Sep-2009		2.37%		2.14%		2.49%		1.51%		1.79%		2.36%		1.44%		2.23%		1.65%		3.31%		2.06%		3.30%		3.23%		2.06%		1.95%		1.79%		2.21%		2.13%		2.14%		2.48%		2.23%

		Oct-2009		1.30%		1.03%		1.25%		1.41%		0.75%		1.40%		0.86%		1.24%		0.92%		2.18%		1.01%		1.08%		2.12%		1.07%		1.71%		0.72%		2.21%		1.19%		1.42%		1.58%		1.32%

		Nov-2009		0.96%		1.34%		1.34%		0.92%		1.35%		0.82%		1.23%		1.37%		1.15%		1.18%		1.19%		1.43%		1.33%		0.91%		0.90%		1.23%		0.96%		1.21%		0.87%		1.11%		1.14%

		Dec-2009		 -0.45%		 -0.51%		 -0.80%		 -0.64%		 -0.86%		0.02%		 -0.78%		 -0.32%		 -0.24%		0.06%		 -0.17%		0.96%		 -0.00%		 -0.15%		0.26%		 -0.82%		 -0.18%		 -0.27%		 -0.37%		 -0.13%		 -0.27%

		Jan-2010		1.97%		2.17%		2.27%		2.19%		1.59%		1.94%		1.52%		1.78%		1.68%		2.25%		1.58%		1.33%		2.32%		1.72%		2.19%		1.75%		2.69%		2.07%		2.17%		2.34%		1.98%

		Feb-2010		0.55%		0.52%		0.48%		0.54%		0.33%		0.34%		0.41%		0.42%		0.61%		0.67%		0.61%		0.43%		0.78%		0.59%		0.62%		0.56%		0.59%		0.45%		0.50%		0.48%		0.52%

		Mar-2010		0.54%		0.91%		0.49%		 -0.04%		0.33%		0.91%		0.49%		0.89%		0.75%		1.31%		0.76%		1.49%		1.23%		0.51%		0.63%		0.69%		0.64%		0.75%		0.73%		0.77%		0.74%

		Apr-2010		1.59%		1.52%		1.58%		1.70%		1.20%		1.48%		1.30%		1.54%		1.59%		1.96%		1.71%		1.76%		1.90%		1.35%		1.62%		1.13%		2.16%		1.74%		1.64%		2.14%		1.63%

		May-2010		 -0.13%		 -0.16%		0.12%		0.60%		 -0.26%		 -0.66%		 -0.12%		 -0.05%		 -0.03%		 -0.90%		 -0.89%		 -1.82%		 -0.78%		 -0.16%		 -0.91%		0.05%		 -0.11%		 -0.29%		0.05%		 -0.28%		 -0.34%

		Jun-2010		1.61%		1.10%		1.49%		1.85%		1.45%		1.45%		1.58%		1.45%		1.34%		1.56%		2.13%		1.45%		1.77%		1.49%		1.60%		1.73%		1.52%		1.92%		1.18%		1.72%		1.57%

		Jul-2010		1.69%		1.36%		1.49%		1.71%		1.62%		1.21%		1.29%		1.51%		1.58%		1.77%		2.37%		1.69%		1.90%		1.57%		1.72%		1.50%		1.50%		1.40%		1.45%		1.55%		1.59%

		Aug-2010		1.56%		1.50%		1.88%		1.53%		1.17%		1.55%		1.27%		1.37%		1.41%		1.48%		1.19%		1.47%		1.56%		1.24%		1.53%		1.55%		1.66%		1.50%		0.95%		1.68%		1.45%

		Sep-2010		0.65%		0.84%		0.77%		0.75%		0.87%		0.53%		0.56%		0.69%		1.03%		1.06%		1.47%		0.88%		1.04%		0.66%		1.03%		0.76%		0.65%		0.75%		0.57%		0.75%		0.81%

		Oct-2010		0.67%		0.74%		0.61%		1.01%		0.95%		0.41%		0.56%		0.85%		0.93%		0.86%		0.95%		0.95%		0.95%		0.73%		0.76%		1.02%		1.06%		0.68%		0.58%		0.68%		0.80%

		Nov-2010		 -0.66%		 -0.20%		 -0.57%		 -0.55%		 -0.46%		 -0.57%		 -0.58%		 -0.62%		 -0.42%		 -0.33%		 -0.96%		 -0.88%		 -0.22%		 -0.57%		 -0.94%		 -1.32%		 -0.41%		 -0.72%		 -0.36%		 -0.45%		 -0.59%

		Dec-2010		 -0.73%		 -0.40%		 -0.87%		 -1.03%		0.14%		 -0.25%		 -0.79%		 -0.31%		 -0.29%		0.50%		 -0.33%		 -0.21%		0.42%		 -0.50%		 -0.27%		 -0.62%		 -0.61%		 -0.42%		 -0.65%		 -0.49%		 -0.39%

		Jan-2011		0.45%		0.94%		0.63%		0.31%		0.69%		0.55%		0.21%		0.54%		1.04%		0.84%		0.80%		0.43%		0.94%		0.48%		0.57%		0.32%		0.78%		0.48%		0.56%		0.61%		0.61%

		Feb-2011		0.50%		0.73%		0.83%		0.52%		0.65%		0.83%		0.55%		0.62%		0.69%		0.90%		0.82%		0.84%		0.93%		0.76%		0.83%		0.53%		0.50%		0.89%		0.60%		0.68%		0.71%

		Mar-2011		0.15%		0.17%		0.12%		 -0.21%		0.15%		0.08%		0.03%		0.19%		 -0.02%		0.24%		0.19%		0.15%		0.32%		0.13%		0.41%		0.34%		0.24%		0.22%		0.23%		0.23%		0.17%

		Apr-2011		1.45%		1.47%		1.62%		1.53%		1.24%		1.33%		1.47%		1.47%		1.44%		1.59%		1.66%		1.80%		1.64%		1.43%		1.92%		1.65%		1.19%		1.81%		1.50%		1.35%		1.53%

		May-2011		1.27%		0.95%		1.30%		1.17%		1.03%		0.91%		1.03%		1.14%		0.95%		0.75%		1.31%		1.01%		0.91%		1.14%		0.95%		0.64%		1.07%		1.24%		1.15%		1.17%		1.05%

		Jun-2011		 -0.59%		 -0.45%		 -0.71%		 -0.72%		 -0.53%		 -0.80%		 -0.48%		 -0.39%		 -0.42%		 -0.89%		 -0.60%		 -0.52%		 -0.72%		 -0.53%		 -0.39%		 -0.29%		 -0.74%		 -0.75%		 -0.51%		 -0.48%		 -0.58%

		Jul-2011		1.62%		1.13%		1.57%		1.42%		1.23%		1.34%		1.55%		1.52%		1.56%		1.39%		1.81%		2.02%		1.42%		1.51%		1.75%		1.23%		1.13%		1.43%		1.53%		1.33%		1.47%

		Aug-2011		0.97%		 -0.11%		0.66%		 -0.21%		 -0.24%		0.71%		0.28%		0.52%		 -0.26%		 -1.16%		 -0.10%		 -0.11%		 -1.02%		0.49%		0.67%		 -0.39%		0.43%		0.14%		1.01%		0.52%		0.14%

		Sep-2011		0.39%		0.07%		0.33%		0.20%		 -0.47%		0.56%		0.87%		0.16%		 -0.18%		 -0.76%		 -0.67%		 -0.93%		 -0.85%		 -0.08%		 -0.65%		 -1.51%		0.06%		0.60%		0.11%		0.12%		 -0.13%

		Oct-2011		 -0.04%		0.70%		0.72%		0.75%		1.91%		0.72%		0.34%		0.84%		1.44%		1.90%		1.88%		1.02%		1.96%		1.14%		1.65%		1.28%		0.40%		0.68%		0.24%		0.92%		1.02%

		Nov-2011		 -0.03%		 -0.43%		 -0.38%		 -0.49%		 -0.93%		 -0.64%		 -0.56%		 -0.46%		 -0.40%		 -1.15%		 -0.80%		 -0.19%		 -1.02%		 -0.76%		 -1.15%		 -0.84%		 -0.39%		 -0.52%		 -0.30%		 -0.63%		 -0.60%

		Dec-2011		0.96%		0.77%		1.25%		1.23%		1.28%		1.56%		1.22%		1.37%		1.33%		1.41%		1.66%		1.64%		1.41%		1.43%		1.15%		1.67%		1.07%		1.62%		1.36%		1.33%		1.34%

		Jan-2012		0.94%		1.76%		1.45%		1.85%		1.68%		1.48%		1.49%		1.50%		1.50%		2.19%		2.24%		1.39%		2.16%		1.43%		2.11%		2.46%		1.72%		1.75%		1.66%		1.66%		1.72%

		Feb-2012		0.13%		0.83%		0.49%		0.66%		0.77%		0.77%		0.59%		0.41%		0.76%		0.94%		0.98%		0.75%		0.98%		0.62%		0.78%		0.30%		0.78%		0.70%		0.72%		0.78%		0.69%

		Mar-2012		 -0.47%		0.14%		 -0.15%		0.03%		 -0.08%		 -0.33%		 -0.20%		 -0.23%		 -0.32%		0.24%		 -0.57%		 -0.62%		0.25%		 -0.30%		 -0.58%		0.04%		0.28%		 -0.05%		 -0.14%		 -0.15%		 -0.16%

		Apr-2012		1.16%		0.91%		1.07%		1.10%		0.60%		1.00%		1.02%		1.17%		1.10%		1.14%		1.40%		1.38%		1.16%		1.01%		1.15%		1.46%		1.06%		0.94%		1.05%		1.05%		1.10%

		May-2012		0.83%		0.47%		0.77%		0.76%		0.13%		0.51%		0.15%		0.77%		0.47%		0.36%		0.50%		0.48%		0.40%		0.68%		0.12%		0.86%		0.79%		0.25%		0.85%		0.63%		0.54%

		Jun-2012		0.25%		0.47%		0.30%		0.51%		0.43%		0.46%		0.44%		0.37%		0.47%		0.81%		1.14%		0.64%		0.81%		0.36%		0.91%		0.48%		0.46%		0.56%		0.45%		0.65%		0.55%

		Jul-2012		1.63%		1.50%		1.77%		2.17%		1.75%		1.94%		1.49%		1.69%		1.32%		1.93%		2.05%		2.04%		1.89%		1.82%		1.92%		1.74%		2.00%		2.18%		1.96%		1.94%		1.84%

		Aug-2012		0.34%		0.86%		0.57%		0.76%		0.42%		0.40%		0.38%		0.34%		0.58%		0.72%		0.47%		0.28%		0.95%		0.39%		0.62%		0.51%		1.01%		0.48%		0.41%		0.37%		0.54%

		Sep-2012		0.43%		0.75%		0.74%		0.91%		0.51%		0.59%		0.67%		0.48%		0.46%		1.27%		1.15%		0.49%		1.30%		0.78%		0.89%		0.89%		1.43%		0.99%		0.66%		0.74%		0.81%

		Oct-2012		0.53%		0.82%		0.54%		0.84%		0.33%		1.02%		0.39%		0.38%		0.45%		0.88%		0.90%		0.22%		0.92%		0.70%		0.79%		0.38%		0.57%		0.65%		0.27%		0.52%		0.61%

		Nov-2012		0.22%		0.39%		0.37%		0.47%		0.33%		 -0.03%		0.32%		0.41%		0.47%		0.40%		0.30%		0.32%		0.47%		0.23%		0.39%		0.57%		0.60%		0.20%		0.35%		0.23%		0.35%

		Dec-2012		 -0.01%		0.15%		0.05%		0.56%		0.30%		0.15%		 -0.01%		0.05%		0.22%		0.54%		0.49%		0.19%		0.60%		0.15%		0.46%		0.22%		0.32%		0.71%		0.35%		0.20%		0.28%

		Jan-2013		 -0.63%		0.23%		 -0.49%		 -0.04%		0.06%		 -0.46%		 -0.44%		 -0.37%		 -0.14%		0.39%		 -0.02%		 -0.23%		0.33%		 -0.44%		 -0.12%		 -0.26%		0.14%		 -0.18%		 -0.05%		 -0.24%		 -0.15%

		Feb-2013		0.57%		0.55%		0.63%		0.70%		0.55%		0.51%		0.60%		0.55%		0.46%		0.75%		0.39%		0.46%		0.73%		0.54%		0.42%		0.58%		0.54%		0.66%		0.34%		0.53%		0.55%

		Mar-2013		0.19%		0.33%		0.26%		0.17%		0.15%		0.24%		0.05%		0.18%		0.34%		0.36%		0.30%		0.32%		0.41%		0.12%		0.17%		0.35%		0.32%		0.22%		0.07%		0.29%		0.24%

		Apr-2013		1.20%		1.19%		1.18%		1.55%		1.09%		1.07%		1.01%		1.20%		1.29%		1.41%		1.81%		1.49%		1.41%		1.17%		1.66%		1.19%		1.22%		1.50%		1.28%		1.19%		1.31%

		May-2013		 -1.83%		 -0.86%		 -1.77%		 -1.32%		 -1.38%		 -1.50%		 -1.59%		 -1.67%		 -1.31%		 -1.32%		 -2.40%		 -2.15%		 -1.20%		 -1.56%		 -2.13%		 -2.08%		 -1.31%		 -1.48%		 -1.92%		 -1.74%		 -1.63%

		Jun-2013		 -2.05%		 -1.97%		 -2.24%		 -2.30%		 -1.52%		 -2.04%		 -2.04%		 -1.94%		 -1.79%		 -2.67%		 -2.67%		 -2.64%		 -2.57%		 -1.90%		 -2.84%		 -2.50%		 -2.12%		 -2.38%		 -2.36%		 -1.99%		 -2.23%

		Jul-2013		0.21%		0.16%		0.37%		0.16%		0.73%		0.21%		0.63%		0.41%		0.61%		0.57%		0.64%		0.57%		0.60%		0.51%		0.82%		0.47%		0.42%		0.43%		0.13%		0.10%		0.44%

		Aug-2013		 -0.59%		 -0.21%		 -0.46%		 -0.38%		 -0.26%		 -0.56%		 -0.59%		 -0.69%		 -0.48%		 -0.86%		 -1.08%		 -0.75%		 -0.76%		 -0.52%		 -0.93%		 -0.97%		 -0.42%		 -0.55%		 -0.42%		 -0.57%		 -0.60%

		Sep-2013		1.03%		0.94%		1.13%		1.12%		1.16%		0.55%		1.00%		1.28%		0.95%		1.16%		1.55%		1.13%		1.08%		0.96%		1.39%		1.73%		1.18%		1.03%		0.93%		1.17%		1.12%

		Oct-2013		1.11%		1.17%		1.11%		1.29%		1.11%		0.91%		1.18%		1.05%		1.23%		1.59%		2.00%		1.48%		1.64%		1.29%		1.54%		0.95%		1.12%		1.44%		1.34%		1.28%		1.29%

		Nov-2013		 -0.38%		 -0.10%		 -0.19%		 -0.25%		 -0.42%		 -0.21%		 -0.12%		 -0.22%		 -0.12%		 -0.17%		 -0.34%		 -0.26%		 -0.10%		 -0.23%		 -0.50%		0.03%		 -0.06%		 -0.15%		 -0.11%		 -0.33%		 -0.21%

		Dec-2013		 -0.50%		 -0.02%		 -0.49%		 -0.17%		 -0.28%		 -0.39%		 -0.18%		 -0.38%		 -0.22%		 -0.18%		 -0.24%		0.19%		 -0.14%		 -0.23%		 -0.31%		 -0.91%		 -0.45%		 -0.33%		 -0.20%		 -0.42%		 -0.29%

		Jan-2014		1.60%		1.60%		1.63%		1.77%		1.42%		1.53%		1.16%		1.43%		1.41%		1.47%		1.18%		1.22%		1.44%		1.41%		1.28%		1.38%		1.48%		1.67%		1.61%		1.64%		1.47%

		Feb-2014		0.79%		0.79%		0.76%		0.96%		0.81%		0.71%		0.81%		0.83%		1.08%		1.14%		1.76%		1.23%		1.13%		0.82%		1.15%		0.60%		0.48%		0.93%		0.53%		0.99%		0.92%

		Mar-2014		0.01%		0.38%		0.00%		0.13%		 -0.03%		0.07%		0.15%		 -0.08%		 -0.11%		0.20%		0.50%		0.15%		0.26%		0.11%		 -0.05%		 -0.53%		 -0.05%		 -0.08%		0.04%		0.16%		0.06%

		Apr-2014		0.90%		0.86%		0.93%		1.33%		0.79%		0.99%		0.88%		0.89%		0.90%		1.00%		1.07%		0.91%		1.04%		0.97%		0.95%		0.78%		0.82%		0.98%		0.96%		1.09%		0.95%

		May-2014		1.38%		0.98%		1.27%		1.33%		0.89%		1.17%		1.04%		1.23%		1.06%		1.31%		1.52%		1.41%		1.33%		1.18%		1.59%		1.29%		1.24%		1.32%		1.39%		1.38%		1.27%

		Jun-2014		0.20%		0.38%		0.29%		0.29%		0.36%		0.16%		0.25%		0.21%		0.36%		0.54%		0.48%		0.42%		0.61%		0.32%		0.16%		0.32%		0.15%		0.31%		0.30%		0.36%		0.32%

		Jul-2014		 -0.16%		0.06%		 -0.18%		0.04%		 -0.54%		 -0.01%		 -0.14%		 -0.32%		 -0.26%		 -0.25%		 -0.41%		 -0.29%		 -0.16%		 -0.27%		 -0.25%		 -0.46%		 -0.05%		 -0.27%		 -0.20%		 -0.05%		 -0.21%

		Aug-2014		1.07%		0.75%		1.16%		1.22%		1.05%		0.90%		0.89%		1.17%		1.36%		1.16%		1.38%		1.27%		1.18%		1.15%		1.44%		1.11%		0.94%		1.26%		0.80%		1.26%		1.13%

		Sep-2014		 -0.57%		 -0.36%		 -0.78%		 -0.56%		 -1.14%		 -0.70%		 -0.69%		 -0.84%		 -0.78%		 -0.81%		 -1.42%		 -1.23%		 -0.77%		 -0.85%		 -1.10%		 -0.87%		 -0.49%		 -0.62%		 -0.95%		 -0.90%		 -0.82%

		Oct-2014		0.91%		0.59%		0.95%		0.90%		0.76%		0.55%		0.78%		1.14%		1.07%		0.79%		1.12%		1.02%		0.81%		0.88%		1.22%		0.90%		0.80%		0.90%		1.09%		0.99%		0.91%

		Nov-2014		0.70%		0.44%		0.61%		0.73%		0.51%		0.44%		0.50%		0.55%		0.42%		0.41%		0.16%		0.35%		0.48%		0.65%		0.84%		0.98%		0.65%		0.68%		0.68%		0.52%		0.56%

		Dec-2014		0.13%		0.11%		0.08%		0.37%		 -0.18%		0.16%		 -0.16%		 -0.29%		0.11%		 -0.29%		 -0.59%		 -0.51%		 -0.28%		 -0.06%		 -0.15%		 -0.40%		0.18%		 -0.10%		 -0.16%		0.03%		 -0.10%

		Jan-2015		2.29%		1.28%		2.08%		2.49%		1.95%		2.24%		1.92%		1.91%		1.83%		1.91%		1.84%		1.99%		1.87%		1.92%		2.36%		2.61%		1.86%		2.00%		1.93%		2.17%		2.02%

		Feb-2015		 -0.81%		0.03%		 -0.62%		 -0.63%		 -0.33%		 -0.74%		 -0.41%		 -0.32%		 -0.34%		 -0.29%		 -0.28%		 -0.19%		 -0.14%		 -0.38%		 -0.56%		 -0.67%		 -0.80%		 -0.37%		 -0.66%		 -0.33%		 -0.44%

		Mar-2015		0.45%		0.19%		0.42%		0.54%		0.18%		0.50%		0.26%		0.36%		0.39%		0.39%		 -0.36%		0.27%		0.39%		0.30%		0.40%		0.35%		0.42%		0.48%		0.22%		0.38%		0.33%

		Apr-2015		 -0.25%		0.02%		 -0.20%		 -0.29%		0.09%		 -0.25%		 -0.07%		0.04%		 -0.07%		0.01%		0.35%		0.12%		0.13%		 -0.19%		 -0.34%		 -0.51%		 -0.19%		 -0.15%		 -0.20%		 -0.16%		 -0.11%

		May-2015		 -0.10%		 -0.13%		 -0.13%		 -0.28%		 -0.39%		 -0.15%		 -0.23%		 -0.19%		 -0.05%		 -0.13%		 -0.18%		 -0.05%		 -0.10%		 -0.14%		 -0.33%		 -0.28%		 -0.19%		 -0.31%		 -0.04%		 -0.14%		 -0.18%

		Jun-2015		 -1.22%		 -0.83%		 -1.16%		 -1.14%		 -1.01%		 -1.15%		 -1.09%		 -1.12%		 -1.11%		 -1.12%		 -1.38%		 -1.41%		 -1.10%		 -1.18%		 -1.39%		 -0.91%		 -0.90%		 -1.22%		 -1.31%		 -1.40%		 -1.16%

		Jul-2015		0.72%		0.36%		0.60%		0.64%		0.34%		0.64%		0.58%		0.58%		0.68%		0.63%		0.06%		0.44%		0.61%		0.41%		0.89%		1.13%		0.57%		0.64%		0.52%		0.98%		0.60%

		Aug-2015		 -0.23%		 -0.22%		 -0.29%		 -0.30%		 -0.69%		 -0.10%		 -0.60%		 -0.59%		 -0.28%		 -0.57%		 -1.19%		 -0.50%		 -0.39%		 -0.34%		 -0.25%		 -0.71%		 -0.17%		 -0.33%		 -0.35%		 -0.47%		 -0.43%

		Sep-2015		0.55%		0.06%		0.53%		0.37%		 -0.09%		0.62%		0.18%		 -0.17%		0.31%		0.06%		 -1.15%		 -0.03%		0.04%		0.33%		0.10%		 -0.39%		0.39%		0.33%		0.33%		0.05%		0.12%

		Oct-2015		0.20%		0.62%		0.24%		0.29%		0.38%		 -0.05%		0.61%		0.81%		0.34%		0.44%		1.59%		0.36%		0.51%		0.39%		0.31%		0.75%		0.08%		0.50%		0.33%		0.85%		0.48%

		Nov-2015		 -0.21%		 -0.11%		 -0.37%		 -0.22%		 -0.55%		 -0.34%		 -0.35%		 -0.43%		 -0.32%		 -0.26%		 -0.66%		 -0.48%		 -0.29%		 -0.31%		 -0.41%		 -0.09%		 -0.13%		 -0.15%		 -0.21%		 -0.15%		 -0.30%

		Dec-2015		 -0.45%		 -0.49%		 -0.62%		 -0.48%		 -0.93%		 -0.36%		 -0.66%		 -1.03%		 -0.69%		 -0.78%		 -1.43%		 -0.80%		 -0.72%		 -0.58%		 -0.64%		 -0.18%		 -0.28%		 -0.41%		 -0.61%		 -0.56%		 -0.63%

		Jan-2016		1.15%		0.27%		0.93%		1.07%		0.67%		0.96%		0.41%		0.47%		1.04%		0.51%		0.25%		1.01%		0.56%		0.99%		1.15%		1.00%		1.21%		1.03%		0.71%		0.59%		0.80%

		Feb-2016		0.58%		0.13%		0.55%		0.60%		0.66%		0.44%		0.50%		0.54%		0.64%		0.30%		0.90%		0.47%		0.37%		0.78%		0.37%		 -0.41%		0.51%		0.50%		0.25%		0.40%		0.45%

		Mar-2016		1.46%		1.65%		1.62%		0.95%		1.72%		1.51%		1.83%		2.15%		1.28%		1.60%		2.70%		1.14%		1.59%		1.42%		1.67%		1.48%		0.83%		1.29%		1.95%		1.95%		1.59%

		Apr-2016		0.70%		1.07%		0.97%		0.69%		1.19%		1.25%		1.21%		1.40%		0.79%		1.06%		1.48%		0.81%		1.08%		0.84%		1.01%		0.54%		0.47%		0.75%		1.14%		1.06%		0.98%

		May-2016		0.01%		0.26%		0.18%		0.11%		 -0.03%		0.28%		 -0.04%		0.09%		0.15%		0.17%		 -0.18%		0.19%		0.26%		0.00%		0.03%		0.28%		0.05%		0.06%		 -0.01%		 -0.08%		0.09%

		Jun-2016		2.14%		1.06%		1.87%		1.88%		1.59%		1.57%		1.78%		1.72%		1.82%		1.57%		2.01%		1.67%		1.55%		1.72%		2.18%		1.39%		1.57%		1.93%		1.57%		2.12%		1.74%

		Jul-2016		1.02%		1.23%		1.02%		0.86%		0.81%		1.08%		1.13%		1.36%		0.98%		1.37%		1.54%		1.13%		1.37%		0.96%		1.40%		1.12%		0.77%		1.11%		1.19%		1.30%		1.14%

		Aug-2016		0.01%		0.51%		0.17%		 -0.05%		0.14%		0.33%		0.40%		0.56%		0.00%		0.36%		0.71%		0.21%		0.41%		0.21%		0.05%		 -0.11%		0.01%		0.19%		0.18%		0.40%		0.23%

		Sep-2016		0.10%		0.00%		 -0.02%		0.09%		0.31%		0.02%		0.08%		0.21%		0.25%		0.10%		 -0.09%		 -0.03%		0.10%		 -0.06%		 -0.03%		0.35%		0.08%		0.20%		0.02%		0.01%		0.08%

		Oct-2016		 -0.53%		 -0.12%		 -0.55%		 -0.56%		 -0.29%		 -0.43%		 -0.54%		 -0.46%		 -0.70%		 -0.52%		 -0.33%		 -0.59%		 -0.47%		 -0.57%		 -0.86%		 -0.50%		 -0.62%		 -0.61%		 -0.40%		 -0.53%		 -0.51%

		Nov-2016		 -2.37%		 -1.50%		 -2.15%		 -2.07%		 -1.63%		 -2.15%		 -2.05%		 -2.16%		 -1.92%		 -2.08%		 -2.22%		 -2.13%		 -2.01%		 -2.07%		 -2.75%		 -2.43%		 -2.04%		 -2.21%		 -2.24%		 -2.50%		 -2.13%

		Dec-2016		0.39%		0.48%		0.39%		0.39%		0.48%		0.37%		0.51%		0.62%		0.28%		0.49%		0.37%		0.44%		0.45%		0.20%		0.60%		0.62%		0.13%		0.40%		0.45%		0.57%		0.43%

		Jan-2017		0.40%		0.40%		0.39%		0.29%		0.52%		0.60%		0.48%		0.59%		0.48%		0.55%		0.65%		0.58%		0.63%		0.40%		0.61%		0.70%		0.28%		0.54%		0.47%		0.53%		0.50%

		Feb-2017		0.71%		0.73%		0.81%		0.87%		0.68%		0.70%		0.84%		0.88%		0.76%		1.00%		1.02%		0.94%		0.98%		0.85%		1.08%		0.88%		0.69%		0.80%		0.83%		1.02%		0.85%

		Mar-2017		0.01%		0.06%		0.06%		0.06%		0.06%		 -0.03%		0.03%		0.04%		 -0.09%		 -0.08%		0.25%		0.17%		 -0.03%		 -0.10%		0.14%		0.07%		0.02%		0.04%		0.08%		0.33%		0.05%

		Apr-2017		1.05%		0.74%		0.80%		0.79%		0.67%		0.72%		0.76%		0.87%		0.80%		0.99%		0.71%		1.13%		1.01%		0.94%		1.00%		0.85%		0.77%		1.02%		1.03%		0.98%		0.88%

		May-2017		0.73%		0.79%		0.97%		0.97%		0.59%		0.88%		0.66%		0.70%		0.89%		0.79%		0.60%		0.81%		0.84%		0.85%		1.01%		0.87%		0.71%		0.90%		0.97%		1.07%		0.83%

		Jun-2017		0.02%		0.04%		0.08%		0.12%		 -0.09%		0.02%		0.18%		 -0.05%		0.16%		0.17%		0.05%		0.19%		0.20%		0.09%		0.19%		0.16%		 -0.05%		0.14%		0.10%		0.45%		0.11%

		Jul-2017		0.50%		0.59%		0.62%		0.51%		0.58%		0.68%		0.56%		0.66%		0.54%		0.61%		0.56%		0.88%		0.62%		0.53%		0.64%		0.62%		0.38%		0.68%		0.68%		0.77%		0.61%

		Aug-2017		0.85%		0.70%		0.88%		1.01%		0.67%		0.69%		0.73%		0.88%		1.00%		0.79%		0.90%		0.72%		0.83%		0.89%		1.08%		1.22%		0.94%		0.81%		0.82%		1.04%		0.87%

		Sep-2017		 -0.45%		 -0.10%		 -0.38%		 -0.27%		 -0.21%		 -0.27%		 -0.26%		 -0.24%		 -0.46%		 -0.15%		 -0.06%		 -0.22%		 -0.12%		 -0.36%		 -0.34%		 -0.25%		 -0.43%		 -0.34%		 -0.28%		 -0.27%		 -0.27%

		Oct-2017		0.11%		0.31%		0.27%		 -0.01%		0.16%		0.10%		0.21%		0.16%		0.26%		0.16%		0.15%		0.10%		0.20%		0.27%		0.25%		 -0.11%		0.04%		0.09%		0.13%		 -0.07%		0.14%

		Nov-2017		 -0.11%		0.11%		 -0.09%		 -0.08%		 -0.11%		 -0.20%		 -0.05%		 -0.02%		 -0.10%		 -0.09%		0.17%		0.11%		 -0.01%		 -0.11%		 -0.01%		 -0.22%		0.02%		0.03%		 -0.03%		0.07%		 -0.04%

		Dec-2017		0.51%		0.53%		0.46%		0.51%		0.44%		0.47%		0.53%		0.53%		0.43%		0.42%		0.50%		0.51%		0.40%		0.55%		0.88%		0.57%		0.42%		0.54%		0.50%		0.66%		0.52%

		Jan-2018		 -0.86%		 -0.67%		 -0.86%		 -0.61%		 -0.63%		 -0.69%		 -0.72%		 -0.73%		 -0.84%		 -0.78%		 -0.33%		 -0.09%		 -0.74%		 -0.87%		 -0.91%		 -0.95%		 -1.00%		 -0.82%		 -0.92%		 -0.73%		 -0.74%

		Feb-2018		 -0.82%		 -0.77%		 -1.00%		 -0.98%		 -0.77%		 -0.84%		 -0.92%		 -1.00%		 -0.85%		 -0.98%		 -1.03%		 -1.03%		 -0.90%		 -0.96%		 -1.35%		 -0.66%		 -0.89%		 -0.89%		 -0.90%		 -1.37%		 -0.95%

		Mar-2018		0.61%		0.39%		0.53%		0.35%		0.38%		0.55%		0.30%		0.52%		0.53%		0.37%		0.66%		0.31%		0.34%		0.37%		0.92%		0.46%		0.71%		0.44%		0.54%		0.98%		0.51%

		Apr-2018		 -0.57%		 -0.38%		 -0.62%		 -0.55%		 -0.41%		 -0.41%		 -0.53%		 -0.51%		 -0.71%		 -0.59%		 -0.35%		 -0.74%		 -0.50%		 -0.64%		 -0.86%		 -0.82%		 -0.61%		 -0.68%		 -0.42%		 -1.05%		 -0.60%

		May-2018		0.58%		0.44%		0.55%		0.69%		0.49%		0.92%		0.49%		0.39%		0.66%		0.31%		0.02%		 -0.01%		0.36%		0.56%		0.28%		0.51%		0.77%		0.49%		0.60%		0.16%		0.46%

		Jun-2018		 -0.04%		 -0.10%		 -0.20%		 -0.21%		0.18%		 -0.16%		 -0.14%		0.09%		0.04%		0.05%		0.08%		 -0.34%		 -0.01%		 -0.22%		0.04%		0.05%		 -0.09%		 -0.12%		 -0.09%		 -0.30%		 -0.07%

		Jul-2018		0.05%		0.25%		0.30%		0.06%		0.25%		0.18%		0.43%		0.34%		0.17%		0.38%		0.51%		0.22%		0.40%		0.25%		0.19%		0.26%		0.05%		0.36%		0.38%		0.61%		0.28%

		Aug-2018		0.60%		0.63%		0.66%		0.60%		0.48%		0.71%		0.42%		0.44%		0.67%		0.51%		0.23%		0.22%		0.56%		0.66%		0.46%		0.53%		0.69%		0.47%		0.45%		0.06%		0.50%

		Sep-2018		 -0.60%		 -0.43%		 -0.53%		 -0.65%		 -0.34%		 -0.54%		 -0.18%		 -0.28%		 -0.56%		 -0.33%		 -0.22%		 -0.27%		 -0.26%		 -0.46%		 -0.74%		 -0.56%		 -0.59%		 -0.38%		 -0.34%		 -0.37%		 -0.43%

		Oct-2018		 -0.75%		 -0.77%		 -0.83%		 -0.92%		 -0.77%		 -0.99%		 -0.92%		 -1.01%		 -0.71%		 -0.99%		 -1.29%		 -0.88%		 -0.96%		 -0.97%		 -0.60%		 -0.36%		 -0.75%		 -0.76%		 -0.99%		 -1.49%		 -0.89%

		Nov-2018		0.47%		0.38%		0.38%		0.50%		0.28%		0.63%		0.14%		0.27%		0.57%		0.19%		0.23%		0.23%		0.18%		0.30%		0.46%		0.47%		0.59%		0.56%		0.31%		0.39%		0.38%

		Dec-2018		1.61%		1.05%		1.44%		1.55%		0.84%		1.58%		1.14%		1.08%		1.48%		1.06%		1.24%		0.95%		1.11%		1.47%		1.51%		1.28%		1.79%		1.39%		1.21%		2.20%		1.35%

		Jan-2019		1.31%		1.40%		1.44%		1.53%		1.48%		1.66%		1.75%		1.88%		1.29%		1.77%		1.67%		2.21%		1.78%		1.56%		1.61%		1.30%		1.23%		1.56%		1.67%		2.27%		1.62%

		Feb-2019		0.18%		0.30%		0.28%		 -0.02%		0.23%		0.08%		0.22%		0.32%		0.28%		0.38%		0.20%		0.28%		0.37%		0.31%		0.07%		0.15%		0.07%		0.11%		0.17%		 -0.03%		0.20%

		Mar-2019		1.73%		1.67%		2.01%		2.04%		1.74%		2.06%		1.83%		1.81%		1.94%		1.94%		1.67%		1.83%		1.98%		2.03%		2.30%		1.56%		1.94%		1.89%		1.85%		1.95%		1.89%

		Apr-2019		0.25%		0.43%		0.22%		0.26%		0.28%		0.05%		0.34%		0.40%		0.12%		0.25%		0.19%		0.48%		0.28%		0.35%		0.22%		0.24%		0.08%		0.11%		0.39%		0.29%		0.26%

		May-2019		1.71%		1.35%		1.54%		1.74%		1.10%		1.81%		1.11%		1.34%		1.67%		1.46%		1.64%		1.58%		1.50%		1.41%		1.85%		1.86%		1.92%		1.90%		1.43%		1.53%		1.57%

		Jun-2019		1.16%		1.23%		1.52%		1.63%		1.23%		1.46%		1.62%		1.43%		1.27%		1.44%		1.26%		1.48%		1.47%		1.66%		1.58%		1.16%		1.28%		1.35%		1.56%		2.02%		1.44%

		Jul-2019		0.15%		0.44%		0.35%		0.42%		0.22%		0.43%		0.33%		0.45%		0.31%		0.42%		0.43%		0.45%		0.45%		0.47%		0.36%		0.04%		0.21%		0.39%		0.36%		0.27%		0.35%

		Aug-2019		2.51%		2.13%		2.45%		2.34%		2.06%		1.93%		1.96%		2.00%		2.57%		2.41%		2.29%		2.25%		2.45%		2.46%		2.60%		2.73%		2.62%		2.67%		2.36%		2.36%		2.36%

		Sep-2019		 -0.44%		 -0.39%		 -0.41%		 -0.52%		 -0.57%		 -0.49%		 -0.32%		 -0.26%		 -0.52%		 -0.39%		 -0.57%		 -0.32%		 -0.36%		 -0.45%		 -0.28%		 -0.40%		 -0.47%		 -0.39%		 -0.30%		 -0.05%		 -0.40%

		Oct-2019		0.21%		0.42%		0.44%		0.38%		0.28%		0.54%		0.38%		0.36%		0.20%		0.28%		0.31%		0.43%		0.37%		0.39%		0.20%		0.40%		0.35%		0.33%		0.41%		0.80%		0.37%

		Nov-2019		0.08%		0.11%		 -0.01%		0.02%		0.03%		 -0.05%		0.12%		0.09%		 -0.05%		0.03%		0.05%		 -0.07%		0.01%		0.02%		0.07%		 -0.27%		0.01%		0.01%		0.13%		 -0.19%		0.01%

		Dec-2019		0.07%		0.29%		0.18%		0.29%		0.25%		0.01%		0.40%		0.33%		 -0.16%		0.08%		0.15%		0.15%		0.11%		0.02%		0.08%		 -0.13%		 -0.03%		 -0.07%		0.17%		0.69%		0.14%

		Jan-2020		1.93%		1.83%		1.94%		1.85%		1.87%		1.94%		1.74%		1.89%		2.17%		2.08%		2.18%		2.19%		2.11%		2.11%		2.48%		2.41%		2.03%		2.18%		1.85%		1.90%		2.03%

		Feb-2020		1.65%		0.93%		1.54%		1.56%		1.32%		1.60%		1.17%		1.06%		1.55%		1.25%		1.55%		1.19%		1.28%		1.44%		1.40%		1.48%		1.66%		1.45%		1.34%		0.76%		1.36%

		Mar-2020		 -3.53%		 -7.74%		 -3.27%		 -3.71%		 -1.17%		 -5.47%		 -2.78%		 -4.27%		 -2.82%		 -4.49%		 -2.28%		 -4.32%		 -4.27%		 -4.79%		 -6.50%		 -1.70%		 -1.25%		 -5.01%		 -3.29%		 -4.69%		 -3.87%
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		Created On: 2020-04-30

		2/28/05		BGIM US FI		Blbg Barc US Agg		FTSE WGBI xUS (Hedged)		FTSE WGBI		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -1.58%		 -0.51%		0.71%		 -1.34%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		-0.66%

		Apr-2005		0.99%		1.35%		1.23%		1.49%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		1.08%

		May-2005		0.90%		1.08%		0.89%		 -2.02%		1.78%		0.01%		2.69%		 -0.01%		3.18%		1.02%

		Jun-2005		0.35%		0.55%		1.02%		 -0.87%		1.96%		0.64%		1.90%		2.37%		0.14%		0.71%

		Jul-2005		 -0.46%		 -0.91%		 -0.36%		 -0.98%		1.75%		0.83%		 -0.08%		0.60%		3.72%		-0.51%

		Aug-2005		0.89%		1.28%		0.79%		1.80%		0.19%		0.44%		1.86%		1.44%		 -0.91%		1.18%

		Sep-2005		 -0.49%		 -1.03%		 -0.10%		 -1.91%		 -1.00%		0.44%		1.75%		0.71%		0.81%		-0.94%

		Oct-2005		 -0.29%		 -0.79%		 -0.51%		 -1.82%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		-0.74%

		Nov-2005		0.44%		0.44%		0.49%		 -1.22%		0.52%		0.33%		1.65%		1.96%		3.78%		0.45%

		Dec-2005		0.62%		0.95%		0.89%		1.13%		0.86%		0.60%		1.63%		1.28%		0.03%		0.96%

		Jan-2006		0.18%		0.01%		 -0.27%		1.29%		1.60%		0.56%		1.30%		4.54%		2.65%		0.26%

		Feb-2006		0.28%		0.33%		0.23%		 -0.52%		0.67%		0.61%		2.08%		1.38%		0.27%		0.42%

		Mar-2006		 -0.14%		 -0.98%		 -0.88%		 -1.17%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		-0.82%

		Apr-2006		0.07%		 -0.18%		 -0.53%		2.39%		0.62%		0.37%		 -0.04%		2.74%		1.34%		-0.05%

		May-2006		 -0.27%		 -0.11%		0.59%		1.83%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		-0.09%

		Jun-2006		0.43%		0.21%		 -0.03%		 -1.05%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.17%

		Jul-2006		1.66%		1.35%		1.05%		0.80%		0.98%		0.53%		3.12%		4.22%		0.62%		1.38%

		Aug-2006		2.68%		1.53%		1.63%		0.93%		1.62%		0.62%		2.57%		1.16%		2.38%		1.53%

		Sep-2006		1.39%		0.88%		0.63%		 -0.29%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.90%

		Oct-2006		0.69%		0.66%		0.45%		0.96%		1.36%		0.74%		1.96%		4.67%		3.26%		0.80%

		Nov-2006		1.93%		1.16%		0.68%		2.75%		1.68%		0.49%		1.19%		3.22%		1.90%		1.25%

		Dec-2006		 -1.78%		 -0.58%		 -0.45%		 -1.86%		1.10%		0.72%		0.62%		2.24%		1.40%		-0.31%

		Jan-2007		 -0.58%		 -0.04%		 -0.04%		 -1.36%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		0.08%

		Feb-2007		2.54%		1.54%		1.04%		2.32%		1.40%		0.72%		1.66%		1.38%		 -1.96%		1.60%

		Mar-2007		 -0.70%		0.00%		 -0.08%		0.22%		0.11%		0.34%		0.92%		3.08%		1.12%		0.05%

		Apr-2007		0.70%		0.54%		0.17%		1.10%		1.30%		0.60%		0.76%		3.01%		4.43%		0.62%

		May-2007		 -1.26%		 -0.76%		 -0.67%		 -2.03%		0.75%		0.61%		 -0.39%		2.00%		3.49%		-0.66%

		Jun-2007		 -0.75%		 -0.30%		 -0.43%		 -0.59%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		-0.42%

		Jul-2007		1.16%		0.83%		1.42%		2.96%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		0.53%

		Aug-2007		1.69%		1.23%		1.22%		1.62%		1.36%		0.92%		1.07%		 -1.67%		1.50%		0.97%

		Sep-2007		1.07%		0.76%		0.24%		2.46%		2.62%		2.33%		2.38%		6.08%		3.74%		1.07%

		Oct-2007		0.99%		0.90%		0.80%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		0.75%

		Nov-2007		2.55%		1.80%		0.95%		2.77%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		1.22%

		Dec-2007		0.71%		0.28%		0.17%		 -0.51%		0.29%		0.41%		0.61%		0.22%		 -0.69%		0.13%

		Jan-2008		1.26%		1.68%		1.71%		3.71%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		1.42%

		Feb-2008		 -0.12%		0.14%		0.50%		2.44%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		-0.28%

		Mar-2008		0.49%		0.34%		 -0.07%		3.22%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		-0.47%

		Apr-2008		0.19%		 -0.21%		 -0.99%		 -3.24%		4.31%		4.81%		0.95%		1.39%		4.87%		0.44%

		May-2008		 -1.51%		 -0.73%		 -1.12%		 -1.47%		0.36%		0.20%		0.12%		0.61%		1.30%		-0.49%

		Jun-2008		0.02%		 -0.08%		 -0.28%		0.45%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		-0.57%

		Jul-2008		0.01%		 -0.08%		1.35%		0.21%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		-0.78%

		Aug-2008		0.79%		0.95%		1.11%		 -2.01%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		0.47%

		Sep-2008		 -2.19%		 -1.34%		0.18%		 -1.19%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		-3.04%

		Oct-2008		 -4.32%		 -2.36%		0.98%		 -2.04%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		-4.83%

		Nov-2008		6.75%		3.26%		2.40%		3.70%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		-0.01%

		Dec-2008		8.36%		3.73%		2.03%		7.11%		7.68%		 -0.56%		7.46%		9.84%		1.06%		3.36%

		Jan-2009		 -2.35%		 -0.88%		 -1.20%		 -4.34%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		0.63%

		Feb-2009		 -1.20%		 -0.38%		0.52%		 -2.96%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		-1.13%

		Mar-2009		0.89%		1.39%		0.74%		2.54%		3.19%		2.95%		3.63%		5.71%		8.76%		1.50%

		Apr-2009		0.67%		0.48%		0.05%		0.04%		12.10%		10.04%		5.55%		8.43%		9.57%		2.53%

		May-2009		1.46%		0.73%		 -0.92%		3.33%		6.73%		5.34%		4.07%		5.65%		5.59%		2.90%

		Jun-2009		2.00%		0.57%		1.04%		0.11%		2.86%		3.38%		1.44%		1.24%		0.20%		1.65%

		Jul-2009		3.78%		1.61%		0.79%		1.78%		6.09%		5.41%		3.19%		4.61%		7.56%		3.57%

		Aug-2009		1.39%		1.04%		0.79%		1.98%		1.86%		1.24%		2.01%		0.52%		3.61%		1.75%

		Sep-2009		2.01%		1.05%		0.44%		2.29%		5.69%		3.24%		4.90%		3.32%		3.73%		2.23%

		Oct-2009		 -0.67%		0.49%		 -0.13%		0.10%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		1.32%

		Nov-2009		1.07%		1.29%		0.79%		3.16%		1.01%		0.15%		1.09%		2.22%		6.00%		1.14%

		Dec-2009		 -2.00%		 -1.56%		 -0.53%		 -5.03%		3.28%		4.24%		0.37%		 -0.36%		1.93%		-0.27%

		Jan-2010		1.91%		1.53%		0.30%		0.13%		1.27%		1.46%		0.38%		0.25%		 -3.60%		1.98%

		Feb-2010		0.55%		0.37%		0.57%		0.25%		0.17%		 -0.17%		1.36%		1.12%		3.10%		0.52%

		Mar-2010		 -0.61%		 -0.12%		0.24%		 -1.70%		3.14%		2.91%		2.48%		4.01%		6.03%		0.74%

		Apr-2010		2.04%		1.04%		0.14%		 -0.36%		2.34%		1.48%		0.83%		1.57%		1.58%		1.63%

		May-2010		0.49%		0.84%		1.05%		 -1.05%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		-0.34%

		Jun-2010		2.46%		1.57%		0.36%		1.72%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		1.57%

		Jul-2010		1.47%		1.07%		0.57%		3.64%		3.56%		2.23%		4.06%		5.52%		7.01%		1.59%

		Aug-2010		3.10%		1.29%		1.89%		1.95%		0.04%		0.06%		2.39%		0.68%		 -4.51%		1.45%

		Sep-2010		 -0.00%		0.11%		 -0.58%		2.38%		3.01%		1.78%		1.57%		5.76%		8.92%		0.81%

		Oct-2010		 -0.24%		0.36%		 -0.53%		1.39%		2.58%		1.87%		1.85%		1.28%		3.80%		0.80%

		Nov-2010		 -0.97%		 -0.57%		 -1.64%		 -4.78%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		-0.59%

		Dec-2010		 -1.04%		 -1.08%		0.11%		1.76%		1.81%		1.80%		 -0.45%		3.14%		6.68%		-0.39%

		Jan-2011		 -0.92%		0.12%		 -0.67%		 -0.02%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		0.61%

		Feb-2011		0.92%		0.25%		 -0.02%		0.38%		1.31%		0.10%		0.29%		1.49%		3.43%		0.71%

		Mar-2011		 -0.20%		0.06%		 -0.21%		0.29%		0.32%		 -0.07%		1.19%		2.95%		0.04%		0.17%

		Apr-2011		1.44%		1.27%		0.49%		3.24%		1.55%		0.54%		1.36%		4.73%		2.96%		1.53%

		May-2011		1.35%		1.31%		0.88%		 -0.12%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		1.05%

		Jun-2011		 -0.78%		 -0.29%		 -0.07%		0.21%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		-0.58%

		Jul-2011		2.25%		1.59%		0.60%		2.30%		1.16%		0.11%		1.85%		1.37%		 -2.03%		1.47%

		Aug-2011		2.90%		1.46%		1.55%		2.07%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		0.14%

		Sep-2011		2.64%		0.73%		0.85%		 -1.95%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		-0.13%

		Oct-2011		0.68%		0.11%		 -0.74%		0.54%		5.99%		4.35%		4.40%		5.58%		10.93%		1.02%

		Nov-2011		 -1.55%		 -0.09%		 -0.66%		 -1.51%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		-0.60%

		Dec-2011		2.04%		1.10%		2.03%		0.86%		2.66%		0.71%		1.13%		 -1.47%		1.02%		1.34%

		Jan-2012		2.30%		0.88%		0.79%		1.47%		3.04%		2.89%		1.58%		7.42%		4.48%		1.72%

		Feb-2012		0.56%		 -0.02%		0.51%		 -0.95%		2.38%		0.73%		2.40%		2.86%		4.32%		0.69%

		Mar-2012		 -0.68%		 -0.55%		0.02%		 -1.01%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		-0.16%

		Apr-2012		1.00%		1.11%		0.28%		1.48%		1.05%		0.69%		1.63%		0.96%		 -0.63%		1.10%

		May-2012		0.51%		0.90%		1.20%		 -0.61%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		0.54%

		Jun-2012		0.09%		0.04%		 -0.39%		0.06%		2.11%		1.04%		3.51%		5.58%		4.12%		0.55%

		Jul-2012		2.11%		1.38%		1.04%		0.96%		1.90%		1.59%		3.71%		2.24%		1.39%		1.84%

		Aug-2012		 -0.19%		0.07%		0.19%		0.75%		1.17%		1.28%		1.18%		 -0.11%		2.25%		0.54%

		Sep-2012		0.39%		0.14%		0.57%		1.25%		1.39%		1.17%		1.63%		2.62%		2.58%		0.81%

		Oct-2012		0.65%		0.20%		0.22%		 -0.63%		0.88%		0.11%		0.89%		0.52%		 -1.85%		0.61%

		Nov-2012		 -0.09%		0.16%		0.81%		 -0.15%		0.80%		0.02%		1.18%		1.41%		0.58%		0.35%

		Dec-2012		0.22%		 -0.14%		0.17%		 -0.93%		1.58%		1.08%		0.71%		2.16%		0.91%		0.28%

		Jan-2013		0.05%		 -0.70%		 -0.31%		 -1.26%		1.34%		1.21%		 -1.34%		0.72%		5.18%		-0.15%

		Feb-2013		0.31%		0.50%		0.59%		 -1.22%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		0.55%

		Mar-2013		0.09%		0.08%		0.99%		 -0.31%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		0.24%

		Apr-2013		0.25%		1.01%		1.14%		1.07%		1.81%		0.59%		2.92%		3.43%		1.93%		1.31%

		May-2013		 -0.18%		 -1.78%		 -1.42%		 -3.44%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		-1.63%

		Jun-2013		 -0.39%		 -1.55%		 -0.99%		 -0.58%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		-2.23%

		Jul-2013		0.05%		0.14%		0.49%		1.35%		1.90%		1.25%		1.21%		 -0.56%		5.09%		0.44%

		Aug-2013		 -0.28%		 -0.51%		 -0.20%		 -0.45%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		-0.60%

		Sep-2013		0.21%		0.95%		0.72%		1.97%		0.99%		0.15%		2.61%		4.40%		3.14%		1.12%

		Oct-2013		0.85%		0.81%		1.00%		0.97%		2.51%		0.86%		2.77%		2.75%		4.60%		1.29%

		Nov-2013		 -1.77%		 -0.37%		0.05%		 -1.12%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		-0.21%

		Dec-2013		 -1.53%		 -0.57%		 -0.60%		 -0.93%		0.54%		0.44%		0.51%		 -0.55%		2.53%		-0.29%

		Jan-2014		4.77%		1.48%		1.58%		1.31%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		1.47%

		Feb-2014		0.48%		0.53%		0.46%		1.43%		2.02%		0.05%		3.03%		3.92%		4.57%		0.92%

		Mar-2014		0.70%		 -0.17%		0.35%		 -0.09%		0.24%		0.34%		1.37%		2.81%		0.84%		0.06%

		Apr-2014		1.73%		0.84%		0.62%		1.10%		0.63%		0.13%		1.24%		0.89%		0.74%		0.95%

		May-2014		2.21%		1.14%		0.76%		0.36%		0.92%		0.76%		3.10%		2.08%		2.35%		1.27%

		Jun-2014		 -0.03%		0.05%		0.62%		0.80%		0.84%		0.55%		0.36%		1.00%		2.07%		0.32%

		Jul-2014		0.16%		 -0.25%		0.62%		 -0.94%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		-0.21%

		Aug-2014		1.40%		1.10%		1.43%		0.46%		1.58%		0.24%		0.84%		0.48%		4.00%		1.13%

		Sep-2014		 -0.78%		 -0.68%		 -0.05%		 -3.30%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		-0.82%

		Oct-2014		0.16%		0.98%		0.54%		 -0.25%		1.19%		0.61%		1.71%		1.56%		2.44%		0.91%

		Nov-2014		1.51%		0.71%		1.30%		 -0.59%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.56%

		Dec-2014		1.43%		0.09%		1.15%		 -0.66%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		-0.10%

		Jan-2015		6.58%		2.10%		1.80%		 -0.29%		0.66%		0.20%		0.93%		0.34%		 -3.00%		2.02%

		Feb-2015		 -3.05%		 -0.94%		 -0.38%		 -1.14%		2.41%		1.45%		0.85%		 -1.34%		5.75%		-0.44%

		Mar-2015		0.61%		0.46%		0.83%		 -1.11%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		0.33%

		Apr-2015		 -2.01%		 -0.36%		 -0.89%		1.10%		1.21%		0.73%		1.63%		2.92%		0.96%		-0.11%

		May-2015		 -1.28%		 -0.24%		 -0.84%		 -2.34%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		-0.18%

		Jun-2015		 -2.72%		 -1.09%		 -1.50%		 -0.28%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		-1.16%

		Jul-2015		2.69%		0.70%		1.50%		0.48%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		0.60%

		Aug-2015		 -0.92%		 -0.14%		 -0.29%		0.47%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		-0.43%

		Sep-2015		0.77%		0.68%		0.78%		0.76%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		0.12%

		Oct-2015		0.07%		0.02%		0.58%		 -0.04%		2.75%		0.01%		2.74%		4.53%		8.44%		0.48%

		Nov-2015		 -0.74%		 -0.26%		0.28%		 -2.08%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		-0.30%

		Dec-2015		 -0.56%		 -0.32%		 -0.28%		0.91%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		-0.63%

		Jan-2016		4.36%		1.38%		1.99%		1.36%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		0.80%

		Feb-2016		1.86%		0.71%		1.41%		2.91%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		0.45%

		Mar-2016		1.16%		0.92%		0.71%		2.66%		4.44%		3.15%		3.27%		9.06%		6.78%		1.59%

		Apr-2016		0.64%		0.38%		 -0.22%		1.26%		3.92%		2.34%		1.77%		2.57%		0.39%		0.98%

		May-2016		0.10%		0.03%		0.88%		 -1.51%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		0.09%

		Jun-2016		2.48%		1.80%		2.43%		3.69%		0.92%		 -0.15%		3.37%		5.89%		0.26%		1.74%

		Jul-2016		1.38%		0.63%		0.35%		0.53%		2.70%		1.64%		1.80%		0.60%		3.69%		1.14%

		Aug-2016		0.40%		 -0.11%		 -0.22%		 -0.87%		2.09%		0.70%		1.79%		0.04%		0.14%		0.23%

		Sep-2016		 -0.21%		 -0.06%		 -0.02%		0.65%		0.67%		0.60%		0.40%		2.02%		0.02%		0.08%

		Oct-2016		 -0.35%		 -0.76%		 -1.41%		 -3.43%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		-0.51%

		Nov-2016		 -1.10%		 -2.37%		 -1.18%		 -4.64%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		-2.13%

		Dec-2016		0.43%		0.14%		0.37%		 -0.67%		1.85%		1.29%		1.33%		1.87%		1.98%		0.43%

		Jan-2017		0.37%		0.20%		 -1.28%		1.01%		1.45%		0.34%		1.44%		2.25%		1.90%		0.50%

		Feb-2017		0.67%		0.67%		1.08%		0.39%		1.46%		0.50%		2.00%		1.80%		3.97%		0.85%

		Mar-2017		 -0.34%		 -0.05%		 -0.15%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.05%

		Apr-2017		0.62%		0.77%		0.65%		1.30%		1.15%		0.41%		1.49%		1.17%		1.03%		0.88%

		May-2017		0.66%		0.77%		0.45%		1.71%		0.87%		0.44%		0.88%		1.96%		1.41%		0.83%

		Jun-2017		0.44%		 -0.10%		 -0.49%		 -0.14%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		0.11%

		Jul-2017		0.21%		0.43%		0.23%		1.86%		1.11%		0.77%		0.84%		2.07%		2.06%		0.61%

		Aug-2017		0.12%		0.90%		0.98%		1.18%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		0.87%

		Sep-2017		0.05%		 -0.48%		 -0.52%		 -1.20%		0.90%		0.34%		0.01%		 -0.34%		2.06%		-0.27%

		Oct-2017		0.18%		0.06%		0.75%		 -0.54%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.14%

		Nov-2017		0.04%		 -0.13%		0.45%		1.42%		 -0.26%		0.07%		0.05%		1.68%		3.07%		-0.04%

		Dec-2017		0.29%		0.46%		 -0.10%		0.16%		0.30%		0.32%		0.73%		2.02%		1.11%		0.52%

		Jan-2018		0.13%		 -1.15%		 -0.34%		1.64%		0.60%		1.07%		 -0.04%		4.48%		5.73%		-0.74%

		Feb-2018		0.06%		 -0.95%		0.45%		 -0.68%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		-0.95%

		Mar-2018		0.35%		0.64%		1.39%		1.54%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		0.51%

		Apr-2018		0.12%		 -0.74%		 -0.20%		 -1.89%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		-0.60%

		May-2018		0.12%		0.71%		 -0.15%		 -1.21%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		0.46%

		Jun-2018		0.10%		 -0.12%		0.57%		 -0.29%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		-0.07%

		Jul-2018		0.33%		0.02%		 -0.11%		 -0.41%		1.09%		0.88%		2.55%		1.90%		3.72%		0.28%

		Aug-2018		0.23%		0.64%		 -0.25%		 -0.20%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		0.50%

		Sep-2018		0.18%		 -0.64%		 -0.19%		 -1.02%		0.56%		0.70%		1.51%		2.59%		0.57%		-0.43%

		Oct-2018		 -0.14%		 -0.79%		0.28%		 -1.10%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		-0.89%

		Nov-2018		 -0.02%		0.60%		0.58%		0.48%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		0.38%

		Dec-2018		2.60%		1.84%		1.41%		2.39%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		1.35%

		Jan-2019		1.18%		1.06%		1.14%		1.41%		4.52%		3.56%		4.41%		5.46%		8.01%		1.62%

		Feb-2019		 -0.38%		 -0.06%		0.03%		 -0.92%		1.66%		2.01%		1.00%		 -1.09%		3.21%		0.20%

		Mar-2019		3.14%		1.92%		1.91%		1.27%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		1.89%

		Apr-2019		 -0.84%		0.03%		 -0.10%		 -0.50%		1.42%		2.09%		0.24%		 -0.18%		4.05%		0.26%

		May-2019		4.02%		1.78%		1.46%		1.72%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		1.57%

		Jun-2019		1.51%		1.26%		1.76%		2.33%		2.28%		0.18%		3.40%		5.51%		7.05%		1.44%

		Jul-2019		0.17%		0.22%		1.33%		 -0.47%		0.56%		1.04%		1.21%		0.93%		1.44%		0.35%

		Aug-2019		5.15%		2.59%		2.59%		2.66%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		2.36%

		Sep-2019		 -1.15%		 -0.53%		 -0.44%		 -1.30%		0.36%		0.68%		 -0.46%		0.96%		1.87%		-0.40%

		Oct-2019		0.19%		0.30%		 -0.75%		0.54%		0.28%		 -0.20%		0.28%		2.90%		2.17%		0.37%

		Nov-2019		0.31%		 -0.05%		 -0.47%		 -1.16%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		0.01%

		Dec-2019		0.22%		 -0.07%		 -0.64%		0.28%		2.00%		1.71%		2.01%		4.13%		3.02%		0.14%

		Jan-2020		1.32%		1.92%		2.15%		1.62%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		2.03%

		Feb-2020		 -0.02%		1.80%		0.94%		0.99%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		1.36%

		Mar-2020		 -0.03%		 -0.59%		 -1.75%		 -0.61%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		-3.87%

				BGIM US FI		Blbg Barc US Agg		FTSE WGBI xUS (Hedged)		FTSE WGBI		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Return		6.97%		4.34%		4.50%		2.93%		6.10%		3.82%		6.11%		3.92%		7.40%		5.22%

		Std. Dev.		5.59%				2.93%		6.18%		9.54%		7.72%		8.66%		12.30%		14.30%		3.73%

		Correl to SP 500		-0.02		-0.01		-0.15		0.10		0.73		0.65		0.58		0.60		1.00		0.38



Return vs. Correlation to S&P 500

Since 2/28/2005



BGIM US FI	[CELLRANGE]


-2.4548958259519721E-2	6.9656790493967113E-2	BGIM US FI	Blbg Barc US Agg	FTSE WGBI xUS (Hedged)	[CELLRANGE]
[CELLRANGE]

-1.1168878274283296E-2	-0.14927977659577912	4.3367191013581552E-2	4.4986527475584959E-2	Blbg Barc US Agg	FTSE WGBI xUS (Hedged)	FTSE WGBI	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	[CELLRANGE]
[CELLRANGE]
[CELLRANGE]
[CELLRANGE]
[CELLRANGE]

0.10002601546140884	0.73226450454920811	0.64893615641495117	0.58047043889255068	0.60083556881176858	2.9332985741909789E-2	6.1005505886593925E-2	3.8171821044775234E-2	6.1068534028964505E-2	3.917658102318633E-2	FTSE WGBI	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	eVest Top 20 AUM US Core Plus Composite	
0.38196089867449268	5.2202581570422346E-2	Correlation to S&P 500


Annualized Return



Return vs. Risk
Since 1/31/2003

BGIM US FI	[CELLRANGE]

5.5932336365008863E-2	6.9656790493967113E-2	BGIM US FI	Blbg Barc US Agg	FTSE WGBI xUS (Hedged)	
[CELLRANGE]

2.9303857976136567E-2	4.3367191013581552E-2	4.4986527475584959E-2	Blbg Barc US Agg	FTSE WGBI xUS (Hedged)	FTSE WGBI	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	[CELLRANGE]
[CELLRANGE]
[CELLRANGE]
[CELLRANGE]
[CELLRANGE]


6.176504585172074E-2	9.5410076745810715E-2	7.7190916871286194E-2	8.6554589276073554E-2	0.12299270085077034	2.9332985741909789E-2	6.1005505886593925E-2	3.8171821044775234E-2	6.1068534028964505E-2	3.917658102318633E-2	FTSE WGBI	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	S	&	P 500	Risk (Annualized Std. Dev.)


Annualized Return





Quarterly Return Series

		Date		US Fixed Income		US Core Fixed Income		US Core Plus Fixed Income		Bloomberg Barclays US Aggregate		S&P 500				BGIM US FI Composite		Excess vs. Blbg Barc US Agg		Excess vs. eVest US Core Median Manager		Excess vs. eVest US Core Plus Median Manager		S&P 500

		Dec-2008		10.67%		3.59%		0.37%		4.58%		 -21.94%		Q4 2008		10.67%		6.09%		7.08%		10.30%		-21.94%

		Mar-2020		1.27%		1.74%		 -0.30%		3.15%		 -19.60%		Q1 2020		1.27%		-1.87%		-0.46%		1.57%		-19.60%

		Sep-2002		4.74%		4.64%		3.65%		4.58%		 -17.28%		Q3 2002		4.74%		0.16%		0.10%		1.09%		-17.28%

		Sep-2001		4.93%		4.74%		3.96%		4.61%		 -14.68%		Q3 2001		4.93%		0.32%		0.20%		0.97%		-14.68%

		Sep-2011		7.98%		3.14%		1.97%		3.82%		 -13.87%		Q3 2011		7.98%		4.16%		4.84%		6.01%		-13.87%

		Dec-2018		2.44%		1.35%		0.76%		1.64%		 -13.52%		Q4 2018		2.44%		0.81%		1.10%		1.68%		-13.52%

		Jun-2002		4.31%		3.58%		2.77%		3.69%		 -13.40%		Q2 2002		4.31%		0.62%		0.73%		1.54%		-13.40%

		Mar-2001		3.66%		3.13%		3.19%		3.03%		 -11.86%		Q1 2001		3.66%		0.62%		0.53%		0.46%		-11.86%

		Jun-2010		5.06%		3.36%		2.96%		3.49%		 -11.43%		Q2 2010		5.06%		1.57%		1.70%		2.11%		-11.43%

		Mar-2009		 -2.67%		0.46%		0.90%		0.12%		 -11.01%		Q1 2009		 -2.67%		-2.78%		-3.13%		-3.56%		-11.01%

		Sep-1998		5.78%		4.26%		3.26%		4.23%		 -9.95%

		Mar-2008		1.64%		2.05%		0.94%		2.17%		 -9.44%

		Sep-2008		 -1.41%		 -1.42%		 -2.50%		 -0.49%		 -8.37%

		Dec-2000		3.18%		4.40%		4.06%		4.21%		 -7.82%

		Sep-2015		2.54%		1.12%		0.40%		1.23%		 -6.44%

		Sep-1999		0.63%		0.69%		0.61%		0.68%		 -6.24%

		Dec-2007		4.30%		2.86%		2.30%		3.00%		 -3.33%

		Mar-2003		0.92%		1.54%		1.96%		1.39%		 -3.15%

		Jun-2012		1.60%		2.18%		2.15%		2.06%		 -2.75%

		Jun-2008		 -1.31%		 -0.93%		 -0.71%		 -1.02%		 -2.73%

		Jun-2000		1.51%		1.58%		1.62%		1.74%		 -2.66%

		Mar-2005		 -2.98%		 -0.34%		 -0.36%		 -0.48%		 -2.15%

		Sep-2004		1.31%		3.19%		3.34%		3.20%		 -1.87%

		Jun-2006		0.23%		 -0.01%		0.00%		 -0.08%		 -1.44%

		Sep-2000		2.54%		3.07%		3.03%		3.01%		 -0.97%

		Mar-2018		0.55%		 -1.38%		 -1.24%		 -1.46%		 -0.76%

		Dec-2012		0.78%		0.49%		1.06%		0.21%		 -0.38%

		Jun-2011		2.01%		2.22%		2.11%		2.29%		0.10%

		Mar-2002		 -0.42%		 -0.01%		0.18%		0.09%		0.27%

		Jun-2015		 -5.90%		 -1.57%		 -1.45%		 -1.68%		0.28%

		Mar-2007		1.22%		1.56%		1.65%		1.50%		0.64%

		Mar-2015		3.96%		1.76%		1.84%		1.61%		0.95%

		Sep-2014		0.77%		0.21%		0.06%		0.17%		1.13%

		Mar-2016		7.54%		3.02%		2.91%		3.03%		1.35%

		Jun-2005		2.25%		2.97%		2.93%		3.01%		1.37%

		Mar-2004		1.58%		2.68%		2.70%		2.66%		1.69%

		Sep-2019		4.11%		2.34%		2.33%		2.27%		1.70%

		Jun-2004		 -0.42%		 -2.34%		 -2.24%		 -2.44%		1.72%

		Mar-2014		6.00%		2.03%		2.30%		1.84%		1.81%

		Sep-2007		3.97%		2.82%		2.63%		2.84%		2.03%

		Dec-2005		0.77%		0.64%		0.67%		0.59%		2.09%

		Mar-2000		2.37%		2.29%		2.08%		2.21%		2.29%

		Jun-2016		3.23%		2.38%		2.75%		2.21%		2.46%

		Sep-2003		1.02%		 -0.15%		0.22%		 -0.15%		2.65%

		Mar-1997		 -1.76%		 -0.53%		 -0.26%		 -0.56%		2.68%

		Dec-1997		4.62%		3.00%		2.92%		2.94%		2.87%

		Jun-2013		 -0.32%		 -2.45%		 -2.47%		 -2.33%		2.91%

		Jun-2017		1.72%		1.56%		1.74%		1.45%		3.09%

		Sep-1996		1.59%		1.89%		2.40%		1.85%		3.09%

		Jun-1998		3.32%		2.49%		2.29%		2.34%		3.30%

		Jun-2018		0.33%		 -0.11%		 -0.16%		 -0.16%		3.43%

		Sep-2005		 -0.07%		 -0.55%		 -0.32%		 -0.67%		3.60%

		Dec-2016		 -1.03%		 -2.72%		 -2.30%		 -2.98%		3.82%

		Sep-2016		1.57%		0.70%		1.34%		0.46%		3.85%

		Mar-2006		0.32%		 -0.52%		 -0.31%		 -0.65%		4.21%

		Jun-2019		4.70%		3.16%		3.23%		3.08%		4.30%

		Sep-2017		0.38%		0.93%		1.17%		0.85%		4.48%

		Jun-1996		1.87%		0.48%		0.83%		0.57%		4.49%

		Dec-2014		3.12%		1.65%		1.36%		1.79%		4.93%

		Mar-1999		 -1.32%		 -0.50%		 -0.06%		 -0.50%		4.98%

		Jun-2014		3.95%		2.14%		2.37%		2.04%		5.23%

		Sep-2013		 -0.02%		0.66%		0.86%		0.57%		5.25%

		Mar-1996		 -3.04%		 -1.93%		 -1.59%		 -1.77%		5.37%

		Mar-2010		1.83%		2.16%		2.80%		1.78%		5.39%

		Sep-2006		5.83%		3.82%		3.80%		3.81%		5.67%

		Jun-2001		0.50%		0.52%		0.48%		0.56%		5.85%

		Mar-2011		 -0.20%		0.72%		1.35%		0.42%		5.92%

		Dec-1995		5.24%		4.50%		4.71%		4.26%		6.02%

		Dec-2009		 -1.61%		0.65%		1.51%		0.20%		6.04%

		Mar-2017		0.70%		0.98%		1.28%		0.82%		6.07%

		Jun-2007		 -1.31%		 -0.51%		 -0.47%		 -0.52%		6.28%

		Sep-2012		2.31%		2.20%		2.91%		1.59%		6.35%

		Dec-2017		0.51%		0.52%		0.57%		0.39%		6.64%

		Dec-2006		0.81%		1.27%		1.54%		1.24%		6.70%

		Dec-2015		 -1.24%		 -0.46%		 -0.46%		 -0.57%		7.04%

		Jun-1999		 -1.53%		 -1.01%		 -0.88%		 -0.88%		7.05%

		Sep-1997		4.37%		3.45%		3.68%		3.32%		7.49%

		Sep-2018		0.73%		0.21%		0.39%		0.02%		7.71%

		Dec-1996		3.60%		3.15%		3.52%		3.00%		8.34%

		Dec-2002		2.93%		1.61%		2.26%		1.57%		8.44%

		Dec-2019		0.73%		0.24%		0.51%		0.18%		9.07%

		Dec-2004		0.52%		1.03%		1.42%		0.95%		9.23%

		Dec-2013		 -2.44%		0.18%		0.72%		 -0.14%		10.51%

		Mar-2013		0.45%		0.15%		0.52%		 -0.12%		10.61%

		Dec-2001		2.98%		0.03%		0.42%		0.05%		10.69%

		Dec-2010		 -2.24%		 -1.15%		 -0.47%		 -1.30%		10.76%

		Sep-2010		4.62%		2.91%		3.62%		2.48%		11.29%

		Dec-2011		1.13%		1.32%		1.82%		1.12%		11.82%

		Dec-2003		0.53%		0.37%		1.01%		0.32%		12.18%

		Mar-2012		2.17%		1.09%		2.12%		0.30%		12.59%

		Mar-2019		3.97%		3.26%		3.72%		2.94%		13.65%

		Mar-1998		1.48%		1.65%		1.83%		1.56%		13.95%

		Dec-1999		 -0.21%		 -0.10%		0.19%		 -0.12%		14.88%

		Jun-2003		3.62%		2.82%		3.37%		2.50%		15.39%

		Sep-2009		7.34%		4.77%		6.43%		3.74%		15.61%

		Jun-2009		4.17%		3.50%		5.98%		1.78%		15.93%

		Jun-1997		4.22%		3.68%		3.97%		3.67%		17.46%

		Dec-1998		0.13%		0.30%		0.60%		0.34%		21.30%



BGIM US FI Composite	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.106711	1.2737999999999999E-2	4.7389000000000001E-2	4.9331E-2	7.9823000000000005E-2	2.4441999999999998E-2	4.3122000000000001E-2	3.6561999999999997E-2	5.0624000000000002E-2	-2.6675000000000001E-2	Excess vs. Blbg Barc US Agg	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	6.0919000000000001E-2	-1.8744999999999998E-2	1.5700000000000019E-3	3.2159999999999966E-3	4.1615000000000006E-2	8.088999999999999E-3	6.1749999999999999E-3	6.2159999999999958E-3	1.5734000000000005E-2	-2.7837000000000001E-2	Excess vs. eVest US Core Plus Median Manager	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.10301100000000001	1.5705999999999998E-2	1.0865E-2	9.7070000000000004E-3	6.0116000000000003E-2	1.6840999999999998E-2	1.5432000000000001E-2	4.612999999999999E-3	2.1063000000000002E-2	-3.5645999999999997E-2	S	&	P 500	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	-0.21943299999999999	-0.19597999999999999	-0.17275799999999999	-0.146782	-0.13868	-0.13519800000000001	-0.13397500000000001	-0.11855400000000001	-0.11425200000000001	-0.11011799999999999	









Duration Contrib
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		Corp IG		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84

		Corp HY		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.17		0.17		0.16		0.16		0.16		0.15		0.13		0.13		0.12		0.12		0.13		0.13		0.11		0.10		0.06		0.08		0.06		0.05		0.05		0.02		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.01		0.01		0.00		0.00		0.00		0.00		0.13

		Muni		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.32		0.29		0.27		0.36		0.40		0.43		0.40		0.38		0.50		0.50		0.52		0.48		0.48		0.38		0.37		0.38		0.40		0.45		0.41		0.41		0.43		0.52		0.36		0.34		0.34		0.32		0.32		0.33		0.32		0.33		0.37		0.38		0.42		0.42		0.16		0.15		0.16		0.14		0.13		0.12		0.11		0.11		0.45		0.48		0.47		0.46		0.46		0.46		0.49		0.50		0.52		0.52		0.53		0.51		0.53		0.53		0.54		0.55		0.53		0.51		0.49		0.48		0.44		0.43		0.42		0.44		0.44		0.46		0.48		0.49		0.49		0.51		0.51		0.53		0.56		0.56		0.54		0.53		0.50		0.47		0.43		0.43		0.41		0.35		0.37		0.39		0.43		0.48		0.49		0.48		0.47		0.48		0.10		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00

		MBS		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20

		US Treasury & Gov't Related		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.58		3.63		3.66		3.73		3.46		3.52		3.37		3.36		4.88		4.94		4.78		5.01		3.31		3.31		3.62		3.51		5.86		4.98		5.21		3.40		3.34		3.45		2.75		1.23		1.18		1.14		1.06		1.02		0.98		0.99		0.99		1.09		1.03		1.11		1.06		0.75		0.70		0.85		0.74		0.68		1.58		1.58		2.45		12.69		12.38		12.11		12.31		12.62		12.60		12.69		12.86		10.87		6.20		4.84		4.01		6.92		8.87		11.97		12.73		11.17		11.22		10.69		11.44		11.11		13.09		14.00		14.69		14.51		14.41		14.69		14.45		14.60		7.64		3.37		3.40		3.62		0.57		0.55		0.54		0.51		0.48		2.09		2.08		3.77		3.58		3.63		2.98		1.64		0.48		0.51		0.49		0.48		0.49		0.11		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21

		Corporates		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.35		0.34		0.32		0.33		0.32		0.30		0.28		0.28		0.27		0.27		0.28		0.28		0.25		0.24		0.98		1.06		1.04		1.06		1.27		2.29		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.94		2.97		2.44		2.86		5.90		7.30		7.97

		Securitized		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34

		Blbg Barc U.S. Agg Total Dur		4.3390247142		4.2220969201		4.420974184		4.5022847287		4.3291847105		4.1958914657		4.1603329378		4.3934360665		4.2615504876		4.4430290643		4.5823137071		4.6314728616		4.5693727866		4.5465385977		4.5855357231		4.6791236222		4.7238577007		4.7888749508		4.796100899		4.7215573523		4.6650388472		4.6107565781		4.5249220869		4.3688906415		4.4630619306		4.5822061124		4.5987639406		4.5000938831		4.4910245742		4.6730433023		4.704262478		4.6302660242		4.61801616		4.6179917114		4.5495130528		4.3705411198		4.4062457877		4.2271353165		4.3912912388		4.3772838119		4.4620162199		4.6496508642		4.6825760261		4.7847741841		4.7082705392		4.466824826		4.7081947175		4.0505607524		3.7064203718		3.7637578896		4.1291813936		3.7335583366		3.9622681775		4.1406797188		4.2984253848		4.308816973		4.3513057317		4.4333344705		4.4115289366		4.2135233826		4.571288194		4.4753753166		4.527246239		4.6812993099		4.7156595786		4.5428255206		4.2992148595		4.1300534015		4.1156309934		4.6698224708		4.5857446861		4.8239126083		4.9792434004		5.0443682033		5.1006117914		5.1186523556		5.0798550314		5.1894030823		5.1923836848		5.1762241527		5.0536833325		4.9553202158		5.0801969191		5.0165749017		4.9539039326		4.8564332829		4.9429675364		5.0084314088		5.0712127367		5.0917588054		5.067844666		4.964682875		5.0227671498		4.8454769643		5.0197046849		5.0011289253		5.0602309739		5.1998489878		5.2232281024		5.2608131297		5.2217224833		5.4454753789		5.4910872004		5.5130046454		5.5512983563		5.5172042276		5.4937659729		5.5584879624		5.5470873145		5.5249443943		5.594454356		5.652873458		5.6343038348		5.6080124189		5.6037308621		5.6249637433		5.6060217006		5.616961132		5.5744709441		5.5537695523		5.552570852		5.3702644068		5.4655933786		5.4451447814		5.4690339617		5.5246940542		5.6268308393		5.6062571287		5.6155301971		5.5961752216		5.6391978357		5.6705887698		5.6757396427		5.4358162906		5.3996145925		5.469688098		5.505044855		5.5267799956		5.4739938662		5.4693326094		5.5103135285		5.5083496366		5.5884378196		5.8460309003		5.8922523568		5.95042		5.949482		5.996519		5.963962		5.952206		6.013329		5.994262		5.934281		5.96499		5.958719		5.999917		5.980798		6.074024		6.099034		6.081261		6.053198		6.035672		6.0117		6.021425		5.997774		6.028168		5.992398		5.968525		5.869085		5.86327		5.914854		5.820887		5.887519		5.72634		5.730025		5.714328		5.746924		5.775685		5.807841		5.875971		5.868465		5.847411		5.883028		5.687414		5.721284		6.009234

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20

		US Gov't Duration Contrib (LHS)		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.33		3.31		3.37		3.46		3.11		3.12		2.94		2.95		4.49		4.44		4.28		4.49		2.83		2.83		3.23		3.14		5.47		4.58		4.76		2.98		2.92		3.02		2.23		0.88		0.84		0.80		0.75		0.71		0.65		0.67		0.66		0.72		0.65		0.69		0.64		0.59		0.54		0.69		0.60		0.55		1.46		1.47		2.35		12.24		11.90		11.64		11.85		12.15		12.13		12.20		12.35		10.35		5.68		4.31		3.50		6.39		8.34		11.43		12.18		10.64		10.71		10.21		10.96		10.66		12.66		13.58		14.25		14.07		13.95		14.21		13.96		14.10		7.14		2.86		2.87		3.06		0.00		0.01		0.01		0.00		0.01		1.66		1.66		3.35		3.23		3.26		2.58		1.21		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21

		UST 10 Yr Yield (RHS)		0.04		0.04		0.04		0.04		0.04		0.04		0.04		0.04		0.04		0.04		0.05		0.04		0.04		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.04		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.04		0.04		0.04		0.04		0.04		0.03		0.04		0.04		0.04		0.04		0.04		0.04		0.04		0.03		0.02		0.03		0.03		0.03		0.03		0.03		0.04		0.03		0.03		0.03		0.03		0.03		0.04		0.04		0.04		0.04		0.04		0.03		0.03		0.03		0.02		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.01		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.02		0.03		0.03		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.01		0.01		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.02		0.03		0.02		0.02		0.02		0.01		0.02		0.02		0.02		0.02		0.02		0.01		0.01		0.01		0.01

		Corp IG Duration Contrib (LHS)		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84

		Blbg Barc Corp Index OAS (bps) (RHS)		80.81		81.69		77.01		92.75		104.23		86.98		92.99		85.21		86.88		87.82		92.87		95.28		90.39		87.75		84.63		87.72		85.46		89.64		94.39		95.35		94.30		94.06		92.01		88.71		87.69		85.70		84.84		91.64		91.63		90.49		96.92		125.91		145.26		145.05		142.50		192.97		198.50		225.65		247.40		288.76		244.37		235.15		264.81		288.46		303.84		440.84		574.96		606.74		554.82		480.96		504.63		542.51		439.44		351.69		305.93		246.97		231.45		218.48		205.70		206.50		171.76		169.47		172.90		149.59		142.65		186.81		193.23		175.22		186.13		174.67		168.17		170.82		155.73		150.20		139.48		142.13		137.87		146.18		152.96		152.61		207.68		238.43		201.75		243.36		234.14		206.27		181.25		176.25		185.38		208.93		199.17		178.05		171.85		155.62		137.31		147.34		141.39		137.51		136.65		139.11		134.76		132.34		151.86		137.76		139.95		141.35		131.08		125.01		113.60		116.25		109.08		105.96		101.47		101.20		99.40		98.68		101.62		111.68		117.73		123.89		130.72		136.47		123.00		129.23		128.16		133.19		144.93		153.77		163.46		169.16		158.83		154.78		165.39		193.39		196.81		163.07		145.80		148.69		155.77		144.74		135.36		138.29		132.38		128.77		122.69		121.11		115.07		117.78		115.96		113.04		108.81		102.45		110.32		101.12		94.83		97.18		93.23		85.75		95.67		109.12		107.62		114.77		123.07		108.92		113.63		105.94		117.89		137.49		153.13		128.38		120.71		119.45		110.56		128.24		114.51		107.97		120.32		115.04		110.35		104.52		93.09		102.00		122.41		271.78		202.28		174.25





























































































































































































































































































































































































US Gov't Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.328398	3.3124280000000002	3.3690610000000003	3.4622600000000001	3.1050700000000004	3.1201669999999999	2.9433729999999998	2.954952	4.4935330000000002	4.4411589999999999	4.2806379999999997	4.4922029999999999	2.826727	2.8319540000000001	3.232958	3.144698	5.473465	4.5801929999999995	4.7605009999999996	2.9826359999999998	2.9230590000000003	3.0175159999999996	2.2322120000000001	0.87637999999999994	0.84226000000000001	0.79759700000000011	0.74527600000000005	0.70669799999999994	0.65241600000000011	0.66782299999999994	0.65873399999999993	0.71532099999999998	0.651972	0.69095399999999996	0.63991299999999995	0.59211000000000003	0.54186800000000002	0.68868200000000002	0.59997400000000001	0.55133900000000002	1.4617939999999998	1.4683120000000001	2.3453150000000003	12.243200999999999	11.902903999999999	11.642873000000002	11.850512999999999	12.152505	12.131027	12.201909000000001	12.354760000000001	10.352392	5.6844040000000007	4.3149139999999999	3.502364	6.3931019999999998	8.3449540000000013	11.430944999999999	12.181910999999999	10.643229	10.706239	10.205285	10.958161	10.66201	12.658242	13.580461	14.249389000000001	14.072376	13.949827000000001	14.210143	13.962035	14.103441999999999	7.1356760000000001	2.8595820000000001	2.8696739999999998	3.0596800000000002	3.8639999999999998E-3	1.1962E-2	7.3460000000000001E-3	2.0100000000000001E-3	1.0473E-2	1.6639090000000001	1.6550689999999999	3.3532980000000001	3.2285249999999999	3.2569059999999999	2.5847989999999998	1.20922	2.2260000000000001E-3	1.2328E-2	7.8549999999999991E-3	2.1029999999999998E-3	9.8259999999999997E-3	1.047E-2	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	Modified Duration Contribution (Yrs)







Corp IG Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.17546500000000001	0.17027100000000001	0.16040199999999999	0.163664	0.16485	0.154025	0.15013000000000001	0.15251000000000001	0.149503	0.15109900000000001	0.152499	0.14943999999999999	0.143924	0.14374400000000001	0.92094100000000001	0.98092000000000001	0.97951100000000002	1.011695	1.2174799999999999	2.269784	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.9290050000000001	2.9620250000000001	2.4378959999999998	2.8543379999999998	5.9007550000000002	7.3010270000000004	7.8356940000000002	Blbg Barc Corp Index OAS (bps) (RHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	80.80810000000001	81.691400000000002	77.014800000000008	92.745999999999995	104.23070000000001	86.983800000000002	92.990200000000002	85.206499999999991	86.879499999999993	87.8185	92.870099999999994	95.280799999999999	90.387	87.747299999999996	84.633099999999999	87.719700000000003	85.456500000000005	89.636400000000009	94.392899999999997	95.352400000000003	94.301900000000003	94.058700000000002	92.005700000000004	88.711799999999997	87.692599999999999	85.695800000000006	84.843100000000007	91.637199999999993	91.630299999999991	90.488599999999991	96.919200000000004	125.9091	145.26089999999999	145.053	142.5042	192.97379999999998	198.49860000000001	225.65390000000002	247.3972	288.75700000000001	244.36539999999999	235.14499999999998	264.81139999999999	288.46220000000005	303.84280000000001	440.84359999999998	574.96159999999998	606.7373	554.82120000000009	480.96089999999998	504.62559999999996	542.50819999999999	439.44460000000004	351.68620000000004	305.92869999999999	246.97480000000002	231.45429999999999	218.47699999999998	205.6995	206.49579999999997	171.75569999999999	169.47200000000001	172.90019999999998	149.59379999999999	142.65300000000002	186.8115	193.23090000000002	175.2244	186.12989999999999	174.66970000000001	168.16919999999999	170.81710000000001	155.72659999999999	150.1952	139.48220000000001	142.1327	137.8717	146.18350000000001	152.96279999999999	152.60590000000002	207.67769999999999	238.42660000000001	201.75200000000001	243.36320000000003	234.1438	206.26989999999998	181.25239999999999	176.2543	185.38149999999999	208.92749999999998	199.16559999999998	178.04670000000002	171.85359999999997	155.6216	137.30840000000001	147.3409	141.38990000000001	137.5085	136.64849999999998	139.11199999999999	134.7628	132.3449	151.8571	137.76329999999999	139.95409999999998	141.35059999999999	131.07589999999999	125.0097	113.60459999999999	116.24950000000001	109.0787	105.958	101.46520000000001	101.20050000000001	99.401399999999995	98.67519999999999	101.62050000000001	111.68249999999999	117.73469999999999	123.89110000000001	130.71600000000001	136.46889999999999	123.0016	129.2319	128.1592	133.19030000000001	144.9316	153.76660000000001	163.46180000000001	169.16409999999999	158.82980000000001	154.779	165.392	193.39170000000001	196.81120000000001	163.06530000000001	145.80199999999999	148.69370000000001	155.76729999999998	144.7406	135.3562	138.2894	132.38050000000001	128.77070000000001	122.68589999999999	121.1092	115.07419999999999	117.78450000000001	115.96249999999999	113.04050000000001	108.8061	102.4496	110.3159	101.121	94.829099999999997	97.181600000000003	93.2333	85.748100000000008	95.665400000000005	109.1224	107.62039999999999	114.7723	123.06889999999999	108.9226	113.63019999999999	105.93980000000001	117.8852	137.4923	153.13129999999998	128.3768	120.7058	119.45010000000001	110.55679999999998	128.23609999999999	114.5134	107.96619999999999	120.32210000000001	115.036	110.3523	104.52170000000001	93.088099999999997	102.00309999999999	122.4113	271.78339999999997	202.2808	174.24799999999999	

Mod. Dur Contrib (Yrs)





OAS (bps)









Securitized	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0.25	0.27	0.38	0.22	0.16	0.19	0.87	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	9.7189999999999999E-2	8.8317999999999994E-2	0.16014100000000001	Corporates	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.34940300000000002	0.33964	0.32358299999999995	0.32718599999999998	0.32206699999999999	0.300402	0.27783400000000003	0.28132299999999999	0.26793400000000001	0.27337400000000001	0.28184399999999998	0.27965799999999996	0.25300099999999998	0.24065700000000001	0.97793200000000002	1.0567880000000001	1.041191	1.0647629999999999	1.2670319999999999	2.2899620000000001	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.935168	2.9680360000000001	2.4419329999999997	2.8580579999999998	5.9046080000000005	7.304074	7.9700660000000001	US Treasury 	&	 Gov't Related	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.5820650000000001	3.6306060000000002	3.6627340000000004	3.7347480000000002	3.4624330000000003	3.5220029999999998	3.3745349999999998	3.355413	4.877256	4.9415290000000001	4.7841049999999994	5.0086180000000002	3.3064239999999998	3.3148599999999999	3.6160380000000001	3.511282	5.8551099999999998	4.9806249999999999	5.2112169999999995	3.3971089999999999	3.3377170000000005	3.4494099999999994	2.7480530000000001	1.232558	1.1776599999999999	1.1402400000000001	1.0630660000000001	1.021811	0.98033400000000004	0.98680099999999993	0.99188699999999996	1.089466	1.0280860000000001	1.1134869999999999	1.0582319999999998	0.75059500000000001	0.69518400000000002	0.84560500000000005	0.73624800000000001	0.67673800000000006	1.5846879999999999	1.579353	2.4522270000000002	12.691198	12.382484999999999	12.108619000000001	12.307677999999999	12.615974	12.595735999999999	12.690564	12.859646000000001	10.874787	6.2043780000000011	4.8432750000000002	4.0114479999999997	6.9195000000000002	8.8736240000000013	11.969863	12.728873999999999	11.170325	11.218491	10.690367	11.441762000000001	11.106073	13.088666999999999	13.995887999999999	14.687998	14.508401000000001	14.409567000000001	14.691320000000001	14.454344000000001	14.597545	7.6423579999999998	3.3687800000000001	3.4005570000000001	3.6246490000000002	0.56754700000000002	0.547817	0.53960199999999992	0.50641399999999992	0.477769	2.0925020000000001	2.082554	3.766632	3.578722	3.6274819999999997	2.9775109999999998	1.6383000000000001	0.48026800000000003	0.50696200000000002	0.48919600000000002	0.47563	0.488701	0.11107300000000001	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	BGIM US FI Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	1.1200000000000001	1.27	7.3699999999999992	2.8600000000000003	2.83	2.57	2.4900000000000002	2.38	2.4	2.23	2.16	2.21	2.13	1.9700000000000002	1.8900000000000001	2.38	2.25	7.8	8.3800000000000008	8.4	8.33	8.36	8.64	8.65	8.51	8.0000000000000018	8.08	7.16	7.0299999999999994	6.77	4.66	6.57	6.83	6.92	6.919999999999999	4.74	5.15	5.08	5.49	5.4	5.6499999999999995	5.87	5.73	5.77	5.99	6.2099999999999991	7.12	6.71	7.8000000000000007	7.5700000000000012	8.9099999999999984	8.48	8.629999999999999	8.66	8.4400000000000013	8.91	9.08	9	8.5400000000000009	8.24	8.1900000000000013	8.8378340000000009	8.7560469999999988	8.5999619999999997	8.695843	8.5823390000000011	8.8557869999999994	8.7821700000000007	8.8594590000000011	8.0836009999999998	7.8464200000000002	9.2170319999999997	9.0721030000000003	8.853311999999999	8.6983409999999992	6.0421990000000001	6.1133360000000003	6.2312969999999996	6.0589469999999999	8.4664979999999996	7.5155060000000002	8.1450879999999994	6.8506489999999998	6.7990020000000007	7.355086	6.9754909999999999	5.5913110000000001	5.3889200000000006	5.4329110000000007	4.9400430000000002	4.8584320000000005	4.8531300000000002	4.5571279999999996	4.6900240000000002	4.2307170000000003	3.2554410000000003	3.5576350000000003	3.3256209999999999	1.92889	1.792643	1.9072360000000002	1.6754980000000002	1.3772190000000002	2.284599	2.1791549999999997	3.049728	13.342112	12.979642999999999	12.342403000000001	12.531127	12.83653	12.979147999999999	13.058115000000001	13.215759000000002	11.237159	6.5537810000000007	5.1829150000000004	4.3350309999999999	7.2466860000000004	9.1956910000000018	12.270265	13.006708	11.451648	11.486425000000001	10.963741000000001	11.723606	11.385731	13.341667999999999	14.236545	15.665929999999999	15.565189	15.450758	15.756083	15.721376000000001	16.887506999999999	11.014768999999999	6.8745880000000001	7.0733549999999994	7.3865189999999998	4.1650559999999999	4.1791780000000003	3.6742979999999998	3.4175580000000001	3.278432	4.4827069999999996	4.4861710000000006	5.0535920000000001	4.8133319999999999	4.8772979999999997	4.29765	3.0031340000000002	1.388317	1.431298	1.322994	1.298664	1.2702629999999999	0.91034899999999996	0.67017199999999999	0.53287099999999998	1.2160849999999999	0.50278899999999993	0.51266400000000001	0.488367	0.51472000000000007	0.52546399999999993	0.52015800000000001	2.5059610000000001	6.5198099999999997	10.852511999999999	10.996290999999999	9.1739339999999991	12.104395	9.2616180000000004	12.562132999999999	10.242277	6.8843189999999996	10.063162999999999	4.9297779999999998	3.9224370000000004	4.0200019999999999	4.0396020000000004	4.2150210000000001	3.6296839999999997	6.7043450000000009	7.515555	8.3409839999999988	Blbg Barc U.S. Agg Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	4.3390247142109297	4.22209692014171	4.4209741839881902	4.5022847286843497	4.3291847104532701	4.19589146565019	4.1603329378317104	4.39343606649087	4.2615504876189503	4.4430290643255397	4.5823137070951301	4.6314728616407397	4.5693727866368903	4.5465385976783503	4.5855357231077196	4.6791236221594597	4.7238577006659304	4.7888749507822501	4.7961008989783904	4.7215573522508496	4.66503884721722	4.6107565781258204	4.5249220869288704	4.3688906415193598	4.4630619306315999	4.5822061124398203	4.59876394064203	4.5000938831141299	4.4910245742271799	4.6730433023422	4.7042624779690598	4.6302660241637099	4.6180161599689296	4.6179917114081199	4.5495130528122001	4.3705411198304196	4.4062457877316303	4.2271353164920002	4.3912912387673497	4.37728381191077	4.4620162199001197	4.6496508642072198	4.6825760260965996	4.78477418411053	4.7082705391525996	4.4668248259767598	4.7081947175171104	4.0505607523688596	3.7064203718262201	3.76375788960521	4.1291813936169603	3.7335583366358098	3.9622681775086099	4.14067971879168	4.2984253848301996	4.3088169730114103	4.3513057316948602	4.4333344704892896	4.4115289365919699	4.2135233826290204	4.57128819402182	4.4753753165986199	4.5272462389969998	4.6812993098580096	4.7156595786452904	4.5428255205794601	4.2992148594599104	4.1300534015204704	4.1156309934395399	4.6698224708340001	4.5857446860542703	4.8239126082580004	4.9792434004192296	5.0443682033085002	5.1006117914490101	5.1186523556394299	5.07985503139854	5.1894030822540103	5.1923836848005402	5.1762241527425399	5.0536833324523203	4.9553202158013603	5.0801969191224501	5.0165749016502001	4.9539039325868304	4.8564332829372701	4.9429675363598298	5.0084314088383	5.07121273668937	5.0917588054245098	5.0678446659688898	4.9646828750443204	5.0227671498406599	4.8454769643025397	5.0197046849457596	5.0011289253210904	5.0602309738811702	5.1998489878154697	5.2232281023898599	5.2608131296572598	5.2217224833432896	5.4454753788714196	5.4910872003503597	5.5130046454140302	5.5512983563243399	5.5172042276450401	5.4937659729342601	5.5584879624244303	5.5470873145152897	5.5249443942537804	5.5944543559637498	5.6528734579733202	5.6343038347960404	5.6080124189274096	5.6037308621493498	5.6249637433060702	5.6060217005611896	5.6169611320230501	5.5744709441196303	5.5537695523180997	5.5525708519632904	5.37026440684037	5.4655933786330104	5.4451447814242098	5.4690339616830199	5.52469405423789	5.6268308392837696	5.60625712870503	5.6155301970577298	5.5961752215586102	5.6391978357238797	5.6705887698400703	5.67573964270278	5.4358162905779102	5.3996145924932	5.46968809796941	5.5050448549680198	5.5267799956342101	5.4739938661628802	5.4693326093739101	5.5103135285088003	5.5083496365684699	5.5884378196415696	5.8460309003415603	5.8922523568415199	5.9504200000000003	5.9494819999999997	5.9965190000000002	5.9639620000000004	5.9522060000000003	6.0133289999999997	5.994262	5.9342810000000004	5.9649900000000002	5.9587190000000003	5.9999169999999999	5.9807980000000001	6.0740239999999996	6.0990339999999996	6.0812609999999996	6.0531980000000001	6.0356719999999999	6.0117000000000003	6.0214249999999998	5.9977739999999997	6.028168	5.9923979999999997	5.9685249999999996	5.8690850000000001	5.86327	5.9148540000000001	5.8208869999999999	5.8875190000000002	5.7263400000000004	5.7300250000000004	5.7143280000000001	5.7469239999999999	5.7756850000000002	5.8078409999999998	5.8759709999999998	5.8684649999999996	5.8474110000000001	5.8830280000000004	5.6874140000000004	5.7212839999999998	6.0092340000000002	

Modified Duration Contribution (Yrs)
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api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				Feb-2003		0.96%		1.38%		1.23%		2.50%		0.88%		1.40%		 -1.50%		 -3.02%		 -2.05%		 -2.30%		 -2.81%

				Mar-2003		 -0.00%		 -0.08%		2.88%		0.87%		1.07%		0.31%		0.97%		1.29%		 -2.01%		 -1.96%		 -2.86%

				Apr-2003		1.27%		0.83%		5.93%		5.30%		5.19%		1.20%		8.24%		9.48%		9.54%		9.80%		8.89%

				May-2003		1.96%		1.86%		1.03%		3.99%		2.84%		4.34%		5.27%		10.73%		6.28%		6.06%		7.15%

				Jun-2003		0.35%		 -0.20%		2.88%		0.07%		 -0.34%		 -1.62%		1.28%		1.81%		2.71%		2.42%		5.67%

				Jul-2003		 -1.54%		 -3.36%		 -1.10%		 -3.14%		 -1.73%		 -2.97%		1.76%		6.26%		2.65%		2.42%		6.22%

				Aug-2003		0.29%		0.66%		1.15%		2.10%		 -0.51%		 -0.54%		1.95%		4.58%		2.96%		2.42%		6.69%

				Sep-2003		2.30%		2.65%		2.73%		3.41%		3.97%		5.67%		 -1.06%		 -1.85%		2.78%		3.08%		0.73%

				Oct-2003		 -0.28%		 -0.93%		2.02%		0.28%		 -0.83%		 -0.50%		5.66%		8.40%		6.47%		6.23%		8.51%

				Nov-2003		0.20%		0.24%		1.52%		1.01%		1.00%		1.69%		0.88%		3.55%		2.17%		2.22%		1.22%

				Dec-2003		0.62%		1.02%		2.26%		2.79%		3.18%		3.99%		5.24%		2.03%		7.63%		7.81%		7.24%

				Jan-2004		0.73%		0.80%		1.91%		0.58%		 -0.28%		0.27%		1.84%		4.34%		1.59%		1.41%		3.49%

				Feb-2004		0.55%		1.08%		 -0.25%		0.57%		2.16%		0.15%		1.39%		0.90%		2.52%		2.31%		4.59%

				Mar-2004		0.30%		0.75%		0.68%		2.58%		1.92%		1.44%		 -1.51%		0.93%		0.58%		0.56%		1.25%

				Apr-2004		 -0.71%		 -2.60%		 -0.68%		 -4.96%		 -3.42%		 -4.28%		 -1.57%		 -5.10%		 -3.18%		 -2.26%		 -8.19%

				May-2004		 -0.10%		 -0.40%		 -1.69%		 -2.06%		0.07%		0.78%		1.37%		1.59%		0.23%		0.34%		 -2.00%

				Jun-2004		0.40%		0.57%		1.43%		1.76%		0.98%		0.22%		1.94%		4.21%		2.13%		2.19%		0.43%

				Jul-2004		0.54%		0.99%		1.36%		2.95%		1.39%		 -0.51%		 -3.31%		 -6.73%		 -2.93%		 -3.25%		 -1.83%

				Aug-2004		0.68%		1.91%		1.96%		3.81%		1.04%		2.37%		0.40%		 -0.51%		0.78%		0.44%		4.15%

				Sep-2004		0.09%		0.27%		1.45%		1.57%		2.86%		1.41%		1.08%		4.69%		3.20%		2.61%		5.77%

				Oct-2004		0.35%		0.84%		1.81%		1.54%		3.44%		2.95%		1.53%		1.97%		3.47%		3.41%		2.39%

				Nov-2004		 -0.22%		 -0.80%		1.21%		0.69%		5.73%		3.61%		4.05%		8.67%		6.91%		6.83%		9.26%

				Dec-2004		0.39%		0.92%		1.49%		2.33%		5.28%		1.72%		3.40%		2.96%		4.29%		4.39%		4.80%

				Jan-2005		0.21%		0.63%		 -0.13%		0.65%		 -0.32%		 -1.40%		 -2.44%		 -4.17%		 -1.74%		 -1.83%		0.25%

				Feb-2005		 -1.62%		 -0.59%		1.47%		0.66%		3.98%		0.15%		2.10%		1.69%		4.91%		4.32%		8.72%

				Mar-2005		 -1.58%		 -0.51%		 -2.91%		 -2.36%		 -3.80%		 -1.34%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%

				Apr-2005		0.99%		1.35%		 -0.97%		1.29%		 -0.06%		1.49%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%

				May-2005		0.90%		1.08%		1.78%		2.69%		 -0.01%		 -2.02%		3.18%		6.55%		0.53%		0.05%		3.48%

				Jun-2005		0.35%		0.55%		1.96%		1.90%		2.37%		 -0.87%		0.14%		3.86%		1.84%		1.33%		3.40%

				Jul-2005		 -0.46%		 -0.91%		1.75%		 -0.08%		0.60%		 -0.98%		3.72%		6.34%		3.67%		3.07%		6.99%

				Aug-2005		0.89%		1.28%		0.19%		1.86%		1.44%		1.80%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%

				Sep-2005		 -0.49%		 -1.03%		 -1.00%		1.75%		0.71%		 -1.91%		0.81%		0.31%		5.14%		4.45%		9.31%

				Oct-2005		 -0.29%		 -0.79%		 -0.70%		 -1.72%		 -1.82%		 -1.82%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%

				Nov-2005		0.44%		0.44%		0.52%		1.65%		1.96%		 -1.22%		3.78%		4.85%		3.34%		2.45%		8.27%

				Dec-2005		0.62%		0.95%		0.86%		1.63%		1.28%		1.13%		0.03%		 -0.46%		4.80%		4.65%		5.91%

				Jan-2006		0.18%		0.01%		1.60%		1.30%		4.54%		1.29%		2.65%		8.97%		6.96%		6.14%		11.17%

				Feb-2006		0.28%		0.33%		0.67%		2.08%		1.38%		 -0.52%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%

				Mar-2006		 -0.14%		 -0.98%		0.60%		 -1.62%		 -1.54%		 -1.17%		1.24%		4.85%		2.86%		3.30%		0.88%

				Apr-2006		0.07%		 -0.18%		0.62%		 -0.04%		2.74%		2.39%		1.34%		 -0.02%		5.09%		4.78%		7.12%

				May-2006		 -0.27%		 -0.11%		 -0.01%		 -1.82%		 -4.54%		1.83%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%

				Jun-2006		0.43%		0.21%		 -0.35%		 -0.37%		 -2.60%		 -1.05%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%

				Jul-2006		1.66%		1.35%		0.98%		3.12%		4.22%		0.80%		0.62%		 -3.25%		1.00%		0.99%		1.41%

				Aug-2006		2.68%		1.53%		1.62%		2.57%		1.16%		0.93%		2.38%		2.96%		2.80%		2.75%		2.55%

				Sep-2006		1.39%		0.88%		1.42%		0.59%		 -0.74%		 -0.29%		2.58%		0.83%		0.04%		0.15%		0.83%

				Oct-2006		0.69%		0.66%		1.36%		1.96%		4.67%		0.96%		3.26%		5.76%		4.06%		3.89%		4.75%

				Nov-2006		1.93%		1.16%		1.68%		1.19%		3.22%		2.75%		1.90%		2.63%		3.60%		2.99%		7.43%

				Dec-2006		 -1.78%		 -0.58%		1.10%		0.62%		2.24%		 -1.86%		1.40%		0.33%		3.11%		3.14%		4.50%

				Jan-2007		 -0.58%		 -0.04%		1.12%		 -0.16%		 -0.80%		 -1.36%		1.51%		1.67%		0.36%		0.68%		 -1.06%

				Feb-2007		2.54%		1.54%		1.40%		1.66%		1.38%		2.32%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%

				Mar-2007		 -0.70%		0.00%		0.11%		0.92%		3.08%		0.22%		1.12%		1.07%		2.77%		2.55%		3.97%

				Apr-2007		0.70%		0.54%		1.30%		0.76%		3.01%		1.10%		4.43%		1.80%		4.56%		4.44%		4.74%

				May-2007		 -1.26%		 -0.76%		0.75%		 -0.39%		2.00%		 -2.03%		3.49%		4.10%		2.63%		1.75%		4.85%

				Jun-2007		 -0.75%		 -0.30%		 -1.80%		 -1.90%		 -0.16%		 -0.59%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%

				Jul-2007		1.16%		0.83%		 -3.54%		 -1.06%		0.91%		2.96%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%

				Aug-2007		1.69%		1.23%		1.36%		1.07%		 -1.67%		1.62%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%

				Sep-2007		1.07%		0.76%		2.62%		2.38%		6.08%		2.46%		3.74%		1.72%		6.60%		5.35%		11.04%

				Oct-2007		0.99%		0.90%		0.60%		2.45%		4.32%		1.63%		1.59%		2.87%		5.57%		3.93%		11.15%

				Nov-2007		2.55%		1.80%		 -2.17%		 -0.26%		 -1.31%		2.77%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%

				Dec-2007		0.71%		0.28%		0.29%		0.61%		0.22%		 -0.51%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%

				Jan-2008		1.26%		1.68%		 -1.33%		0.77%		1.55%		3.71%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%

				Feb-2008		 -0.12%		0.14%		 -1.36%		 -0.11%		1.57%		2.44%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%

				Mar-2008		0.49%		0.34%		 -0.34%		 -0.05%		 -0.88%		3.22%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%

				Apr-2008		0.19%		 -0.21%		4.31%		0.95%		1.39%		 -3.24%		4.87%		4.19%		6.05%		5.43%		8.12%

				May-2008		 -1.51%		 -0.73%		0.36%		0.12%		0.61%		 -1.47%		1.30%		4.59%		1.58%		0.97%		1.86%

				Jun-2008		0.02%		 -0.08%		 -2.80%		 -1.96%		 -1.29%		0.45%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%

				Jul-2008		0.01%		 -0.08%		 -1.33%		1.03%		6.17%		0.21%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%

				Aug-2008		0.79%		0.95%		0.35%		0.74%		 -3.48%		 -2.01%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%

				Sep-2008		 -2.19%		 -1.34%		 -7.98%		 -6.68%		 -5.38%		 -1.19%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%

				Oct-2008		 -4.32%		 -2.36%		 -15.91%		 -16.03%		 -14.07%		 -2.04%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%

				Nov-2008		6.75%		3.26%		 -9.31%		2.96%		0.60%		3.70%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%

				Dec-2008		8.36%		3.73%		7.68%		7.46%		9.84%		7.11%		1.06%		5.80%		5.70%		6.01%		7.80%

				Jan-2009		 -2.35%		 -0.88%		5.99%		1.33%		 -5.96%		 -4.34%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%

				Feb-2009		 -1.20%		 -0.38%		 -3.10%		 -1.11%		 -5.30%		 -2.96%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%

				Mar-2009		0.89%		1.39%		3.19%		3.63%		5.71%		2.54%		8.76%		8.93%		8.03%		6.34%		14.37%

				Apr-2009		0.67%		0.48%		12.10%		5.55%		8.43%		0.04%		9.57%		15.46%		13.63%		12.80%		16.64%

				May-2009		1.46%		0.73%		6.73%		4.07%		5.65%		3.33%		5.59%		3.01%		13.54%		11.83%		17.09%

				Jun-2009		2.00%		0.57%		2.86%		1.44%		1.24%		0.11%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%

				Jul-2009		3.78%		1.61%		6.09%		3.19%		4.61%		1.78%		7.56%		9.63%		9.78%		9.13%		11.24%

				Aug-2009		1.39%		1.04%		1.86%		2.01%		0.52%		1.98%		3.61%		2.87%		3.70%		5.44%		 -0.36%

				Sep-2009		2.01%		1.05%		5.69%		4.90%		3.32%		2.29%		3.73%		5.77%		5.14%		3.83%		9.08%

				Oct-2009		 -0.67%		0.49%		1.79%		0.15%		0.96%		0.10%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%

				Nov-2009		1.07%		1.29%		1.01%		1.09%		2.22%		3.16%		6.00%		3.14%		2.87%		2.00%		4.30%

				Dec-2009		 -2.00%		 -1.56%		3.28%		0.37%		 -0.36%		 -5.03%		1.93%		8.05%		2.11%		1.44%		3.95%

				Jan-2010		1.91%		1.53%		1.27%		0.38%		0.25%		0.13%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%

				Feb-2010		0.55%		0.37%		0.17%		1.36%		1.12%		0.25%		3.10%		4.50%		0.00%		 -0.69%		0.35%

				Mar-2010		 -0.61%		 -0.12%		3.14%		2.48%		4.01%		 -1.70%		6.03%		8.14%		6.80%		6.24%		8.07%

				Apr-2010		2.04%		1.04%		2.34%		0.83%		1.57%		 -0.36%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%

				May-2010		0.49%		0.84%		 -3.59%		 -1.50%		 -4.34%		 -1.05%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%

				Jun-2010		2.46%		1.57%		1.24%		1.94%		0.89%		1.72%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%

				Jul-2010		1.47%		1.07%		3.56%		4.06%		5.52%		3.64%		7.01%		6.87%		9.03%		9.48%		8.33%

				Aug-2010		3.10%		1.29%		0.04%		2.39%		0.68%		1.95%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%

				Sep-2010		 -0.00%		0.11%		3.01%		1.57%		5.76%		2.38%		8.92%		12.46%		9.95%		9.80%		11.11%

				Oct-2010		 -0.24%		0.36%		2.58%		1.85%		1.28%		1.39%		3.80%		4.09%		3.41%		3.61%		2.90%

				Nov-2010		 -0.97%		 -0.57%		 -1.17%		 -3.10%		 -4.65%		 -4.78%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%

				Dec-2010		 -1.04%		 -1.08%		1.81%		 -0.45%		3.14%		1.76%		6.68%		7.94%		7.83%		8.10%		7.14%

				Jan-2011		 -0.92%		0.12%		2.21%		 -0.60%		 -1.55%		 -0.02%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%

				Feb-2011		0.92%		0.25%		1.31%		0.29%		1.49%		0.38%		3.43%		5.48%		2.63%		3.30%		 -0.93%

				Mar-2011		 -0.20%		0.06%		0.32%		1.19%		2.95%		0.29%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%

				Apr-2011		1.44%		1.27%		1.55%		1.36%		4.73%		3.24%		2.96%		2.64%		4.89%		5.98%		3.10%

				May-2011		1.35%		1.31%		0.49%		1.53%		 -1.20%		 -0.12%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%

				Jun-2011		 -0.78%		 -0.29%		 -0.97%		0.91%		0.46%		0.21%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%

				Jul-2011		2.25%		1.59%		1.16%		1.85%		1.37%		2.30%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%

				Aug-2011		2.90%		1.46%		 -4.00%		0.52%		0.05%		2.07%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%

				Sep-2011		2.64%		0.73%		 -3.27%		 -4.36%		 -9.83%		 -1.95%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%

				Oct-2011		0.68%		0.11%		5.99%		4.40%		5.58%		0.54%		10.93%		15.14%		10.53%		9.64%		13.25%

				Nov-2011		 -1.55%		 -0.09%		 -2.16%		 -0.88%		 -3.41%		 -1.51%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%

				Dec-2011		2.04%		1.10%		2.66%		1.13%		 -1.47%		0.86%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%

				Jan-2012		2.30%		0.88%		3.04%		1.58%		7.42%		1.47%		4.48%		7.07%		6.78%		5.33%		11.34%

				Feb-2012		0.56%		 -0.02%		2.38%		2.40%		2.86%		 -0.95%		4.32%		2.39%		5.62%		5.74%		5.99%

				Mar-2012		 -0.68%		 -0.55%		 -0.14%		0.22%		 -1.99%		 -1.01%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%

				Apr-2012		1.00%		1.11%		1.05%		1.63%		0.96%		1.48%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%

				May-2012		0.51%		0.90%		 -1.31%		 -2.32%		 -7.32%		 -0.61%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%

				Jun-2012		0.09%		0.04%		2.11%		3.51%		5.58%		0.06%		4.12%		4.99%		5.90%		7.01%		3.86%

				Jul-2012		2.11%		1.38%		1.90%		3.71%		2.24%		0.96%		1.39%		 -1.38%		1.41%		1.13%		1.95%

				Aug-2012		 -0.19%		0.07%		1.17%		1.18%		 -0.11%		0.75%		2.25%		3.33%		2.09%		2.69%		 -0.33%

				Sep-2012		0.39%		0.14%		1.39%		1.63%		2.62%		1.25%		2.58%		3.28%		3.74%		2.96%		6.03%

				Oct-2012		0.65%		0.20%		0.88%		0.89%		0.52%		 -0.63%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%

				Nov-2012		 -0.09%		0.16%		0.80%		1.18%		1.41%		 -0.15%		0.58%		0.53%		1.91%		2.42%		1.27%

				Dec-2012		0.22%		 -0.14%		1.58%		0.71%		2.16%		 -0.93%		0.91%		3.56%		3.47%		3.20%		4.89%

				Jan-2013		0.05%		 -0.70%		1.34%		 -1.34%		0.72%		 -1.26%		5.18%		6.26%		4.07%		5.27%		1.38%

				Feb-2013		0.31%		0.50%		0.51%		 -0.31%		 -0.32%		 -1.22%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%

				Mar-2013		0.09%		0.08%		1.02%		 -0.62%		 -0.52%		 -0.31%		3.75%		4.62%		0.20%		0.82%		 -1.72%

				Apr-2013		0.25%		1.01%		1.81%		2.92%		3.43%		1.07%		1.93%		 -0.37%		3.68%		5.21%		0.75%

				May-2013		 -0.18%		 -1.78%		 -0.58%		 -3.57%		 -6.25%		 -3.44%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%

				Jun-2013		 -0.39%		 -1.55%		 -2.62%		 -4.91%		 -4.13%		 -0.58%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%

				Jul-2013		0.05%		0.14%		1.90%		1.21%		 -0.56%		1.35%		5.09%		7.00%		4.38%		5.28%		1.04%

				Aug-2013		 -0.28%		 -0.51%		 -0.61%		 -2.56%		 -4.09%		 -0.45%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%

				Sep-2013		0.21%		0.95%		0.99%		2.61%		4.40%		1.97%		3.14%		6.38%		6.95%		7.39%		6.50%

				Oct-2013		0.85%		0.81%		2.51%		2.77%		2.75%		0.97%		4.60%		2.51%		3.67%		3.36%		4.86%

				Nov-2013		 -1.77%		 -0.37%		0.51%		 -1.70%		 -3.64%		 -1.12%		3.05%		4.01%		0.17%		0.77%		 -1.46%

				Dec-2013		 -1.53%		 -0.57%		0.54%		0.51%		 -0.55%		 -0.93%		2.53%		1.97%		0.88%		1.50%		 -1.45%

				Jan-2014		4.77%		1.48%		0.70%		 -0.68%		 -4.63%		1.31%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%

				Feb-2014		0.48%		0.53%		2.02%		3.03%		3.92%		1.43%		4.57%		4.71%		5.02%		5.56%		3.31%

				Mar-2014		0.70%		 -0.17%		0.24%		1.37%		2.81%		 -0.09%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%

				Apr-2014		1.73%		0.84%		0.63%		1.24%		0.89%		1.10%		0.74%		 -3.88%		1.32%		1.45%		0.33%

				May-2014		2.21%		1.14%		0.92%		3.10%		2.08%		0.36%		2.35%		0.80%		1.94%		1.62%		3.49%

				Jun-2014		 -0.03%		0.05%		0.84%		0.36%		1.00%		0.80%		2.07%		5.32%		1.68%		0.96%		2.66%

				Jul-2014		0.16%		 -0.25%		 -1.33%		0.40%		 -1.06%		 -0.94%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%

				Aug-2014		1.40%		1.10%		1.58%		0.84%		0.48%		0.46%		4.00%		4.96%		0.55%		 -0.15%		2.25%

				Sep-2014		 -0.78%		 -0.68%		 -2.09%		 -1.81%		 -5.11%		 -3.30%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%

				Oct-2014		0.16%		0.98%		1.19%		1.71%		1.56%		 -0.25%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%

				Nov-2014		1.51%		0.71%		 -0.73%		0.09%		 -1.31%		 -0.59%		2.69%		0.09%		0.72%		1.36%		 -1.06%

				Dec-2014		1.43%		0.09%		 -1.45%		 -2.31%		 -5.93%		 -0.66%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%

				Jan-2015		6.58%		2.10%		0.66%		0.93%		0.34%		 -0.29%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%

				Feb-2015		 -3.05%		 -0.94%		2.41%		0.85%		 -1.34%		 -1.14%		5.75%		5.94%		5.35%		5.98%		3.10%

				Mar-2015		0.61%		0.46%		 -0.55%		0.22%		 -2.98%		 -1.11%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%

				Apr-2015		 -2.01%		 -0.36%		1.21%		1.63%		2.92%		1.10%		0.96%		 -2.55%		5.05%		4.08%		7.69%

				May-2015		 -1.28%		 -0.24%		0.30%		 -0.39%		 -2.58%		 -2.34%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%

				Jun-2015		 -2.72%		 -1.09%		 -1.49%		 -1.56%		 -1.22%		 -0.28%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%

				Jul-2015		2.69%		0.70%		 -0.58%		0.49%		 -2.56%		0.48%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%

				Aug-2015		 -0.92%		 -0.14%		 -1.74%		 -0.91%		 -5.38%		0.47%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%

				Sep-2015		0.77%		0.68%		 -2.60%		 -1.29%		 -2.97%		0.76%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%

				Oct-2015		0.07%		0.02%		2.75%		2.74%		4.53%		 -0.04%		8.44%		5.63%		7.44%		7.82%		7.13%

				Nov-2015		 -0.74%		 -0.26%		 -2.22%		 -0.06%		 -2.16%		 -2.08%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%

				Dec-2015		 -0.56%		 -0.32%		 -2.52%		 -1.39%		 -2.23%		0.91%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%

				Jan-2016		4.36%		1.38%		 -1.61%		 -0.18%		0.35%		1.36%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%

				Feb-2016		1.86%		0.71%		0.57%		1.91%		1.44%		2.91%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%

				Mar-2016		1.16%		0.92%		4.44%		3.27%		9.06%		2.66%		6.78%		7.98%		8.13%		6.51%		13.23%

				Apr-2016		0.64%		0.38%		3.92%		1.77%		2.57%		1.26%		0.39%		1.57%		2.63%		2.90%		0.54%

				May-2016		0.10%		0.03%		0.62%		 -0.18%		 -5.44%		 -1.51%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%

				Jun-2016		2.48%		1.80%		0.92%		3.37%		5.89%		3.69%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%

				Jul-2016		1.38%		0.63%		2.70%		1.80%		0.60%		0.53%		3.69%		5.97%		4.95%		5.07%		5.03%

				Aug-2016		0.40%		 -0.11%		2.09%		1.79%		0.04%		 -0.87%		0.14%		1.77%		0.63%		0.07%		2.49%

				Sep-2016		 -0.21%		 -0.06%		0.67%		0.40%		2.02%		0.65%		0.02%		1.11%		1.23%		1.23%		1.29%

				Oct-2016		 -0.35%		 -0.76%		0.39%		 -1.24%		 -0.85%		 -3.43%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%

				Nov-2016		 -1.10%		 -2.37%		 -0.47%		 -4.09%		 -7.03%		 -4.64%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%

				Dec-2016		0.43%		0.14%		1.85%		1.33%		1.87%		 -0.67%		1.98%		2.80%		2.56%		3.42%		0.22%

				Jan-2017		0.37%		0.20%		1.45%		1.44%		2.25%		1.01%		1.90%		0.39%		3.54%		2.90%		5.47%

				Feb-2017		0.67%		0.67%		1.46%		2.00%		1.80%		0.39%		3.97%		1.93%		1.59%		1.43%		3.06%

				Mar-2017		 -0.34%		 -0.05%		 -0.22%		0.38%		2.31%		0.15%		0.12%		0.13%		2.54%		2.75%		2.52%

				Apr-2017		0.62%		0.77%		1.15%		1.49%		1.17%		1.30%		1.03%		1.10%		2.14%		2.54%		2.19%

				May-2017		0.66%		0.77%		0.87%		0.88%		1.96%		1.71%		1.41%		 -2.03%		3.25%		3.67%		2.96%

				Jun-2017		0.44%		 -0.10%		0.14%		 -0.14%		0.46%		 -0.14%		0.62%		3.46%		0.31%		 -0.18%		1.01%

				Jul-2017		0.21%		0.43%		1.11%		0.84%		2.07%		1.86%		2.06%		0.74%		3.69%		2.88%		5.96%

				Aug-2017		0.12%		0.90%		 -0.04%		1.77%		1.79%		1.18%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%

				Sep-2017		0.05%		 -0.48%		0.90%		0.01%		 -0.34%		 -1.20%		2.06%		6.24%		1.86%		2.49%		 -0.40%

				Oct-2017		0.18%		0.06%		0.42%		0.37%		 -2.82%		 -0.54%		2.33%		0.85%		1.88%		1.52%		3.51%

				Nov-2017		0.04%		 -0.13%		 -0.26%		0.05%		1.68%		1.42%		3.07%		2.88%		0.81%		1.05%		0.20%

				Dec-2017		0.29%		0.46%		0.30%		0.73%		2.02%		0.16%		1.11%		 -0.40%		2.24%		1.61%		3.59%

				Jan-2018		0.13%		 -1.15%		0.60%		 -0.04%		4.48%		1.64%		5.73%		2.61%		5.57%		5.02%		8.33%

				Feb-2018		0.06%		 -0.95%		 -0.85%		 -1.99%		 -1.04%		 -0.68%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%

				Mar-2018		0.35%		0.64%		 -0.60%		0.29%		1.00%		1.54%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%

				Apr-2018		0.12%		 -0.74%		0.65%		 -1.45%		 -2.94%		 -1.89%		0.38%		0.86%		1.60%		2.28%		 -0.44%

				May-2018		0.12%		0.71%		 -0.03%		 -0.94%		 -4.98%		 -1.21%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%

				Jun-2018		0.10%		 -0.12%		0.40%		 -1.19%		 -2.86%		 -0.29%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%

				Jul-2018		0.33%		0.02%		1.09%		2.55%		1.90%		 -0.41%		3.72%		1.74%		2.39%		2.46%		2.20%

				Aug-2018		0.23%		0.64%		0.74%		 -1.73%		 -6.09%		 -0.20%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%

				Sep-2018		0.18%		 -0.64%		0.56%		1.51%		2.59%		 -1.02%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%

				Oct-2018		 -0.14%		 -0.79%		 -1.60%		 -2.16%		 -1.96%		 -1.10%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%

				Nov-2018		 -0.02%		0.60%		 -0.86%		 -0.42%		2.81%		0.48%		2.04%		1.59%		0.95%		 -0.13%		4.12%

				Dec-2018		2.60%		1.84%		 -2.14%		1.35%		1.31%		2.39%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%

				Jan-2019		1.18%		1.06%		4.52%		4.41%		5.46%		1.41%		8.01%		11.25%		7.56%		6.57%		8.77%

				Feb-2019		 -0.38%		 -0.06%		1.66%		1.00%		 -1.09%		 -0.92%		3.21%		5.20%		1.95%		2.55%		0.22%

				Mar-2019		3.14%		1.92%		0.94%		1.42%		 -1.33%		1.27%		1.94%		 -2.09%		0.60%		0.63%		0.84%

				Apr-2019		 -0.84%		0.03%		1.42%		0.24%		 -0.18%		 -0.50%		4.05%		3.40%		2.64%		2.81%		2.11%

				May-2019		4.02%		1.78%		 -1.19%		0.41%		0.30%		1.72%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%

				Jun-2019		1.51%		1.26%		2.28%		3.40%		5.51%		2.33%		7.05%		7.07%		6.02%		5.93%		6.24%

				Jul-2019		0.17%		0.22%		0.56%		1.21%		0.93%		 -0.47%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%

				Aug-2019		5.15%		2.59%		0.40%		0.75%		 -2.64%		2.66%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%

				Sep-2019		 -1.15%		 -0.53%		0.36%		 -0.46%		0.96%		 -1.30%		1.87%		2.08%		2.57%		2.87%		1.91%

				Oct-2019		0.19%		0.30%		0.28%		0.28%		2.90%		0.54%		2.17%		2.63%		3.49%		3.59%		4.22%

				Nov-2019		0.31%		 -0.05%		0.33%		 -0.48%		 -1.82%		 -1.16%		3.63%		4.12%		0.88%		1.13%		 -0.14%

				Dec-2019		0.22%		 -0.07%		2.00%		2.01%		4.13%		0.28%		3.02%		2.88%		4.33%		3.25%		7.46%

				Jan-2020		1.32%		1.92%		0.03%		1.52%		 -1.29%		1.62%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%

				Feb-2020		 -0.02%		1.80%		 -1.41%		 -0.97%		 -3.41%		0.99%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%

				Mar-2020		 -0.03%		 -0.59%		 -11.46%		 -13.85%		 -11.07%		 -0.61%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%

				Correl		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				BGIM US FI		1.00		0.80		0.18		0.43		0.28		0.56		-0.02		-0.07		0.07		0.07		0.07

				US AGG		0.80		1.00		0.22		0.58		0.35		0.69		-0.01		-0.09		0.08		0.07		0.11

				US HY		0.18		0.22		1.00		0.77		0.64		0.19		0.72		0.69		0.77		0.75		0.72

				($) JPM EMBI GD		0.43		0.58		0.77		1.00		0.79		0.48		0.56		0.49		0.68		0.65		0.67

				(LOC) JPM GBI-EM GD		0.28		0.35		0.64		0.79		1.00		0.56		0.59		0.53		0.78		0.74		0.80

				UMC		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				BGIM US FI		100.00%		133.73%		38.79%		49.97%		33.57%		68.55%		14.99%		8.69%		12.29%		14.05%		11.23%

				US AGG		64.71%		100.00%		28.60%		37.55%		23.45%		50.66%		10.37%		5.61%		9.47%		9.78%		8.50%

				US HY		92.10%		126.48%		100.00%		84.69%		52.76%		72.17%		54.06%		37.09%		45.70%		46.82%		34.00%

				($) JPM EMBI GD		116.59%		166.58%		84.80%		100.00%		64.98%		98.00%		42.70%		26.61%		39.70%		40.13%		32.02%

				(LOC) JPM GBI-EM GD		108.40%		148.44%		94.49%		109.51%		100.00%		132.08%		53.20%		34.05%		58.40%		57.49%		48.77%

				DMC		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				BGIM US FI		100.00%		103.29%		-11.58%		9.06%		-0.69%		12.71%		-21.93%		-18.54%		-17.83%		-16.17%		-12.07%

				US AGG		63.00%		100.00%		-1.00%		15.90%		1.70%		17.41%		-13.46%		-12.28%		-9.68%		-9.80%		-6.23%

				US HY		41.29%		41.91%		100.00%		64.99%		19.28%		1.95%		35.85%		17.87%		23.48%		23.48%		16.80%

				($) JPM EMBI GD		122.17%		155.16%		71.43%		100.00%		39.28%		46.14%		18.27%		3.49%		16.14%		15.32%		14.82%

				(LOC) JPM GBI-EM GD		130.39%		147.84%		106.65%		135.22%		100.00%		115.85%		43.67%		19.55%		48.38%		45.41%		44.37%

				Correl		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				BGIM US FI		1.00		0.80		0.18		0.43		0.28		0.56		-0.02		-0.07		0.07		0.07		0.07

				US AGG		0.80		1.00		0.22		0.58		0.35		0.69		-0.01		-0.09		0.08		0.07		0.11

				US HY		0.18		0.22		1.00		0.77		0.64		0.19		0.72		0.69		0.77		0.75		0.72

				($) JPM EMBI GD		0.43		0.58		0.77		1.00		0.79		0.48		0.56		0.49		0.68		0.65		0.67

				(LOC) JPM GBI-EM GD		0.28		0.35		0.64		0.79		1.00		0.56		0.59		0.53		0.78		0.74		0.80

				UMC		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				BGIM US FI		100.00%		133.73%		38.79%		49.97%		33.57%		68.55%		14.99%		8.69%		12.29%		14.05%		11.23%

				US AGG		64.71%		100.00%		28.60%		37.55%		23.45%		50.66%		10.37%		5.61%		9.47%		9.78%		8.50%

				US HY		92.10%		126.48%		100.00%		84.69%		52.76%		72.17%		54.06%		37.09%		45.70%		46.82%		34.00%

				($) JPM EMBI GD		116.59%		166.58%		84.80%		100.00%		64.98%		98.00%		42.70%		26.61%		39.70%		40.13%		32.02%

				(LOC) JPM GBI-EM GD		108.40%		148.44%		94.49%		109.51%		100.00%		132.08%		53.20%		34.05%		58.40%		57.49%		48.77%

				DMC		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				BGIM US FI		100.00%		103.29%		-11.58%		9.06%		-0.69%		12.71%		-21.93%		-18.54%		-17.83%		-16.17%		-12.07%

				US AGG		63.00%		100.00%		-1.00%		15.90%		1.70%		17.41%		-13.46%		-12.28%		-9.68%		-9.80%		-6.23%

				US HY		41.29%		41.91%		100.00%		64.99%		19.28%		1.95%		35.85%		17.87%		23.48%		23.48%		16.80%

				($) JPM EMBI GD		122.17%		155.16%		71.43%		100.00%		39.28%		46.14%		18.27%		3.49%		16.14%		15.32%		14.82%

				(LOC) JPM GBI-EM GD		130.39%		147.84%		106.65%		135.22%		100.00%		115.85%		43.67%		19.55%		48.38%		45.41%		44.37%



				Correlation		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD

		Equity Indices		SP500		-0.02		-0.01		0.72		0.56		0.59

				R2000		-0.07		-0.09		0.69		0.49		0.53

				MSCI ACWI xUS		0.07		0.08		0.77		0.68		0.78

				MSCI EAFE		0.07		0.07		0.75		0.65		0.74

				MSCI EM		0.07		0.11		0.72		0.67		0.80



		Fixed Income Indices		US AGG		0.80		1.00		0.22		0.58		0.35

				US HY		0.18		0.22		1.00		0.77		0.64

				($) JPM EMBI GD		0.43		0.58		0.77		1.00		0.79

				(LOC) JPM GBI-EM GD		0.28		0.35		0.64		0.79		1.00

				WGBI		0.56		0.69		0.19		0.48		0.56





				Upside Mkt Cap		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD

		Equity Indices		SP500		15%		10%		54%		43%		53%

				R2000		9%		6%		37%		27%		34%

				MSCI ACWI xUS		12%		9%		46%		40%		58%

				MSCI EAFE		14%		10%		47%		40%		57%

				MSCI EM		11%		8%		34%		32%		49%



		Fixed Income Indices		US AGG		134%		100%		126%		167%		148%

				US HY		39%		29%		100%		85%		94%

				($) JPM EMBI GD		50%		38%		85%		100%		110%

				(LOC) JPM GBI-EM GD		34%		23%		53%		65%		100%

				WGBI		69%		51%		72%		98%		132%





				Downside Mkt Cap		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD

		Equity Indices		SP500		-22%		-13%		36%		18%		44%

				R2000		-19%		-12%		18%		3%		20%

				MSCI ACWI xUS		-18%		-10%		23%		16%		48%

				MSCI EAFE		-16%		-10%		23%		15%		45%

				MSCI EM		-12%		-6%		17%		15%		44%



		Fixed Income Indices		US AGG		103%		100%		42%		155%		148%

				US HY		-12%		-1%		100%		71%		107%

				($) JPM EMBI GD		9%		16%		65%		100%		135%

				(LOC) JPM GBI-EM GD		-1%		2%		19%		39%		100%

				WGBI		13%		17%		2%		46%		116%











								Correl		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD

								US AGG		0.80		1.00		0.22		0.58		0.35

								US HY		0.18		0.22		1.00		0.77		0.64

								($) JPM EMBI GD		0.43		0.58		0.77		1.00		0.79

								(LOC) JPM GBI-EM GD		0.28		0.35		0.64		0.79		1.00

								WGBI		0.56		0.69		0.19		0.48		0.56



								SP500		-0.02		-0.01		0.72		0.56		0.59

								R2000		-0.07		-0.09		0.69		0.49		0.53

								MSCI ACWI xUS		0.07		0.08		0.77		0.68		0.78

								MSCI EAFE		0.07		0.07		0.75		0.65		0.74

								MSCI EM		0.07		0.11		0.72		0.67		0.80





								UMC		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD

								US AGG		133.73%		100.00%		126.48%		166.58%		148.44%

								US HY		38.79%		28.60%		100.00%		84.80%		94.49%

								($) JPM EMBI GD		49.97%		37.55%		84.69%		100.00%		109.51%

								(LOC) JPM GBI-EM GD		33.57%		23.45%		52.76%		64.98%		100.00%

								WGBI		68.55%		50.66%		72.17%		98.00%		132.08%



								SP500		14.99%		10.37%		54.06%		42.70%		53.20%

								R2000		8.69%		5.61%		37.09%		26.61%		34.05%

								MSCI ACWI xUS		12.29%		9.47%		45.70%		39.70%		58.40%

								MSCI EAFE		14.05%		9.78%		46.82%		40.13%		57.49%

								MSCI EM		11.23%		8.50%		34.00%		32.02%		48.77%





								DMC		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD

								US AGG		103.29%		100.00%		41.91%		155.16%		147.84%

								US HY		-11.58%		-1.00%		100.00%		71.43%		106.65%

								($) JPM EMBI GD		9.06%		15.90%		64.99%		100.00%		135.22%

								(LOC) JPM GBI-EM GD		-0.69%		1.70%		19.28%		39.28%		100.00%

								WGBI		12.71%		17.41%		1.95%		46.14%		115.85%



								SP500		-21.93%		-13.46%		35.85%		18.27%		43.67%

								R2000		-18.54%		-12.28%		17.87%		3.49%		19.55%

								MSCI ACWI xUS		-17.83%		-9.68%		23.48%		16.14%		48.38%

								MSCI EAFE		-16.17%		-9.80%		23.48%		15.32%		45.41%

								MSCI EM		-12.07%		-6.23%		16.80%		14.82%		44.37%















































































COMPLEMENT

		Passive		60%		40%		0		0

		Passive + Core Plus		60%		0%		40%		0%

		Passive + Core Plus + BGIM US FI		60%		0%		25%		15%

		2/28/05		SP500		US AGG		eVest Top 20 AUM US Core Plus Composite		BGIM US FI		Passive		Passive + Core Plus		Passive + Core Plus + BGIM US FI

		Mar-2005		 -1.77%		 -0.51%		-0.66%		 -1.58%		-1.26812000%		-1.32719200%		-1.46540500%

		Apr-2005		 -1.90%		1.35%		1.08%		0.99%		-0.59664000%		-0.70636400%		-0.71986250%

		May-2005		3.18%		1.08%		1.02%		0.90%		2.34190000%		2.31578400%		2.29764750%

		Jun-2005		0.14%		0.55%		0.71%		0.35%		0.30332000%		0.37011000%		0.31510875%

		Jul-2005		3.72%		 -0.91%		-0.51%		 -0.46%		1.86744000%		2.02702800%		2.03486250%

		Aug-2005		 -0.91%		1.28%		1.18%		0.89%		-0.03468000%		-0.07494600%		-0.11903625%

		Sep-2005		0.81%		 -1.03%		-0.94%		 -0.49%		0.07358000%		0.10977600%		0.17676750%

		Oct-2005		 -1.67%		 -0.79%		-0.74%		 -0.29%		-1.31670000%		-1.29624200%		-1.22889875%

		Nov-2005		3.78%		0.44%		0.45%		0.44%		2.44632000%		2.44801800%		2.44766625%

		Dec-2005		0.03%		0.95%		0.96%		0.62%		0.40096000%		0.40333600%		0.35300500%

		Jan-2006		2.65%		0.01%		0.26%		0.18%		1.59112000%		1.69282600%		1.68072625%

		Feb-2006		0.27%		0.33%		0.42%		0.28%		0.29542000%		0.33092600%		0.30945125%

		Mar-2006		1.24%		 -0.98%		-0.82%		 -0.14%		0.35444000%		0.41759200%		0.52070500%

		Apr-2006		1.34%		 -0.18%		-0.05%		0.07%		0.73328000%		0.78410000%		0.80195750%

		May-2006		 -2.88%		 -0.11%		-0.09%		 -0.27%		-1.76970000%		-1.76218200%		-1.78928625%

		Jun-2006		0.14%		0.21%		0.17%		0.43%		0.16624000%		0.14779000%		0.18811375%

		Jul-2006		0.62%		1.35%		1.38%		1.66%		0.91084000%		0.92401400%		0.96509375%

		Aug-2006		2.38%		1.53%		1.53%		2.68%		2.04002000%		2.03940800%		2.21213750%

		Sep-2006		2.58%		0.88%		0.90%		1.39%		1.89756000%		1.90587400%		1.97885125%

		Oct-2006		3.26%		0.66%		0.80%		0.69%		2.21980000%		2.27318600%		2.25781625%

		Nov-2006		1.90%		1.16%		1.25%		1.93%		1.60508000%		1.63977800%		1.74226625%

		Dec-2006		1.40%		 -0.58%		-0.31%		 -1.78%		0.60944000%		0.71883600%		0.49838250%

		Jan-2007		1.51%		 -0.04%		0.08%		 -0.58%		0.89086000%		0.93771400%		0.83876875%

		Feb-2007		 -1.96%		1.54%		1.60%		2.54%		-0.55670000%		-0.53178200%		-0.39162125%

		Mar-2007		1.12%		0.00%		0.05%		 -0.70%		0.67238000%		0.69225200%		0.57867500%

		Apr-2007		4.43%		0.54%		0.62%		0.70%		2.87342000%		2.90594000%		2.91752000%

		May-2007		3.49%		 -0.76%		-0.66%		 -1.26%		1.79038000%		1.82821000%		1.73918875%

		Jun-2007		 -1.66%		 -0.30%		-0.42%		 -0.75%		-1.11502000%		-1.16468000%		-1.21435250%

		Jul-2007		 -3.10%		0.83%		0.53%		1.16%		-1.52662000%		-1.64861200%		-1.55342500%

		Aug-2007		1.50%		1.23%		0.97%		1.69%		1.38968000%		1.28616200%		1.39393625%

		Sep-2007		3.74%		0.76%		1.07%		1.07%		2.54730000%		2.67064800%		2.67098250%

		Oct-2007		1.59%		0.90%		0.75%		0.99%		1.31378000%		1.25452600%		1.29068125%

		Nov-2007		 -4.18%		1.80%		1.22%		2.55%		-1.78914000%		-2.02058000%		-1.82061500%

		Dec-2007		 -0.69%		0.28%		0.13%		0.71%		-0.30388000%		-0.36355000%		-0.27715375%

		Jan-2008		 -6.00%		1.68%		1.42%		1.26%		-2.92684000%		-3.02931200%		-3.05363000%

		Feb-2008		 -3.25%		0.14%		-0.28%		 -0.12%		-1.89380000%		-2.06222800%		-2.03766250%

		Mar-2008		 -0.43%		0.34%		-0.47%		0.49%		-0.12264000%		-0.44635400%		-0.30286625%

		Apr-2008		4.87%		 -0.21%		0.44%		0.19%		2.83866000%		3.09726800%		3.05961500%

		May-2008		1.30%		 -0.73%		-0.49%		 -1.51%		0.48382000%		0.57941800%		0.42643375%

		Jun-2008		 -8.43%		 -0.08%		-0.57%		0.02%		-5.09032000%		-5.28535400%		-5.19753125%

		Jul-2008		 -0.84%		 -0.08%		-0.78%		0.01%		-0.53700000%		-0.81445600%		-0.69656500%

		Aug-2008		1.45%		0.95%		0.47%		0.79%		1.24754000%		1.05412400%		1.10310500%

		Sep-2008		 -8.91%		 -1.34%		-3.04%		 -2.19%		-5.88370000%		-6.56277800%		-6.43530875%

		Oct-2008		 -16.79%		 -2.36%		-4.83%		 -4.32%		-11.02104000%		-12.00941600%		-11.93315000%

		Nov-2008		 -7.18%		3.26%		-0.01%		6.75%		-3.00330000%		-4.30747800%		-3.29414625%

		Dec-2008		1.06%		3.73%		3.36%		8.36%		2.13076000%		1.98176800%		2.73158500%

		Jan-2009		 -8.43%		 -0.88%		0.63%		 -2.35%		-5.41008000%		-4.80688400%		-5.25304250%

		Feb-2009		 -10.65%		 -0.38%		-1.13%		 -1.20%		-6.53964000%		-6.84225400%		-6.85279375%

		Mar-2009		8.76%		1.39%		1.50%		0.89%		5.81174000%		5.85498200%		5.76351125%

		Apr-2009		9.57%		0.48%		2.53%		0.67%		5.93378000%		6.75627800%		6.47593625%

		May-2009		5.59%		0.73%		2.90%		1.46%		3.64610000%		4.51732600%		4.30052125%

		Jun-2009		0.20%		0.57%		1.65%		2.00%		0.34656000%		0.78094400%		0.83259500%

		Jul-2009		7.56%		1.61%		3.57%		3.78%		5.18342000%		5.96507200%		5.99710750%

		Aug-2009		3.61%		1.04%		1.75%		1.39%		2.58040000%		2.86761400%		2.81263375%

		Sep-2009		3.73%		1.05%		2.23%		2.01%		2.65910000%		3.13166800%		3.09898000%

		Oct-2009		 -1.86%		0.49%		1.32%		 -0.67%		-0.91710000%		-0.58593800%		-0.88395875%

		Nov-2009		6.00%		1.29%		1.14%		1.07%		4.11686000%		4.05498200%		4.04377625%

		Dec-2009		1.93%		 -1.56%		-0.27%		 -2.00%		0.53366000%		1.05108200%		0.79196375%

		Jan-2010		 -3.60%		1.53%		1.98%		1.91%		-1.54740000%		-1.36803200%		-1.37841500%

		Feb-2010		3.10%		0.37%		0.52%		0.55%		2.00798000%		2.06821600%		2.07166750%

		Mar-2010		6.03%		 -0.12%		0.74%		 -0.61%		3.57150000%		3.91653800%		3.71342375%

		Apr-2010		1.58%		1.04%		1.63%		2.04%		1.36368000%		1.59959800%		1.66081375%

		May-2010		 -7.99%		0.84%		-0.34%		0.49%		-4.45446000%		-4.92564200%		-4.80152375%

		Jun-2010		 -5.23%		1.57%		1.57%		2.46%		-2.51364000%		-2.51326800%		-2.37962250%

		Jul-2010		7.01%		1.07%		1.59%		1.47%		4.63054000%		4.84132000%		4.82269750%

		Aug-2010		 -4.51%		1.29%		1.45%		3.10%		-2.19392000%		-2.12785000%		-1.87992625%

		Sep-2010		8.92%		0.11%		0.81%		 -0.00%		5.39734000%		5.68064200%		5.55772375%

		Oct-2010		3.80%		0.36%		0.80%		 -0.24%		2.42538000%		2.60230000%		2.44634500%

		Nov-2010		0.01%		 -0.57%		-0.59%		 -0.97%		-0.22220000%		-0.22826400%		-0.28600500%

		Dec-2010		6.68%		 -1.08%		-0.39%		 -1.04%		3.57856000%		3.85574000%		3.75818750%

		Jan-2011		2.37%		0.12%		0.61%		 -0.92%		1.46868000%		1.66586400%		1.43644500%

		Feb-2011		3.43%		0.25%		0.71%		0.92%		2.15562000%		2.33944800%		2.37132750%

		Mar-2011		0.04%		0.06%		0.17%		 -0.20%		0.04596000%		0.09120000%		0.03634500%

		Apr-2011		2.96%		1.27%		1.53%		1.44%		2.28466000%		2.38789800%		2.37490875%

		May-2011		 -1.13%		1.31%		1.05%		1.35%		-0.15714000%		-0.25727200%		-0.21298750%

		Jun-2011		 -1.67%		 -0.29%		-0.58%		 -0.78%		-1.11726000%		-1.23047400%		-1.26045375%

		Jul-2011		 -2.03%		1.59%		1.47%		2.25%		-0.58538000%		-0.63014800%		-0.51430000%

		Aug-2011		 -5.43%		1.46%		0.14%		2.90%		-2.67492000%		-3.20337600%		-2.78992500%

		Sep-2011		 -7.03%		0.73%		-0.13%		2.64%		-3.92694000%		-4.27026200%		-3.85516625%

		Oct-2011		10.93%		0.11%		1.02%		0.68%		6.60054000%		6.96640800%		6.91454250%

		Nov-2011		 -0.22%		 -0.09%		-0.60%		 -1.55%		-0.16732000%		-0.37390600%		-0.51656125%

		Dec-2011		1.02%		1.10%		1.34%		2.04%		1.05338000%		1.14831800%		1.25379125%

		Jan-2012		4.48%		0.88%		1.72%		2.30%		3.04014000%		3.37722400%		3.46435750%

		Feb-2012		4.32%		 -0.02%		0.69%		0.56%		2.58532000%		2.86945800%		2.84990625%

		Mar-2012		3.29%		 -0.55%		-0.16%		 -0.68%		1.75538000%		1.91061800%		1.83264875%

		Apr-2012		 -0.63%		1.11%		1.10%		1.00%		0.06682000%		0.06200400%		0.04765500%

		May-2012		 -6.01%		0.90%		0.54%		0.51%		-3.24414000%		-3.39081800%		-3.39537875%

		Jun-2012		4.12%		0.04%		0.55%		0.09%		2.48780000%		2.69155200%		2.62221000%

		Jul-2012		1.39%		1.38%		1.84%		2.11%		1.38506000%		1.56806800%		1.60946500%

		Aug-2012		2.25%		0.07%		0.54%		 -0.19%		1.37750000%		1.56860600%		1.45809125%

		Sep-2012		2.58%		0.14%		0.81%		0.39%		1.60560000%		1.87300600%		1.81034875%

		Oct-2012		 -1.85%		0.20%		0.61%		0.65%		-1.02916000%		-0.86564800%		-0.85922500%

		Nov-2012		0.58%		0.16%		0.35%		 -0.09%		0.41118000%		0.48829200%		0.42253500%

		Dec-2012		0.91%		 -0.14%		0.28%		0.22%		0.48994000%		0.66060400%		0.65110000%

		Jan-2013		5.18%		 -0.70%		-0.15%		0.05%		2.82794000%		3.04889600%		3.07795250%

		Feb-2013		1.36%		0.50%		0.55%		0.31%		1.01498000%		1.03552400%		0.99909500%

		Mar-2013		3.75%		0.08%		0.24%		0.09%		2.28214000%		2.34705600%		2.32493250%

		Apr-2013		1.93%		1.01%		1.31%		0.25%		1.56078000%		1.67844400%		1.51934500%

		May-2013		2.34%		 -1.78%		-1.63%		 -0.18%		0.68984000%		0.75281800%		0.96963625%

		Jun-2013		 -1.34%		 -1.55%		-2.23%		 -0.39%		-1.42450000%		-1.69623800%		-1.42042625%

		Jul-2013		5.09%		0.14%		0.44%		0.05%		3.10772000%		3.22779600%		3.16905750%

		Aug-2013		 -2.90%		 -0.51%		-0.60%		 -0.28%		-1.94220000%		-1.97843000%		-1.92951875%

		Sep-2013		3.14%		0.95%		1.12%		0.21%		2.26022000%		2.33120200%		2.19473875%

		Oct-2013		4.60%		0.81%		1.29%		0.85%		3.08148000%		3.27449400%		3.20890875%

		Nov-2013		3.05%		 -0.37%		-0.21%		 -1.77%		1.67868000%		1.74363400%		1.50992125%

		Dec-2013		2.53%		 -0.57%		-0.29%		 -1.53%		1.29292000%		1.40173400%		1.21668875%

		Jan-2014		 -3.46%		1.48%		1.47%		4.77%		-1.48344000%		-1.48781800%		-0.99180625%

		Feb-2014		4.57%		0.53%		0.92%		0.48%		2.95732000%		3.11068600%		3.04477375%

		Mar-2014		0.84%		 -0.17%		0.06%		0.70%		0.43624000%		0.52913200%		0.62418250%

		Apr-2014		0.74%		0.84%		0.95%		1.73%		0.78108000%		0.82431000%		0.94089375%

		May-2014		2.35%		1.14%		1.27%		2.21%		1.86384000%		1.91486200%		2.05714375%

		Jun-2014		2.07%		0.05%		0.32%		 -0.03%		1.26016000%		1.36872200%		1.31590625%

		Jul-2014		 -1.38%		 -0.25%		-0.21%		0.16%		-0.92778000%		-0.91075000%		-0.85601125%

		Aug-2014		4.00%		1.10%		1.13%		1.40%		2.84186000%		2.85080400%		2.89213500%

		Sep-2014		 -1.40%		 -0.68%		-0.82%		 -0.78%		-1.11304000%		-1.16997000%		-1.16372625%

		Oct-2014		2.44%		0.98%		0.91%		0.16%		1.85866000%		1.82891800%		1.71642625%

		Nov-2014		2.69%		0.71%		0.56%		1.51%		1.89754000%		1.83948600%		1.98179625%

		Dec-2014		 -0.25%		0.09%		-0.10%		1.43%		-0.11370000%		-0.19121400%		0.03762375%

		Jan-2015		 -3.00%		2.10%		2.02%		6.58%		-0.96246000%		-0.99205400%		-0.30804125%

		Feb-2015		5.75%		 -0.94%		-0.44%		 -3.05%		3.07228000%		3.27152200%		2.88084625%

		Mar-2015		 -1.58%		0.46%		0.33%		0.61%		-0.76316000%		-0.81816400%		-0.77629750%

		Apr-2015		0.96%		 -0.36%		-0.11%		 -2.01%		0.43206000%		0.53301800%		0.24714875%

		May-2015		1.29%		 -0.24%		-0.18%		 -1.28%		0.67518000%		0.70056400%		0.53497000%

		Jun-2015		 -1.94%		 -1.09%		-1.16%		 -2.72%		-1.59768000%		-1.62445600%		-1.85927500%

		Jul-2015		2.10%		0.70%		0.60%		2.69%		1.53518000%		1.49729200%		1.81079500%

		Aug-2015		 -6.03%		 -0.14%		-0.43%		 -0.92%		-3.67756000%		-3.79138800%		-3.86450250%

		Sep-2015		 -2.47%		0.68%		0.12%		0.77%		-1.21402000%		-1.43618000%		-1.33820000%

		Oct-2015		8.44%		0.02%		0.48%		0.07%		5.06804000%		5.25238400%		5.19060500%

		Nov-2015		0.30%		 -0.26%		-0.30%		 -0.74%		0.07268000%		0.05760000%		-0.00877500%

		Dec-2015		 -1.58%		 -0.32%		-0.63%		 -0.56%		-1.07552000%		-1.20018600%		-1.18948125%

		Jan-2016		 -4.96%		1.38%		0.80%		4.36%		-2.42712000%		-2.65805600%		-2.12351000%

		Feb-2016		 -0.13%		0.71%		0.45%		1.86%		0.20290000%		0.10065800%		0.31212875%

		Mar-2016		6.78%		0.92%		1.59%		1.16%		4.43716000%		4.70629200%		4.64241750%

		Apr-2016		0.39%		0.38%		0.98%		0.64%		0.38626000%		0.62325600%		0.57276750%

		May-2016		1.80%		0.03%		0.09%		0.10%		1.08772000%		1.11283000%		1.11389875%

		Jun-2016		0.26%		1.80%		1.74%		2.48%		0.87418000%		0.84963800%		0.96132125%

		Jul-2016		3.69%		0.63%		1.14%		1.38%		2.46502000%		2.66709600%		2.70348750%

		Aug-2016		0.14%		 -0.11%		0.23%		0.40%		0.03856000%		0.17787200%		0.20241500%

		Sep-2016		0.02%		 -0.06%		0.08%		 -0.21%		-0.01222000%		0.04516800%		0.00092250%

		Oct-2016		 -1.82%		 -0.76%		-0.51%		 -0.35%		-1.40042000%		-1.29788400%		-1.27449000%

		Nov-2016		3.70%		 -2.37%		-2.13%		 -1.10%		1.27602000%		1.36859600%		1.52295500%

		Dec-2016		1.98%		0.14%		0.43%		0.43%		1.24232000%		1.35843400%		1.35789625%

		Jan-2017		1.90%		0.20%		0.50%		0.37%		1.21648000%		1.33948800%		1.31962500%

		Feb-2017		3.97%		0.67%		0.85%		0.67%		2.65120000%		2.72407200%		2.69589000%

		Mar-2017		0.12%		 -0.05%		0.05%		 -0.34%		0.04888000%		0.09154400%		0.03245000%

		Apr-2017		1.03%		0.77%		0.88%		0.62%		0.92496000%		0.96882800%		0.92924750%

		May-2017		1.41%		0.77%		0.83%		0.66%		1.15218000%		1.17611400%		1.15011375%

		Jun-2017		0.62%		 -0.10%		0.11%		0.44%		0.33440000%		0.41782800%		0.46761750%

		Jul-2017		2.06%		0.43%		0.61%		0.21%		1.40594000%		1.47782600%		1.41777875%

		Aug-2017		0.31%		0.90%		0.87%		0.12%		0.54226000%		0.53284200%		0.42000375%

		Sep-2017		2.06%		 -0.48%		-0.27%		0.05%		1.04728000%		1.12870800%		1.17693750%

		Oct-2017		2.33%		0.06%		0.14%		0.18%		1.42326000%		1.45547600%		1.46226500%

		Nov-2017		3.07%		 -0.13%		-0.04%		0.04%		1.78880000%		1.82582000%		1.83721250%

		Dec-2017		1.11%		0.46%		0.52%		0.29%		0.85074000%		0.87470400%		0.83979750%

		Jan-2018		5.73%		 -1.15%		-0.74%		0.13%		2.97452000%		3.14045400%		3.27121875%

		Feb-2018		 -3.69%		 -0.95%		-0.95%		0.06%		-2.59050000%		-2.58959200%		-2.43877750%

		Mar-2018		 -2.54%		0.64%		0.51%		0.35%		-1.26826000%		-1.31981600%		-1.34383250%

		Apr-2018		0.38%		 -0.74%		-0.60%		0.12%		-0.06734000%		-0.00881200%		0.09869000%

		May-2018		2.41%		0.71%		0.46%		0.12%		1.73032000%		1.63018200%		1.57812375%

		Jun-2018		0.62%		 -0.12%		-0.07%		0.10%		0.32010000%		0.33980600%		0.36522125%

		Jul-2018		3.72%		0.02%		0.28%		0.33%		2.24236000%		2.34572600%		2.35271375%

		Aug-2018		3.26%		0.64%		0.50%		0.23%		2.21254000%		2.15589600%		2.11476750%

		Sep-2018		0.57%		 -0.64%		-0.43%		0.18%		0.08396000%		0.16880800%		0.25994500%

		Oct-2018		 -6.84%		 -0.79%		-0.89%		 -0.14%		-4.41704000%		-4.45529800%		-4.34343625%

		Nov-2018		2.04%		0.60%		0.38%		 -0.02%		1.46136000%		1.37340000%		1.31461500%

		Dec-2018		 -9.03%		1.84%		1.35%		2.60%		-4.68262000%		-4.87797600%		-4.68978750%

		Jan-2019		8.01%		1.06%		1.62%		1.18%		5.23304000%		5.45598800%		5.39045750%

		Feb-2019		3.21%		 -0.06%		0.20%		 -0.38%		1.90328000%		2.00531600%		1.91851250%

		Mar-2019		1.94%		1.92%		1.89%		3.14%		1.93392000%		1.92098000%		2.10943250%

		Apr-2019		4.05%		0.03%		0.26%		 -0.84%		2.43964000%		2.53386800%		2.36806250%

		May-2019		 -6.35%		1.78%		1.57%		4.02%		-3.10280000%		-3.18385400%		-2.81649875%

		Jun-2019		7.05%		1.26%		1.44%		1.51%		4.73080000%		4.80448800%		4.81449000%

		Jul-2019		1.44%		0.22%		0.35%		0.17%		0.95036000%		1.00110000%		0.97487250%

		Aug-2019		 -1.58%		2.59%		2.36%		5.15%		0.08612000%		-0.00738400%		0.41111000%

		Sep-2019		1.87%		 -0.53%		-0.40%		 -1.15%		0.90960000%		0.96451000%		0.85069375%

		Oct-2019		2.17%		0.30%		0.37%		0.19%		1.42008000%		1.44930600%		1.42190625%

		Nov-2019		3.63%		 -0.05%		0.01%		0.31%		2.15746000%		2.18065800%		2.22598875%

		Dec-2019		3.02%		 -0.07%		0.14%		0.22%		1.78308000%		1.86873800%		1.88053625%

		Jan-2020		 -0.04%		1.92%		2.03%		1.32%		0.74628000%		0.78989600%		0.68247500%

		Feb-2020		 -8.23%		1.80%		1.36%		 -0.02%		-4.21914000%		-4.39589200%		-4.60220500%

		Mar-2020		 -12.35%		 -0.59%		-3.87%		 -0.03%		-7.64626000%		-8.95748600%		-8.38132625%

												Passive		Passive + Core Plus		Passive + Core Plus + BGIM US FI

		Return										6.45%		6.76%		7.06%

		Risk										8.66%		9.25%		9.05%

												0.75		0.73		0.78





YTM Monthly



		Date		BGIM US FI		Blbg Barc U.S. Aggregate		Yield Diff		US FI Return		US AGG

		12/30/05		4.54%		5.12%		-0.58%		0.62%		0.95%												Total Months		172

		1/31/06		4.68%		5.20%		-0.52%		0.18%		0.01%				Relative Yield		Months		% of Time

		2/28/06		4.77%		5.25%		-0.48%		0.28%		0.33%				Yield Advantage		108		63%

		3/31/06		4.90%		5.50%		-0.60%		 -0.14%		 -0.98%				Yield Disadvantage		63		37%

		4/28/06		4.78%		5.60%		-0.82%		0.07%		 -0.18%				Flat		1		1%

		5/31/06		5.34%		5.74%		-0.40%		 -0.27%		 -0.11%

		6/30/06		5.28%		5.82%		-0.54%		0.43%		0.21%

		7/31/06		5.30%		5.64%		-0.34%		1.66%		1.35%				Cuml. Return (Gross)		BGIM US FI 		U.S. Agg 		Excess

		8/31/06		5.12%		5.45%		-0.33%		2.68%		1.53%				12/30/2005 - 9/30/2008

		9/29/06		4.90%		5.35%		-0.45%		1.39%		0.88%

		10/31/06		4.97%		5.32%		-0.35%		0.69%		0.66%

		11/30/06		4.80%		5.19%		-0.39%		1.93%		1.16%

		12/29/06		4.98%		5.39%		-0.41%		 -1.78%		 -0.58%

		1/31/07		5.14%		5.48%		-0.34%		 -0.58%		 -0.04%

		2/28/07		4.96%		5.25%		-0.29%		2.54%		1.54%				Cum. Return (Gross)		7/31/16-11/30/18

		3/30/07		5.04%		5.31%		-0.27%		 -0.70%		0.00%				BGIM US FI 		5.4%

		4/30/07		4.97%		5.29%		-0.32%		0.70%		0.54%				U.S. Agg		-0.9%

		5/31/07		5.19%		5.54%		-0.35%		 -1.26%		 -0.76%				Excess		6.3%

		6/29/07		5.20%		5.69%		-0.49%		 -0.75%		 -0.30%

		7/31/07		5.20%		5.60%		-0.40%		1.16%		0.83%				Cum. Return (Gross)		12/31/05-9/30/08

		8/31/07		5.00%		5.39%		-0.39%		1.69%		1.23%				BGIM US FI 		15.6%

		9/28/07		4.88%		5.49%		-0.61%		1.07%		0.76%				U.S. Agg		13.4%

		10/31/07		4.90%		5.23%		-0.33%		0.99%		0.90%				Excess		2.3%

		11/30/07		4.25%		4.82%		-0.57%		2.55%		1.80%

		12/31/07		4.34%		5.15%		-0.81%		0.71%		0.28%

		1/31/08		3.75%		4.62%		-0.87%		1.26%		1.68%

		2/29/08		3.97%		4.49%		-0.52%		 -0.12%		0.14%

		3/31/08		3.72%		4.57%		-0.85%		0.49%		0.34%

		4/30/08		3.82%		4.74%		-0.92%		0.19%		 -0.21%

		5/30/08		4.38%		5.03%		-0.65%		 -1.51%		 -0.73%

		6/30/08		4.52%		4.97%		-0.45%		0.02%		 -0.08%

		7/31/08		4.52%		5.03%		-0.51%		0.01%		 -0.08%

		8/29/08		4.58%		5.01%		-0.43%		0.79%		0.95%

		9/30/08		4.90%		5.07%		-0.17%		 -2.19%		 -1.34%

		10/31/08		6.08%		5.57%		0.51%		 -4.32%		 -2.36%

		11/28/08		4.94%		4.61%		0.33%		6.75%		3.26%

		12/31/08		4.51%		3.50%		1.01%		8.36%		3.73%

		1/30/09		4.83%		4.04%		0.79%		 -2.35%		 -0.88%

		2/27/09		5.27%		4.29%		0.98%		 -1.20%		 -0.38%

		3/31/09		5.27%		3.63%		1.64%		0.89%		1.39%

		4/30/09		5.33%		3.84%		1.49%		0.67%		0.48%

		5/29/09		5.24%		3.81%		1.43%		1.46%		0.73%

		6/30/09		5.01%		3.79%		1.22%		2.00%		0.57%

		7/31/09		4.87%		3.64%		1.23%		3.78%		1.61%

		8/31/09		4.84%		3.35%		1.49%		1.39%		1.04%

		9/30/09		4.64%		3.35%		1.29%		2.01%		1.05%

		10/30/09		4.54%		3.32%		1.22%		 -0.67%		0.49%

		11/30/09		4.31%		2.90%		1.41%		1.07%		1.29%

		12/31/09		4.64%		3.59%		1.05%		 -2.00%		 -1.56%

		1/29/10		4.43%		3.23%		1.20%		1.91%		1.53%

		2/26/10		4.40%		3.21%		1.19%		0.55%		0.37%

		3/31/10		4.48%		3.36%		1.12%		 -0.61%		 -0.12%

		4/30/10		4.38%		3.20%		1.18%		2.04%		1.04%

		5/31/10		4.24%		2.92%		1.32%		0.49%		0.84%

		6/30/10		4.00%		2.42%		1.58%		2.46%		1.57%

		7/30/10		3.85%		2.13%		1.72%		1.47%		1.07%

		8/31/10		3.59%		1.78%		1.81%		3.10%		1.29%

		9/30/10		3.61%		2.38%		1.23%		 -0.00%		0.11%

		10/29/10		3.73%		2.29%		1.44%		 -0.24%		0.36%

		11/30/10		3.83%		2.56%		1.27%		 -0.97%		 -0.57%

		12/31/10		4.06%		2.92%		1.14%		 -1.04%		 -1.08%

		1/31/11		4.13%		2.94%		1.19%		 -0.92%		0.12%

		2/28/11		4.12%		3.02%		1.10%		0.92%		0.25%

		3/31/11		4.14%		3.04%		1.10%		 -0.20%		0.06%

		4/29/11		3.96%		2.83%		1.13%		1.44%		1.27%

		5/31/11		3.76%		2.70%		1.06%		1.35%		1.31%

		6/30/11		3.88%		2.79%		1.09%		 -0.78%		 -0.29%

		7/29/11		3.65%		2.57%		1.08%		2.25%		1.59%

		8/31/11		3.45%		2.32%		1.13%		2.90%		1.46%

		9/30/11		3.31%		2.23%		1.08%		2.64%		0.73%

		10/31/11		3.28%		2.27%		1.01%		0.68%		0.11%

		11/30/11		3.44%		2.33%		1.11%		 -1.55%		 -0.09%

		12/30/11		3.30%		2.11%		1.19%		2.04%		1.10%

		1/31/12		3.15%		1.86%		1.29%		2.30%		0.88%

		2/29/12		3.13%		1.92%		1.21%		0.56%		 -0.02%

		3/30/12		3.25%		2.14%		1.11%		 -0.68%		 -0.55%

		4/30/12		3.11%		2.02%		1.09%		1.00%		1.11%

		5/31/12		2.99%		1.91%		1.08%		0.51%		0.90%

		6/29/12		3.02%		1.93%		1.09%		0.09%		0.04%

		7/31/12		2.77%		1.59%		1.18%		2.11%		1.38%

		8/31/12		2.80%		1.64%		1.16%		 -0.19%		0.07%

		9/28/12		2.82%		1.48%		1.34%		0.39%		0.14%

		10/31/12		2.74%		1.60%		1.14%		0.65%		0.20%

		11/30/12		2.76%		1.62%		1.14%		 -0.09%		0.16%

		12/31/12		2.82%		1.65%		1.17%		0.22%		 -0.14%

		1/31/13		2.93%		1.76%		1.17%		0.05%		 -0.70%

		2/28/13		2.90%		1.71%		1.19%		0.31%		0.50%

		3/29/13		2.93%		1.73%		1.20%		0.09%		0.08%

		4/30/13		2.77%		1.60%		1.17%		0.25%		1.01%

		5/31/13		3.02%		2.00%		1.02%		 -0.18%		 -1.78%

		6/28/13		3.27%		2.30%		0.97%		 -0.39%		 -1.55%

		7/31/13		3.24%		2.31%		0.93%		0.05%		0.14%

		8/30/13		3.33%		2.46%		0.87%		 -0.28%		 -0.51%

		9/30/13		3.29%		2.30%		0.99%		0.21%		0.95%

		10/31/13		3.21%		2.21%		1.00%		0.85%		0.81%

		11/29/13		3.27%		2.33%		0.94%		 -1.77%		 -0.37%

		12/31/13		3.31%		2.50%		0.81%		 -1.53%		 -0.57%

		1/31/14		3.19%		2.31%		0.88%		4.77%		1.48%

		2/28/14		3.13%		2.29%		0.84%		0.48%		0.53%

		3/31/14		3.10%		2.42%		0.68%		0.70%		 -0.17%

		4/30/14		2.99%		2.33%		0.66%		1.73%		0.84%

		5/30/14		2.94%		2.19%		0.75%		2.21%		1.14%

		6/30/14		2.95%		2.23%		0.72%		 -0.03%		0.05%

		7/31/14		2.99%		2.33%		0.66%		0.16%		 -0.25%

		8/29/14		2.92%		2.21%		0.71%		1.40%		1.10%

		9/30/14		3.02%		2.37%		0.65%		 -0.78%		 -0.68%

		10/31/14		2.97%		2.22%		0.75%		0.16%		0.98%

		11/28/14		2.95%		2.13%		0.82%		1.51%		0.71%

		12/31/14		2.96%		2.22%		0.74%		1.43%		0.09%

		1/30/15		3.26%		1.87%		1.39%		6.58%		2.10%

		2/27/15		3.50%		2.10%		1.40%		 -3.05%		 -0.94%

		3/31/15		3.46%		2.03%		1.43%		0.61%		0.46%

		4/30/15		3.60%		2.10%		1.50%		 -2.01%		 -0.36%

		5/29/15		3.69%		2.18%		1.51%		 -1.28%		 -0.24%

		6/30/15		3.90%		2.38%		1.52%		 -2.72%		 -1.09%

		7/31/15		3.83%		2.34%		1.49%		2.69%		0.70%

		8/31/15		3.92%		2.38%		1.54%		 -0.92%		 -0.14%

		9/30/15		3.85%		2.28%		1.57%		0.77%		0.68%

		10/30/15		3.84%		2.35%		1.49%		0.07%		0.02%

		11/30/15		3.93%		2.47%		1.46%		 -0.74%		 -0.26%

		12/31/15		4.05%		2.59%		1.46%		 -0.56%		 -0.32%

		1/29/16		3.90%		2.29%		1.61%		4.36%		1.38%

		2/29/16		3.84%		2.16%		1.68%		1.86%		0.71%

		3/31/16		3.66%		2.08%		1.58%		1.16%		0.92%

		4/29/16		3.42%		2.07%		1.35%		0.64%		0.38%

		5/31/16		3.45%		2.13%		1.32%		0.10%		0.03%

		6/30/16		3.22%		1.81%		1.41%		2.48%		1.80%

		7/31/16		1.63%		1.87%		-0.24%		1.38%		0.63%

		8/31/16		1.70%		1.95%		-0.25%		0.40%		 -0.11%

		9/30/16		1.54%		1.97%		-0.43%		 -0.21%		 -0.06%

		10/31/16		1.58%		2.12%		-0.54%		 -0.35%		 -0.76%

		11/30/16		1.82%		2.57%		-0.75%		 -1.10%		 -2.37%

		12/31/16		1.90%		2.61%		-0.71%		0.43%		0.14%

		1/31/17		1.85%		2.62%		-0.77%		0.37%		0.20%

		2/28/17		1.61%		2.57%		-0.96%		0.67%		0.67%

		3/31/17		1.75%		2.61%		-0.86%		 -0.34%		 -0.05%

		4/30/17		1.72%		2.53%		-0.81%		0.62%		0.77%

		5/31/17		1.66%		2.47%		-0.81%		0.66%		0.77%

		6/30/17		1.54%		2.56%		-1.02%		0.44%		 -0.10%

		7/31/17		1.56%		2.51%		-0.95%		0.21%		0.43%

		8/31/17		1.45%		2.42%		-0.97%		0.12%		0.90%

		9/30/17		1.47%		2.55%		-1.08%		0.05%		 -0.48%

		10/31/17		1.48%		2.60%		-1.12%		0.18%		0.06%

		11/30/17		1.63%		2.71%		-1.08%		0.04%		 -0.13%

		12/31/17		1.69%		2.72%		-1.03%		0.29%		0.46%

		1/31/18		1.65%		2.97%		-1.32%		0.13%		 -1.15%

		2/28/18		1.87%		3.15%		-1.28%		0.06%		 -0.95%

		3/31/18		2.17%		3.12%		-0.95%		0.35%		0.64%

		4/30/18		2.06%		3.29%		-1.23%		0.12%		 -0.74%

		5/31/18		2.16%		3.22%		-1.06%		0.12%		0.71%

		6/30/18		2.18%		3.29%		-1.11%		0.10%		 -0.12%

		7/31/18		2.22%		3.36%		-1.14%		0.33%		0.02%

		8/31/18		2.29%		3.30%		-1.01%		0.23%		0.64%

		9/30/18		2.38%		3.46%		-1.08%		0.18%		 -0.64%

		10/31/18		2.68%		3.59%		-0.91%		 -0.14%		 -0.79%

		11/30/18		3.11%		3.55%		-0.44%		 -0.02%		0.60%

		12/31/18		3.28%		3.28%		0.00%		2.60%		1.84%

		1/31/19		3.25%		3.16%		0.09%		1.18%		1.06%

		2/28/19		3.28%		3.21%		0.07%		 -0.38%		 -0.06%

		3/31/19		3.04%		2.94%		0.10%		3.14%		1.92%

		4/30/19		3.10%		2.97%		0.13%		 -0.84%		0.03%

		5/31/19		2.94%		2.69%		0.25%		4.02%		1.78%

		6/30/19		2.79%		2.50%		0.29%		1.51%		1.26%

		7/31/19		2.68%		2.53%		0.15%		0.17%		0.22%

		8/31/19		2.37%		2.13%		0.24%		5.15%		2.59%

		9/30/19		2.55%		2.27%		0.28%		 -1.15%		 -0.53%

		10/31/19		2.47%		2.23%		0.24%		0.19%		0.30%

		11/30/19		2.39%		2.30%		0.09%		0.31%		 -0.05%

		12/31/19		2.41%		2.32%		0.09%		0.22%		 -0.07%

		1/31/20		2.15%		2.03%		0.12%		1.32%		1.92%

		2/29/20		2.20%		1.69%		0.51%		 -0.02%		1.80%

		3/31/20		2.57%		1.60%		0.97%		 -0.03%		 -0.59%











 BGIM US FI 	38716	38748	38776	38807	38835	38868	38898	38929	38960	38989	39021	39051	39080	39113	39141	39171	39202	39233	39262	39294	39325	39353	39386	39416	39447	39478	39507	39538	39568	39598	39629	39660	39689	39721	39752	39780	39813	39843	39871	39903	39933	39962	39994	40025	40056	40086	40116	40147	40178	40207	40235	40268	40298	40329	40359	40389	40421	40451	40480	40512	40543	40574	40602	40633	40662	40694	40724	40753	40786	40816	40847	40877	40907	40939	40968	40998	41029	41060	41089	41121	41152	41180	41213	41243	41274	41305	41333	41362	41394	41425	41453	41486	41516	41547	41578	41607	41639	41670	41698	41729	41759	41789	41820	41851	41880	41912	41943	41971	42004	42034	42062	42094	42124	42153	42185	42216	42247	42277	42307	42338	42369	42398	42429	42460	42489	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	4.5400000000000003E-2	4.6799999999999994E-2	4.7699999999999992E-2	4.9000000000000002E-2	4.7800000000000002E-2	5.3399999999999996E-2	5.28E-2	5.2999999999999999E-2	5.1200000000000002E-2	4.9000000000000002E-2	4.9699999999999994E-2	4.8000000000000001E-2	4.9800000000000004E-2	5.1399999999999994E-2	4.9599999999999998E-2	5.04E-2	4.9699999999999994E-2	5.1900000000000002E-2	5.2000000000000005E-2	5.2000000000000005E-2	0.05	4.8799999999999996E-2	4.9000000000000002E-2	4.2500000000000003E-2	4.3400000000000001E-2	3.7499999999999999E-2	3.9699999999999999E-2	3.7200000000000004E-2	3.8199999999999998E-2	4.3799999999999999E-2	4.5199999999999997E-2	4.5199999999999997E-2	4.58E-2	4.9000000000000002E-2	6.08E-2	4.9400000000000006E-2	4.5100000000000001E-2	4.8300000000000003E-2	5.2699999999999997E-2	5.2699999999999997E-2	5.33E-2	5.2400000000000002E-2	5.0099999999999999E-2	4.87E-2	4.8399999999999999E-2	4.6399999999999997E-2	4.5400000000000003E-2	4.3099999999999999E-2	4.6399999999999997E-2	4.4299999999999999E-2	4.4000000000000004E-2	4.4800000000000006E-2	4.3799999999999999E-2	4.24E-2	0.04	3.85E-2	3.5900000000000001E-2	3.61E-2	3.73E-2	3.8300000000000001E-2	4.0599999999999997E-2	4.1299999999999996E-2	4.1200000000000001E-2	4.1399999999999999E-2	3.9599999999999996E-2	3.7599999999999995E-2	3.8800000000000001E-2	3.6499999999999998E-2	3.4500000000000003E-2	3.3099999999999997E-2	3.2799999999999996E-2	3.44E-2	3.3000000000000002E-2	3.15E-2	3.1300000000000001E-2	3.2500000000000001E-2	3.1099999999999999E-2	2.9900000000000003E-2	3.0200000000000001E-2	2.7699999999999999E-2	2.7999999999999997E-2	2.8199999999999999E-2	2.7400000000000001E-2	2.76E-2	2.8199999999999999E-2	2.9300000000000003E-2	2.8999999999999998E-2	2.9300000000000003E-2	2.7699999999999999E-2	3.0200000000000001E-2	3.27E-2	3.2400000000000005E-2	3.3300000000000003E-2	3.2899999999999999E-2	3.2099999999999997E-2	3.27E-2	3.3099999999999997E-2	3.1899999999999998E-2	3.1300000000000001E-2	3.1E-2	2.9900000000000003E-2	2.9399999999999999E-2	2.9500000000000002E-2	2.9900000000000003E-2	2.92E-2	3.0200000000000001E-2	2.9700000000000001E-2	2.9500000000000002E-2	2.9600000000000001E-2	3.2599999999999997E-2	3.5000000000000003E-2	3.4599999999999999E-2	3.6000000000000004E-2	3.6900000000000002E-2	3.9E-2	3.8300000000000001E-2	3.9199999999999999E-2	3.85E-2	3.8399999999999997E-2	3.9300000000000002E-2	4.0500000000000001E-2	3.9E-2	3.8399999999999997E-2	3.6600000000000001E-2	3.4200000000000001E-2	3.4500000000000003E-2	3.2199999999999999E-2	1.6299999999999999E-2	1.7000000000000001E-2	1.54E-2	1.5800000000000002E-2	1.8200000000000001E-2	1.9E-2	1.8500000000000003E-2	1.61E-2	1.7500000000000002E-2	1.72E-2	1.66E-2	1.54E-2	1.5600000000000001E-2	1.4499999999999999E-2	1.47E-2	1.4800000000000001E-2	1.6299999999999999E-2	1.6899999999999998E-2	1.6500000000000001E-2	1.8700000000000001E-2	2.1700000000000001E-2	2.06E-2	2.1600000000000001E-2	2.18E-2	2.2200000000000001E-2	2.29E-2	2.3799999999999998E-2	2.6800000000000001E-2	3.1099999999999999E-2	3.2799999999999996E-2	3.2500000000000001E-2	3.2799999999999996E-2	3.04E-2	3.1E-2	2.9399999999999999E-2	2.7900000000000001E-2	2.6800000000000001E-2	2.3700000000000002E-2	2.5499999999999998E-2	2.4700000000000003E-2	2.3900000000000001E-2	2.41E-2	2.1499999999999998E-2	2.2000000000000002E-2	2.5699999999999997E-2	 Blbg Barc U.S. Aggregate 	38716	38748	38776	38807	38835	38868	38898	38929	38960	38989	39021	39051	39080	39113	39141	39171	39202	39233	39262	39294	39325	39353	39386	39416	39447	39478	39507	39538	39568	39598	39629	39660	39689	39721	39752	39780	39813	39843	39871	39903	39933	39962	39994	40025	40056	40086	40116	40147	40178	40207	40235	40268	40298	40329	40359	40389	40421	40451	40480	40512	40543	40574	40602	40633	40662	40694	40724	40753	40786	40816	40847	40877	40907	40939	40968	40998	41029	41060	41089	41121	41152	41180	41213	41243	41274	41305	41333	41362	41394	41425	41453	41486	41516	41547	41578	41607	41639	41670	41698	41729	41759	41789	41820	41851	41880	41912	41943	41971	42004	42034	42062	42094	42124	42153	42185	42216	42247	42277	42307	42338	42369	42398	42429	42460	42489	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	5.1200000000000002E-2	5.2000000000000005E-2	5.2499999999999998E-2	5.5E-2	5.5999999999999994E-2	5.74E-2	5.8200000000000002E-2	5.6399999999999999E-2	5.45E-2	5.3499999999999999E-2	5.3200000000000004E-2	5.1900000000000002E-2	5.3899999999999997E-2	5.4800000000000001E-2	5.2499999999999998E-2	5.3099999999999994E-2	5.2900000000000003E-2	5.5399999999999998E-2	5.6900000000000006E-2	5.5999999999999994E-2	5.3899999999999997E-2	5.4900000000000004E-2	5.2300000000000006E-2	4.82E-2	5.1500000000000004E-2	4.6199999999999998E-2	4.4900000000000002E-2	4.5700000000000005E-2	4.7400000000000005E-2	5.0300000000000004E-2	4.9699999999999994E-2	5.0300000000000004E-2	5.0099999999999999E-2	5.0700000000000002E-2	5.57E-2	4.6100000000000002E-2	3.5000000000000003E-2	4.0399999999999998E-2	4.2900000000000001E-2	3.6299999999999999E-2	3.8399999999999997E-2	3.8100000000000002E-2	3.7900000000000003E-2	3.6400000000000002E-2	3.3500000000000002E-2	3.3500000000000002E-2	3.32E-2	2.8999999999999998E-2	3.5900000000000001E-2	3.2300000000000002E-2	3.2099999999999997E-2	3.3599999999999998E-2	3.2000000000000001E-2	2.92E-2	2.4199999999999999E-2	2.1299999999999999E-2	1.78E-2	2.3799999999999998E-2	2.29E-2	2.5600000000000001E-2	2.92E-2	2.9399999999999999E-2	3.0200000000000001E-2	3.04E-2	2.8300000000000002E-2	2.7000000000000003E-2	2.7900000000000001E-2	2.5699999999999997E-2	2.3199999999999998E-2	2.23E-2	2.2700000000000001E-2	2.3300000000000001E-2	2.1099999999999997E-2	1.8600000000000002E-2	1.9199999999999998E-2	2.1400000000000002E-2	2.0199999999999999E-2	1.9099999999999999E-2	1.9299999999999998E-2	1.5900000000000001E-2	1.6399999999999998E-2	1.4800000000000001E-2	1.6E-2	1.6200000000000003E-2	1.6500000000000001E-2	1.7600000000000001E-2	1.7100000000000001E-2	1.7299999999999999E-2	1.6E-2	0.02	2.3E-2	2.3099999999999999E-2	2.46E-2	2.3E-2	2.2099999999999998E-2	2.3300000000000001E-2	2.5000000000000001E-2	2.3099999999999999E-2	2.29E-2	2.4199999999999999E-2	2.3300000000000001E-2	2.1899999999999999E-2	2.23E-2	2.3300000000000001E-2	2.2099999999999998E-2	2.3700000000000002E-2	2.2200000000000001E-2	2.1299999999999999E-2	2.2200000000000001E-2	1.8700000000000001E-2	2.1000000000000001E-2	2.0299999999999999E-2	2.1000000000000001E-2	2.18E-2	2.3799999999999998E-2	2.3399999999999997E-2	2.3799999999999998E-2	2.2799999999999997E-2	2.35E-2	2.4700000000000003E-2	2.5899999999999999E-2	2.29E-2	2.1600000000000001E-2	2.0799999999999999E-2	2.07E-2	2.1299999999999999E-2	1.8100000000000002E-2	1.8700000000000001E-2	1.95E-2	1.9699999999999999E-2	2.12E-2	2.5699999999999997E-2	2.6099999999999998E-2	2.6200000000000001E-2	2.5699999999999997E-2	2.6099999999999998E-2	2.53E-2	2.4700000000000003E-2	2.5600000000000001E-2	2.5099999999999997E-2	2.4199999999999999E-2	2.5499999999999998E-2	2.6000000000000002E-2	2.7099999999999999E-2	2.7200000000000002E-2	2.9700000000000001E-2	3.15E-2	3.1200000000000002E-2	3.2899999999999999E-2	3.2199999999999999E-2	3.2899999999999999E-2	3.3599999999999998E-2	3.3000000000000002E-2	3.4599999999999999E-2	3.5900000000000001E-2	3.5499999999999997E-2	3.2799999999999996E-2	3.1600000000000003E-2	3.2099999999999997E-2	2.9399999999999999E-2	2.9700000000000001E-2	2.69E-2	2.5000000000000001E-2	2.53E-2	2.1299999999999999E-2	2.2700000000000001E-2	2.23E-2	2.3E-2	2.3199999999999998E-2	2.0299999999999999E-2	1.6899999999999998E-2	1.6E-2	









Model RSI

				10-Year Bond Yield		Fitted Value						Standardized Residual

				US_LONG		US_FIT_S						US_BONDM_DEV		US Gov't Duration Contrib (LHS)		Dark Green Max		Light Green Max		Yellow Max		Horizotnal Axis		Yellow Min		Light Red Min		Dark Red Min

		2004M12		4.2400		3.9128				2004		0.56		0.43		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M01		4.1400		3.8925				2005		0.43		0.64		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M02		4.3600		3.8701				2005		0.84		6.77		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M03		4.5000		3.8636				2005		1.10		2.28		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M04		4.2100		3.8378				2005		0.64		2.24		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M05		4.0000		3.8163				2005		0.32		2.03		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M06		3.9400		3.7958				2005		0.25		1.97		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M07		4.2800		3.7759				2005		0.87		1.87		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M08		4.0200		3.7721				2005		0.43		1.9		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M09		4.3400		3.7646				2005		0.99		1.78		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M10		4.5700		3.7857				2005		1.35		1.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M11		4.4900		3.8113				2005		1.17		1.75		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M12		4.3900		3.8241				2005		0.97		1.67		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M01		4.5300		3.8409				2006		1.19		1.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M02		4.5500		3.8574				2006		1.19		1.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M03		4.8600		3.8804				2006		1.69		1.99		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M04		5.0700		3.9087				2006		2.00		1.88		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M05		5.1200		3.9409				2006		2.03		7.44		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M06		5.1500		3.9869				2006		2.00		8.04		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M07		4.9900		4.0253				2006		1.66		8.07		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M08		4.7400		4.0294				2006		1.22		8		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M09		4.6400		4.0377				2006		1.04		8.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M10		4.6100		4.0583				2006		0.95		8.31		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M11		4.4600		4.0602				2006		0.69		8.33		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M12		4.7100		4.0511				2006		1.13		8.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M01		4.8300		4.0522				2007		1.34		7.7		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M02		4.5600		4.0578				2007		0.86		7.78		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M03		4.6500		4.0594				2007		1.02		6.87		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M04		4.6300		4.0717				2007		0.96		6.76		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M05		4.9000		4.0586				2007		1.45		6.51		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M06		5.0300		4.0487				2007		1.69		4.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M07		4.7800		4.0493				2007		1.26		6.29		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M08		4.5400		4.0526				2007		0.84		5.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M09		4.5900		4.0519				2007		0.93		5.42		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M10		4.4800		4.0502				2007		0.74		5.28		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M11		3.9700		4.0452				2007		(0.13)		3.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M12		4.0400		4.0171				2007		0.04		3.1		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M01		3.6700		3.9985				2008		(0.57)		3		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M02		3.5300		3.9753				2008		(0.77)		3.27		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M03		3.4500		3.9418				2008		(0.85)		3.29		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M04		3.7700		3.8958				2008		(0.22)		3.1		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M05		4.0600		3.8649				2008		0.34		3.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M06		3.9900		3.8440				2008		0.25		2.87		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M07		3.9900		3.8201				2008		0.29		2.92		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M08		3.8300		3.7878				2008		0.07		2.85		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M09		3.8500		3.7639				2008		0.15		3.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M10		4.0100		3.7375				2008		0.47		3.84		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M11		2.9300		3.7273				2008		(1.37)		3.63		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M12		2.2500		3.6938				2008		(2.49)		3.79		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M01		2.8700		3.6421				2009		(1.33)		3.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M02		3.0200		3.6025				2009		(1.00)		4.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M03		2.7100		3.5706				2009		(1.48)		4.3		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M04		3.1600		3.5240				2009		(0.63)		4.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M05		3.4700		3.4926				2009		(0.04)		3.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M06		3.5300		3.4731				2009		0.10		3.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M07		3.5200		3.4584				2009		0.11		3.59		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M08		3.4000		3.4427				2009		(0.07)		3.65		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M09		3.3100		3.4306				2009		(0.21)		3.67		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M10		3.4100		3.4159				2009		(0.01)		3.59		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M11		3.2100		3.3940				2009		(0.32)		3.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M12		3.8500		3.3623				2009		0.84		3.58		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M01		3.6300		3.3414				2010		0.50		3.727195		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M02		3.5900		3.3148				2010		0.47		3.70205		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M03		3.8400		3.2956				2010		0.94		3.328398		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M04		3.6900		3.2834				2010		0.70		3.312428		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M05		3.3100		3.2652				2010		0.08		3.369061		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M06		2.9700		3.2305				2010		(0.45)		3.46226		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M07		2.9400		3.1836				2010		(0.42)		3.10507		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M08		2.4700		3.1493				2010		(1.17)		3.120167		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M09		2.5300		3.1156				2010		(1.01)		2.943373		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M10		2.6300		3.0801				2010		(0.77)		2.954952		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M11		2.8100		3.0446				2010		(0.40)		4.493533		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M12		3.3000		3.0289				2010		0.47		4.441159		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M01		3.4200		3.0302				2011		0.67		4.280638		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M02		3.4200		3.0417				2011		0.65		4.492203		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M03		3.4700		3.0528				2011		0.72		2.826727		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M04		3.3200		3.0666				2011		0.44		2.831954		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M05		3.0500		3.0655				2011		(0.03)		3.232958		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M06		3.1800		3.0480				2011		0.23		3.144698		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M07		2.8000		3.0359				2011		(0.41)		5.473465		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M08		2.1700		3.0093				2011		(1.44)		4.580193		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M09		1.9200		2.9537				2011		(1.78)		4.760501		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M10		2.1700		2.8877				2011		(1.24)		2.982636		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M11		2.0400		2.8288				2011		(1.36)		2.923059		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M12		1.8700		2.8068				2011		(1.61)		3.017516		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M01		1.8000		2.7982				2012		(1.72)		2.232212		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M02		1.9400		2.7710				2012		(1.43)		0.87638		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M03		2.2100		2.7480				2012		(0.93)		0.84226		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M04		1.9100		2.7440				2012		(1.44)		0.797597		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M05		1.5500		2.7203				2012		(2.01)		0.745276		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M06		1.6600		2.6760				2012		(1.75)		0.706698		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M07		1.4900		2.6325				2012		(1.97)		0.652416		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M08		1.5200		2.5773				2012		(1.82)		0.667823		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M09		1.6500		2.5311				2012		(1.52)		0.658734		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M10		1.6800		2.4962				2012		(1.40)		0.715321		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M11		1.5700		2.4653				2012		(1.54)		0.651972		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M12		1.7400		2.4363				2012		(1.20)		0.690954		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M01		1.9800		2.3912				2013		(0.71)		0.639913		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M02		1.8600		2.3571				2013		(0.86)		0.59211		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M03		1.8600		2.3219				2013		(0.80)		0.541868		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M04		1.6700		2.2811				2013		(1.05)		0.688682		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M05		2.1200		2.2394				2013		(0.21)		0.599974		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M06		2.5200		2.2278				2013		0.50		0.551339		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M07		2.5900		2.2420				2013		0.60		1.461794		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M08		2.7800		2.2606				2013		0.89		1.468312		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M09		2.6200		2.2992				2013		0.55		2.345315		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M10		2.5400		2.3228				2013		0.37		12.243201		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M11		2.7400		2.3189				2013		0.72		11.902904		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M12		3.0000		2.3061				2013		1.19		11.642873		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M01		2.6600		2.2853				2014		0.64		11.850513		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M02		2.6600		2.2538				2014		0.70		12.152505		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M03		2.7200		2.2156				2014		0.87		12.131027		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M04		2.6400		2.1739				2014		0.80		12.201909		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M05		2.4500		2.1302				2014		0.55		12.35476		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M06		2.5100		2.0885				2014		0.73		10.352392		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M07		2.5500		2.0400				2014		0.88		5.684404		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M08		2.3400		2.0100				2014		0.57		4.314914		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M09		2.5000		1.9942				2014		0.87		3.502364		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M10		2.3300		1.9999				2014		0.57		6.393102		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M11		2.1800		2.0099				2014		0.29		8.344954		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M12		2.1700		2.0294				2014		0.24		11.430945		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M01		1.6800		2.0591				2015		(0.65)		12.181911		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M02		2.0000		2.0714				2015		(0.12)		10.643229		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M03		1.9300		2.0896				2015		(0.27)		10.706239		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M04		2.0400		2.0974				2015		(0.10)		10.205285		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M05		2.0900		2.1156				2015		(0.04)		10.958161		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M06		2.3300		2.1396				2015		0.33		10.66201		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M07		2.2000		2.1688				2015		0.05		12.658242		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M08		2.2000		2.1978				2015		0.00		13.580461		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M09		2.0600		2.2275				2015		(0.29)		14.249389		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M10		2.1500		2.2477				2015		(0.17)		14.072376		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M11		2.2100		2.2671				2015		(0.10)		13.949827		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M12		2.2700		2.2927				2015		(0.04)		14.210143		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M01		1.9300		2.3118				2016		(0.66)		13.962035		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M02		1.7400		2.3181				2016		(1.00)		14.103442		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M03		1.7800		2.3263				2016		(0.94)		7.135676		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M04		1.8200		2.3370				2016		(0.89)		2.859582		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M05		1.8300		2.3581				2016		(0.91)		2.869674		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M06		1.4900		2.3655				2016		(1.51)		3.05968		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M07		1.4600		2.3513				2016		(1.53)		0.003864		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M08		1.5700		2.3335				2016		(1.31)		0.011962		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M09		1.5900		2.3107				2016		(1.24)		0.007346		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M10		1.8300		2.2904				2016		(0.79)		0.00201		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M11		2.3600		2.2793				2016		0.14		0.010473		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M12		2.4300		2.2731				2016		0.27		1.663909		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M01		2.4500		2.2576				2017		0.33		1.655069		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M02		2.3600		2.2512				2017		0.19		3.353298		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M03		2.3900		2.2416				2017		0.26		3.228525		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M04		2.2800		2.2303				2017		0.09		3.256906		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M05		2.1900		2.2161				2017		(0.04)		2.584799		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M06		2.3000		2.2058				2017		0.16		1.20922		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M07		2.2900		2.1948				2017		0.16		0.002226		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M08		2.1200		2.1829				2017		(0.11)		0.012328		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M09		2.3200		2.1720				2017		0.25		0.007855		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M10		2.3700		2.1652				2017		0.35		0.002103		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M11		2.4100		2.1613				2017		0.43		0.009826		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M12		2.4100		2.1634				2017		0.42		0.01047		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M01		2.7200		2.1654				2018		0.95		0.002118		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M02		2.8700		2.1940				2018		1.16		0.012029		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M03		2.7400		2.2125				2018		0.91		0.007102		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M04		2.9300		2.2256				2018		1.21		0.002045		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M05		2.8300		2.2407				2018		1.01		0.009837		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M06		2.8500		2.2526				2018		1.03		0.007806		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M07		2.9600		2.2577				2018		1.21		0.002179		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M08		2.8600		2.2697				2018		1.02		0.01016		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M09		3.0500		2.2782				2018		1.33		0.007888		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M10		3.1500		2.2936				2018		1.47		1.990559		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M11		3.0100		2.3140				2018		1.20		6.035349		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M12		2.6900		2.3317				2018		0.62		10.343468		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M01		2.6300		2.3405				2019		0.50		9.917136		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M02		2.7300		2.3554				2019		0.64		7.841614		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M03		2.4100		2.3804				2019		0.05		10.56031		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M04		2.5100		2.3957				2019		0.20		7.349821		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M05		2.1400		2.4156				2019		(0.47)		10.044721		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M06		2.0000		2.4241				2019		(0.73)		7.620676		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M07		2.0200		2.4373				2019		(0.72)		4.094752		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M08		1.5000		2.4510				2019		(1.64)		7.284769		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M09		1.6800		2.4447				2019		(1.32)		2.155662		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M10		1.6900		2.4434				2019		(1.30)		1.069752		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M11		1.7800		2.4302				2019		(1.12)		1.084834		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M12		1.9200		2.4302				2019		(0.88)		1.071566		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2020M01		1.51		2.31				2020		(1.33)		1.773088		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2020M02		1.13		2.26				2020		(1.88)		0.771626		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2020M03		0.7		2.26				2020		(2.60)		0.702547		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2020M04		0.67		2.26				2020		(2.65)		0.123163		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000
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Returns vs. Yields slide 1

		12/31/85		10 Yr UST Yield		Bloomberg Barclays US Aggregate				US Agg - Rolling 10 Year Returns (Advanced 10 Years)

		Jan-1986		9.0%		0.56%		1/31/86		9.62%

		Feb-1986		8.1%		3.94%		2/28/86		9.64%

		Mar-1986		7.3%		3.11%		3/31/86		9.02%

		Apr-1986		7.3%		0.53%		4/30/86		8.61%

		May-1986		8.1%		 -1.91%		5/31/86		8.49%

		Jun-1986		7.3%		2.62%		6/30/86		8.68%

		Jul-1986		7.3%		0.89%		7/31/86		8.54%

		Aug-1986		6.9%		2.49%		8/31/86		8.48%

		Sep-1986		7.4%		 -0.99%		9/30/86		8.19%

		Oct-1986		7.3%		1.45%		10/31/86		8.49%

		Nov-1986		7.1%		1.40%		11/30/86		8.57%

		Dec-1986		7.2%		0.38%		12/31/86		8.60%

		Jan-1987		7.2%		1.41%		1/31/87		8.46%

		Feb-1987		7.2%		0.69%		2/28/87		8.34%

		Mar-1987		7.5%		 -0.45%		3/31/87		8.30%

		Apr-1987		8.2%		 -2.74%		4/30/87		8.22%

		May-1987		8.5%		 -0.39%		5/31/87		8.69%

		Jun-1987		8.4%		1.38%		6/30/87		8.83%

		Jul-1987		8.7%		 -0.08%		7/31/87		8.81%

		Aug-1987		9.0%		 -0.54%		8/31/87		9.11%

		Sep-1987		9.6%		 -2.13%		9/30/87		9.07%

		Oct-1987		8.9%		3.56%		10/31/87		9.47%

		Nov-1987		9.0%		0.80%		11/30/87		9.24%

		Dec-1987		8.9%		1.36%		12/31/87		9.21%

		Jan-1988		8.3%		3.52%		1/31/88		9.17%

		Feb-1988		8.1%		1.19%		2/29/88		8.93%

		Mar-1988		8.5%		 -0.94%		3/31/88		8.80%

		Apr-1988		8.9%		 -0.54%		4/30/88		8.94%

		May-1988		9.2%		 -0.67%		5/31/88		9.05%

		Jun-1988		8.9%		2.41%		6/30/88		9.23%

		Jul-1988		9.1%		 -0.52%		7/31/88		9.06%

		Aug-1988		9.2%		0.26%		8/31/88		9.14%

		Sep-1988		8.9%		2.26%		9/30/88		9.29%

		Oct-1988		8.6%		1.88%		10/31/88		9.30%

		Nov-1988		9.1%		 -1.21%		11/30/88		9.04%

		Dec-1988		9.1%		0.11%		12/31/88		9.23%

		Jan-1989		9.0%		1.44%		1/31/89		9.25%

		Feb-1989		9.3%		 -0.72%		2/28/89		9.17%

		Mar-1989		9.3%		0.43%		3/31/89		9.06%

		Apr-1989		9.1%		2.09%		4/30/89		9.07%

		May-1989		8.6%		2.63%		5/31/89		8.88%

		Jun-1989		8.1%		3.04%		6/30/89		8.51%

		Jul-1989		7.8%		2.13%		7/31/89		8.15%

		Aug-1989		8.3%		 -1.48%		8/31/89		7.87%

		Sep-1989		8.3%		0.51%		9/30/89		8.03%

		Oct-1989		7.9%		2.46%		10/31/89		8.10%

		Nov-1989		7.8%		0.95%		11/30/89		7.88%

		Dec-1989		7.9%		0.27%		12/31/89		7.77%

		Jan-1990		8.4%		 -1.19%		1/31/90		7.69%

		Feb-1990		8.5%		0.32%		2/28/90		7.79%

		Mar-1990		8.6%		0.07%		3/31/90		7.88%

		Apr-1990		9.0%		 -0.92%		4/30/90		8.01%

		May-1990		8.6%		2.96%		5/31/90		8.08%

		Jun-1990		8.4%		1.60%		6/30/90		7.76%

		Jul-1990		8.3%		1.38%		7/31/90		7.81%

		Aug-1990		8.8%		 -1.34%		8/31/90		7.76%

		Sep-1990		8.8%		0.83%		9/30/90		8.06%

		Oct-1990		8.6%		1.27%		10/31/90		8.04%

		Nov-1990		8.3%		2.15%		11/30/90		7.97%

		Dec-1990		8.1%		1.56%		12/31/90		7.92%

		Jan-1991		8.0%		1.24%		1/31/91		7.95%

		Feb-1991		8.0%		0.85%		2/28/91		7.99%

		Mar-1991		8.1%		0.69%		3/31/91		7.99%

		Apr-1991		8.0%		1.08%		4/30/91		7.97%

		May-1991		8.1%		0.58%		5/31/91		7.81%

		Jun-1991		8.2%		 -0.05%		6/30/91		7.82%

		Jul-1991		8.1%		1.39%		7/31/91		7.86%

		Aug-1991		7.8%		2.16%		8/31/91		7.95%

		Sep-1991		7.4%		2.03%		9/30/91		7.84%

		Oct-1991		7.5%		1.11%		10/31/91		7.75%

		Nov-1991		7.4%		0.92%		11/30/91		7.86%

		Dec-1991		6.7%		2.97%		12/31/91		7.61%

		Jan-1992		7.3%		 -1.36%		1/31/92		7.23%

		Feb-1992		7.3%		0.65%		2/29/92		7.46%

		Mar-1992		7.5%		 -0.56%		3/31/92		7.50%

		Apr-1992		7.6%		0.72%		4/30/92		7.38%

		May-1992		7.3%		1.89%		5/31/92		7.51%

		Jun-1992		7.1%		1.38%		6/30/92		7.40%

		Jul-1992		6.7%		2.04%		7/31/92		7.34%

		Aug-1992		6.6%		1.01%		8/31/92		7.25%

		Sep-1992		6.4%		1.19%		9/30/92		7.32%

		Oct-1992		6.8%		 -1.33%		10/31/92		7.37%

		Nov-1992		6.9%		0.02%		11/30/92		7.46%

		Dec-1992		6.7%		1.59%		12/31/92		7.46%

		Jan-1993		6.4%		1.92%		1/31/93		7.51%

		Feb-1993		6.0%		1.75%		2/28/93		7.31%

		Mar-1993		6.0%		0.42%		3/31/93		7.28%

		Apr-1993		6.0%		0.70%		4/30/93		7.22%

		May-1993		6.1%		0.13%		5/31/93		7.24%

		Jun-1993		5.8%		1.81%		6/30/93		7.42%

		Jul-1993		5.8%		0.57%		7/31/93		7.21%

		Aug-1993		5.4%		1.75%		8/31/93		6.78%

		Sep-1993		5.4%		0.27%		9/30/93		6.67%

		Oct-1993		5.4%		0.37%		10/31/93		6.92%

		Nov-1993		5.8%		 -0.85%		11/30/93		6.78%

		Dec-1993		5.8%		0.54%		12/31/93		6.89%

		Jan-1994		5.6%		1.35%		1/31/94		6.94%

		Feb-1994		6.1%		 -1.74%		2/28/94		6.89%

		Mar-1994		6.7%		 -2.47%		3/31/94		7.19%

		Apr-1994		7.0%		 -0.80%		4/30/94		7.53%

		May-1994		7.1%		 -0.01%		5/31/94		7.34%

		Jun-1994		7.3%		 -0.22%		6/30/94		7.30%

		Jul-1994		7.1%		1.99%		7/31/94		7.38%

		Aug-1994		7.2%		0.12%		8/31/94		7.28%

		Sep-1994		7.6%		 -1.47%		9/30/94		7.46%

		Oct-1994		7.8%		 -0.09%		10/31/94		7.65%

		Nov-1994		7.9%		 -0.22%		11/30/94		7.75%

		Dec-1994		7.8%		0.69%		12/31/94		7.69%

		Jan-1995		7.6%		1.98%		1/31/95		7.71%

		Feb-1995		7.2%		2.38%		2/28/95		7.57%

		Mar-1995		7.2%		0.61%		3/31/95		7.26%

		Apr-1995		7.1%		1.40%		4/30/95		7.13%

		May-1995		6.3%		3.87%		5/31/95		7.13%

		Jun-1995		6.2%		0.73%		6/30/95		6.84%

		Jul-1995		6.4%		 -0.22%		7/31/95		6.82%

		Aug-1995		6.3%		1.21%		8/31/95		6.75%

		Sep-1995		6.2%		0.97%		9/30/95		6.75%

		Oct-1995		6.0%		1.30%		10/31/95		6.54%

		Nov-1995		5.7%		1.50%		11/30/95		6.32%

		Dec-1995		5.6%		1.40%		12/31/95		6.21%

		Jan-1996		5.6%		0.66%		1/31/96		6.16%

		Feb-1996		6.1%		 -1.74%		2/29/96		6.09%

		Mar-1996		6.3%		 -0.70%		3/31/96		6.31%

		Apr-1996		6.7%		 -0.56%		4/30/96		6.28%

		May-1996		6.9%		 -0.20%		5/31/96		6.32%

		Jun-1996		6.7%		1.34%		6/30/96		6.33%

		Jul-1996		6.8%		0.27%		7/31/96		6.21%

		Aug-1996		6.9%		 -0.17%		8/31/96		6.33%

		Sep-1996		6.7%		1.74%		9/30/96		6.51%

		Oct-1996		6.3%		2.22%		10/31/96		6.42%

		Nov-1996		6.0%		1.71%		11/30/96		6.25%

		Dec-1996		6.4%		 -0.93%		12/31/96		6.20%

		Jan-1997		6.5%		0.31%		1/31/97		6.23%

		Feb-1997		6.6%		0.25%		2/28/97		6.20%

		Mar-1997		6.9%		 -1.11%		3/31/97		6.33%

		Apr-1997		6.7%		1.50%		4/30/97		6.45%

		May-1997		6.7%		0.95%		5/31/97		6.35%

		Jun-1997		6.5%		1.19%		6/30/97		6.17%

		Jul-1997		6.0%		2.70%		7/31/97		6.01%

		Aug-1997		6.3%		 -0.85%		8/31/97		5.82%

		Sep-1997		6.1%		1.48%		9/30/97		6.04%

		Oct-1997		5.8%		1.45%		10/31/97		5.96%

		Nov-1997		5.9%		0.46%		11/30/97		5.91%

		Dec-1997		5.7%		1.01%		12/31/97		6.05%

		Jan-1998		5.5%		1.28%		1/31/98		5.97%

		Feb-1998		5.6%		 -0.08%		2/28/98		6.01%

		Mar-1998		5.7%		0.34%		3/31/98		6.03%

		Apr-1998		5.7%		0.52%		4/30/98		6.03%

		May-1998		5.6%		0.95%		5/31/98		5.95%

		Jun-1998		5.4%		0.85%		6/30/98		5.78%

		Jul-1998		5.5%		0.21%		7/31/98		5.68%

		Aug-1998		5.0%		1.63%		8/31/98		5.65%

		Sep-1998		4.4%		2.34%		9/30/98		5.58%

		Oct-1998		4.6%		 -0.53%		10/31/98		5.19%

		Nov-1998		4.7%		0.57%		11/30/98		5.00%

		Dec-1998		4.6%		0.30%		12/31/98		5.27%

		Jan-1999		4.7%		0.71%		1/31/99		5.63%

		Feb-1999		5.3%		 -1.75%		2/28/99		5.46%

		Mar-1999		5.2%		0.55%		3/31/99		5.61%

		Apr-1999		5.3%		0.32%		4/30/99		5.69%

		May-1999		5.6%		 -0.88%		5/31/99		5.71%

		Jun-1999		5.8%		 -0.32%		6/30/99		5.88%

		Jul-1999		5.9%		 -0.42%		7/31/99		5.97%

		Aug-1999		6.0%		 -0.05%		8/31/99		6.19%

		Sep-1999		5.9%		1.16%		9/30/99		6.30%

		Oct-1999		6.0%		0.37%		10/31/99		6.29%

		Nov-1999		6.2%		 -0.01%		11/30/99		6.30%

		Dec-1999		6.4%		 -0.48%		12/31/99		6.44%

		Jan-2000		6.7%		 -0.33%		1/31/00		6.33%

		Feb-2000		6.4%		1.21%		2/29/00		6.52%

		Mar-2000		6.0%		1.32%		3/31/00		6.43%

		Apr-2000		6.2%		 -0.29%		4/30/00		6.28%

		May-2000		6.3%		 -0.05%		5/31/00		6.42%

		Jun-2000		6.0%		2.08%		6/30/00		6.52%

		Jul-2000		6.0%		0.91%		7/31/00		6.46%

		Aug-2000		5.7%		1.45%		8/31/00		6.48%

		Sep-2000		5.8%		0.63%		9/30/00		6.46%

		Oct-2000		5.8%		0.66%		10/31/00		6.41%

		Nov-2000		5.5%		1.64%		11/30/00		6.38%

		Dec-2000		5.1%		1.86%		12/31/00		6.14%

		Jan-2001		5.1%		1.63%		1/31/01		5.83%

		Feb-2001		4.9%		0.87%		2/28/01		5.67%

		Mar-2001		4.9%		0.50%		3/31/01		5.61%

		Apr-2001		5.3%		 -0.42%		4/30/01		5.56%

		May-2001		5.4%		0.60%		5/31/01		5.74%

		Jun-2001		5.4%		0.38%		6/30/01		5.81%

		Jul-2001		5.1%		2.24%		7/31/01		5.74%

		Aug-2001		4.8%		1.15%		8/31/01		5.67%

		Sep-2001		4.6%		1.16%		9/30/01		5.71%

		Oct-2001		4.2%		2.09%		10/31/01		5.66%

		Nov-2001		4.8%		 -1.38%		11/30/01		5.45%

		Dec-2001		5.1%		 -0.64%		12/31/01		5.59%

		Jan-2002		5.0%		0.81%		1/31/02		5.77%

		Feb-2002		4.9%		0.97%		2/28/02		5.78%

		Mar-2002		5.4%		 -1.66%		3/31/02		5.68%

		Apr-2002		5.1%		1.94%		4/30/02		5.79%

		May-2002		5.0%		0.85%		5/31/02		5.71%

		Jun-2002		4.8%		0.87%		6/30/02		5.71%

		Jul-2002		4.5%		1.21%		7/31/02		5.63%

		Aug-2002		4.1%		1.69%		8/31/02		5.64%

		Sep-2002		3.6%		1.62%		9/30/02		5.48%

		Oct-2002		3.9%		 -0.46%		10/31/02		5.32%

		Nov-2002		4.2%		 -0.03%		11/30/02		5.39%

		Dec-2002		3.8%		2.07%		12/31/02		5.41%

		Jan-2003		4.0%		0.09%		1/31/03		5.18%

		Feb-2003		3.7%		1.38%		2/28/03		5.10%

		Mar-2003		3.8%		 -0.08%		3/31/03		5.00%

		Apr-2003		3.8%		0.83%		4/30/03		5.02%

		May-2003		3.4%		1.86%		5/31/03		5.04%

		Jun-2003		3.5%		 -0.20%		6/30/03		4.66%

		Jul-2003		4.4%		 -3.36%		7/31/03		4.52%

		Aug-2003		4.5%		0.66%		8/31/03		4.89%

		Sep-2003		3.9%		2.65%		9/30/03		4.76%

		Oct-2003		4.3%		 -0.93%		10/31/03		4.59%

		Nov-2003		4.3%		0.24%		11/30/03		4.77%

		Dec-2003		4.2%		1.02%		12/31/03		4.71%

		Jan-2004		4.1%		0.80%		1/31/04		4.54%

		Feb-2004		4.0%		1.08%		2/29/04		4.61%

		Mar-2004		3.8%		0.75%		3/31/04		4.56%

		Apr-2004		4.5%		 -2.60%		4/30/04		4.46%

		May-2004		4.6%		 -0.40%		5/31/04		4.82%

		Jun-2004		4.6%		0.57%		6/30/04		4.99%

		Jul-2004		4.5%		0.99%		7/31/04		4.93%

		Aug-2004		4.1%		1.91%		8/31/04		4.80%

		Sep-2004		4.1%		0.27%		9/30/04		4.72%

		Oct-2004		4.0%		0.84%		10/31/04		4.62%

		Nov-2004		4.4%		 -0.80%		11/30/04		4.63%

		Dec-2004		4.2%		0.92%		12/31/04		4.79%

		Jan-2005		4.1%		0.63%		1/31/05		4.71%

		Feb-2005		4.4%		 -0.59%		2/28/05		4.86%

		Mar-2005		4.5%		 -0.51%		3/31/05		4.82%

		Apr-2005		4.2%		1.35%		4/30/05		4.92%

		May-2005		4.0%		1.08%		5/31/05		4.74%

		Jun-2005		3.9%		0.55%		6/30/05		4.61%

		Jul-2005		4.3%		 -0.91%		7/31/05		4.44%

		Aug-2005		4.0%		1.28%		8/31/05		4.60%

		Sep-2005		4.3%		 -1.03%		9/30/05		4.46%

		Oct-2005		4.6%		 -0.79%		10/31/05		4.63%

		Nov-2005		4.5%		0.44%		11/30/05		4.72%

		Dec-2005		4.4%		0.95%		12/31/05		4.65%

		Jan-2006		4.5%		0.01%		1/31/06		4.51%

		Feb-2006		4.6%		0.33%		2/28/06		4.65%

		Mar-2006		4.8%		 -0.98%		3/31/06		4.69%

		Apr-2006		5.1%		 -0.18%		4/30/06		4.89%

		May-2006		5.1%		 -0.11%		5/31/06		4.95%

		Jun-2006		5.1%		0.21%		6/30/06		4.96%

		Jul-2006		5.0%		1.35%		7/31/06		5.13%

		Aug-2006		4.7%		1.53%		8/31/06		5.05%

		Sep-2006		4.6%		0.88%		9/30/06		4.88%

		Oct-2006		4.6%		0.66%		10/31/06		4.79%

		Nov-2006		4.5%		1.16%		11/30/06		4.64%

		Dec-2006		4.7%		 -0.58%		12/31/06		4.27%

		Jan-2007		4.8%		 -0.04%		1/31/07		4.34%

		Feb-2007		4.6%		1.54%		2/28/07		4.37%

		Mar-2007		4.6%		0.00%		3/31/07		4.28%

		Apr-2007		4.6%		0.54%		4/30/07		4.27%

		May-2007		4.9%		 -0.76%		5/31/07		4.29%

		Jun-2007		5.0%		 -0.30%		6/30/07		4.45%

		Jul-2007		4.7%		0.83%		7/31/07		4.47%

		Aug-2007		4.5%		1.23%		8/31/07		4.43%

		Sep-2007		4.6%		0.76%		9/30/07		4.40%

		Oct-2007		4.5%		0.90%		10/31/07		4.27%

		Nov-2007		3.9%		1.80%		11/30/07		4.18%

		Dec-2007		4.0%		0.28%		12/31/07		3.98%

		Jan-2008		3.6%		1.68%		1/31/08		4.00%

		Feb-2008		3.5%		0.14%		2/29/08		3.71%

		Mar-2008		3.4%		0.34%		3/31/08		3.60%

		Apr-2008		3.7%		 -0.21%		4/30/08		3.63%

		May-2008		4.1%		 -0.73%		5/31/08		3.57%

		Jun-2008		4.0%		 -0.08%		6/30/08		3.72%

		Jul-2008		3.9%		 -0.08%		7/31/08		3.72%

		Aug-2008		3.8%		0.95%		8/31/08		3.73%

		Sep-2008		3.8%		 -1.34%		9/30/08		3.70%

		Oct-2008		4.0%		 -2.36%		10/31/08		3.77%

		Nov-2008		2.9%		3.26%		11/30/08		3.94%

		Dec-2008		2.2%		3.73%		12/31/08		3.67%

		Jan-2009		2.8%		 -0.88%		1/31/09		3.48%

		Feb-2009		3.0%		 -0.38%		2/28/09		3.68%

		Mar-2009		2.7%		1.39%		3/31/09		3.71%

		Apr-2009		3.1%		0.48%		4/30/09		3.76%

		May-2009		3.5%		0.73%		5/31/09		3.72%

		Jun-2009		3.5%		0.57%		6/30/09		3.82%

		Jul-2009		3.5%		1.61%		7/31/09		3.89%

		Aug-2009		3.4%		1.04%		8/31/09		3.75%

		Sep-2009		3.3%		1.05%		9/30/09		3.91%

		Oct-2009		3.4%		0.49%		10/31/09		3.75%

		Nov-2009		3.2%		1.29%		11/30/09		3.73%

		Dec-2009		3.8%		 -1.56%		12/31/09		3.59%

		Jan-2010		3.6%		1.53%		1/31/10		3.74%

		Feb-2010		3.6%		0.37%		2/28/10		3.78%

		Mar-2010		3.8%		 -0.12%		3/31/10		3.93%

		Apr-2010		3.7%		1.04%

		May-2010		3.3%		0.84%

		Jun-2010		2.9%		1.57%

		Jul-2010		2.9%		1.07%

		Aug-2010		2.5%		1.29%

		Sep-2010		2.5%		0.11%

		Oct-2010		2.6%		0.36%

		Nov-2010		2.8%		 -0.57%

		Dec-2010		3.3%		 -1.08%

		Jan-2011		3.4%		0.12%

		Feb-2011		3.4%		0.25%

		Mar-2011		3.5%		0.06%

		Apr-2011		3.3%		1.27%

		May-2011		3.1%		1.31%

		Jun-2011		3.2%		 -0.29%

		Jul-2011		2.8%		1.59%

		Aug-2011		2.2%		1.46%

		Sep-2011		1.9%		0.73%

		Oct-2011		2.1%		0.11%

		Nov-2011		2.1%		 -0.09%

		Dec-2011		1.9%		1.10%

		Jan-2012		1.8%		0.88%

		Feb-2012		2.0%		 -0.02%

		Mar-2012		2.2%		 -0.55%

		Apr-2012		1.9%		1.11%

		May-2012		1.6%		0.90%

		Jun-2012		1.6%		0.04%

		Jul-2012		1.5%		1.38%

		Aug-2012		1.5%		0.07%

		Sep-2012		1.6%		0.14%

		Oct-2012		1.7%		0.20%

		Nov-2012		1.6%		0.16%

		Dec-2012		1.8%		 -0.14%

		Jan-2013		2.0%		 -0.70%

		Feb-2013		1.9%		0.50%

		Mar-2013		1.9%		0.08%

		Apr-2013		1.7%		1.01%

		May-2013		2.1%		 -1.78%

		Jun-2013		2.5%		 -1.55%

		Jul-2013		2.6%		0.14%

		Aug-2013		2.8%		 -0.51%

		Sep-2013		2.6%		0.95%

		Oct-2013		2.6%		0.81%

		Nov-2013		2.7%		 -0.37%

		Dec-2013		3.0%		 -0.57%

		Jan-2014		2.6%		1.48%

		Feb-2014		2.6%		0.53%

		Mar-2014		2.7%		 -0.17%

		Apr-2014		2.6%		0.84%

		May-2014		2.5%		1.14%

		Jun-2014		2.5%		0.05%

		Jul-2014		2.6%		 -0.25%

		Aug-2014		2.3%		1.10%

		Sep-2014		2.5%		 -0.68%

		Oct-2014		2.3%		0.98%

		Nov-2014		2.2%		0.71%

		Dec-2014		2.2%		0.09%

		Jan-2015		1.6%		2.10%

		Feb-2015		2.0%		 -0.94%

		Mar-2015		1.9%		0.46%

		Apr-2015		2.0%		 -0.36%

		May-2015		2.1%		 -0.24%

		Jun-2015		2.4%		 -1.09%

		Jul-2015		2.2%		0.70%

		Aug-2015		2.2%		 -0.14%

		Sep-2015		2.0%		0.68%

		Oct-2015		2.1%		0.02%

		Nov-2015		2.2%		 -0.26%

		Dec-2015		2.3%		 -0.32%

		Jan-2016		1.9%		1.38%

		Feb-2016		1.7%		0.71%

		Mar-2016		1.8%		0.92%

		Apr-2016		1.8%		0.38%

		May-2016		1.8%		0.03%

		Jun-2016		1.5%		1.80%

		Jul-2016		1.5%		0.63%

		Aug-2016		1.6%		 -0.11%

		Sep-2016		1.6%		 -0.06%

		Oct-2016		1.8%		 -0.76%

		Nov-2016		2.4%		 -2.37%

		Dec-2016		2.4%		0.14%

		Jan-2017		2.5%		0.20%

		Feb-2017		2.4%		0.67%

		Mar-2017		2.4%		 -0.05%

		Apr-2017		2.3%		0.77%

		May-2017		2.2%		0.77%

		Jun-2017		2.3%		 -0.10%

		Jul-2017		2.3%		0.43%

		Aug-2017		2.1%		0.90%

		Sep-2017		2.3%		 -0.48%

		Oct-2017		2.4%		0.06%

		Nov-2017		2.4%		 -0.13%

		Dec-2017		2.4%		0.46%

		Jan-2018		2.7%		 -1.15%

		Feb-2018		2.9%		 -0.95%

		Mar-2018		2.7%		0.64%

		Apr-2018		3.0%		 -0.74%

		May-2018		2.9%		0.71%

		Jun-2018		2.9%		 -0.12%

		Jul-2018		3.0%		0.02%

		Aug-2018		2.9%		0.64%

		Sep-2018		3.1%		 -0.64%

		Oct-2018		3.2%		 -0.79%

		Nov-2018		3.0%		0.60%

		Dec-2018		2.7%		1.84%

		Jan-2019		2.6%		1.06%

		Feb-2019		2.7%		 -0.06%

		Mar-2019		2.4%		1.92%

		Apr-2019		2.5%		0.03%

		May-2019		2.1%		1.78%

		Jun-2019		2.0%		1.26%

		Jul-2019		2.0%		0.22%

		Aug-2019		1.5%		2.59%

		Sep-2019		1.7%		 -0.53%

		Oct-2019		1.7%		0.30%

		Nov-2019		1.8%		 -0.05%

		Dec-2019		1.9%		 -0.07%

		Jan-2020		1.5%		1.92%

		Feb-2020		1.1%		1.80%

		Mar-2020		0.7%		 -0.59%

				Correl		0.95



Monthly 10 Yr UST Yields vs. Subsequent 10 Yr US Agg Returns

12/31/1985 - 3/31/2020
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9.0490000000000001E-2	8.134000000000001E-2	7.3440000000000005E-2	7.3349999999999999E-2	8.0509999999999998E-2	7.3209999999999997E-2	7.2750000000000009E-2	6.9190000000000002E-2	7.4209999999999998E-2	7.3209999999999997E-2	7.1360000000000007E-2	7.2230000000000003E-2	7.1779999999999997E-2	7.1590000000000001E-2	7.5369999999999993E-2	8.1790000000000002E-2	8.4629999999999997E-2	8.3670000000000008E-2	8.6519999999999986E-2	8.967E-2	9.5869999999999997E-2	8.8749999999999996E-2	8.9719999999999994E-2	8.8590000000000002E-2	8.2560000000000008E-2	8.1489999999999993E-2	8.5419999999999996E-2	8.8889999999999997E-2	9.1509999999999994E-2	8.8729999999999989E-2	9.1050000000000006E-2	9.2360000000000012E-2	8.9349999999999999E-2	8.6440000000000003E-2	9.0540000000000009E-2	9.1370000000000007E-2	8.9800000000000005E-2	9.2950000000000005E-2	9.2749999999999999E-2	9.0530000000000013E-2	8.5999999999999993E-2	8.0769999999999995E-2	7.8039999999999998E-2	8.251E-2	8.2859999999999989E-2	7.9089999999999994E-2	7.8259999999999996E-2	7.9350000000000004E-2	8.4179999999999991E-2	8.5150000000000003E-2	8.6279999999999996E-2	9.0220000000000009E-2	8.5989999999999997E-2	8.4120000000000014E-2	8.3409999999999998E-2	8.8459999999999997E-2	8.795E-2	8.617000000000001E-2	8.252000000000001E-2	8.0670000000000006E-2	8.0070000000000002E-2	8.0329999999999999E-2	8.0610000000000001E-2	8.0129999999999993E-2	8.0589999999999995E-2	8.227000000000001E-2	8.1470000000000001E-2	7.8159999999999993E-2	7.4450000000000002E-2	7.46E-2	7.3760000000000006E-2	6.6989999999999994E-2	7.2739999999999999E-2	7.2499999999999995E-2	7.528E-2	7.5830000000000009E-2	7.3179999999999995E-2	7.1210000000000009E-2	6.7089999999999997E-2	6.6040000000000001E-2	6.3539999999999999E-2	6.7889999999999992E-2	6.9370000000000001E-2	6.6860000000000003E-2	6.3589999999999994E-2	6.0199999999999997E-2	6.0240000000000002E-2	6.0090000000000005E-2	6.1490000000000003E-2	5.7759999999999999E-2	5.8070000000000004E-2	5.4480000000000001E-2	5.382E-2	5.4269999999999999E-2	5.8189999999999999E-2	5.7940000000000005E-2	5.6420000000000005E-2	6.1289999999999997E-2	6.7379999999999995E-2	7.0419999999999996E-2	7.1470000000000006E-2	7.3200000000000001E-2	7.1109999999999993E-2	7.1730000000000002E-2	7.603E-2	7.8070000000000001E-2	7.9059999999999991E-2	7.8219999999999998E-2	7.5809999999999989E-2	7.2009999999999991E-2	7.1959999999999996E-2	7.0550000000000002E-2	6.2839999999999993E-2	6.2030000000000002E-2	6.4259999999999998E-2	6.2839999999999993E-2	6.1820000000000007E-2	6.0199999999999997E-2	5.7409999999999996E-2	5.5719999999999999E-2	5.5800000000000002E-2	6.0979999999999999E-2	6.3269999999999993E-2	6.6699999999999995E-2	6.8519999999999998E-2	6.7110000000000003E-2	6.794E-2	6.9429999999999992E-2	6.7030000000000006E-2	6.3390000000000002E-2	6.0439999999999994E-2	6.4180000000000001E-2	6.4939999999999998E-2	6.5519999999999995E-2	6.9030000000000008E-2	6.7180000000000004E-2	6.6589999999999996E-2	6.5000000000000002E-2	6.0110000000000004E-2	6.3390000000000002E-2	6.1030000000000001E-2	5.8309999999999994E-2	5.8739999999999994E-2	5.7419999999999999E-2	5.5050000000000002E-2	5.6219999999999999E-2	5.654E-2	5.6710000000000003E-2	5.5519999999999993E-2	5.4459999999999995E-2	5.4939999999999996E-2	4.9759999999999999E-2	4.4199999999999996E-2	4.6050000000000008E-2	4.7140000000000001E-2	4.6479999999999994E-2	4.6509999999999996E-2	5.287E-2	5.2420000000000001E-2	5.348E-2	5.6219999999999999E-2	5.7800000000000004E-2	5.9030000000000006E-2	5.9699999999999996E-2	5.8769999999999996E-2	6.0240000000000002E-2	6.191E-2	6.4420000000000005E-2	6.6650000000000001E-2	6.4089999999999994E-2	6.0039999999999996E-2	6.2119999999999995E-2	6.2719999999999998E-2	6.0309999999999996E-2	6.0309999999999996E-2	5.7249999999999995E-2	5.8019999999999995E-2	5.7510000000000006E-2	5.4679999999999999E-2	5.1119999999999999E-2	5.1139999999999998E-2	4.8959999999999997E-2	4.9169999999999998E-2	5.3380000000000004E-2	5.3810000000000004E-2	5.4120000000000001E-2	5.0540000000000002E-2	4.8320000000000002E-2	4.5880000000000004E-2	4.2320000000000003E-2	4.752E-2	5.0509999999999999E-2	5.0330000000000007E-2	4.8770000000000001E-2	5.3960000000000001E-2	5.0869999999999999E-2	5.0450000000000002E-2	4.7990000000000005E-2	4.4610000000000004E-2	4.1429999999999995E-2	3.5959999999999999E-2	3.8940000000000002E-2	4.2069999999999996E-2	3.8159999999999999E-2	3.9640000000000002E-2	3.6920000000000001E-2	3.798E-2	3.8379999999999997E-2	3.372E-2	3.5150000000000001E-2	4.4080000000000001E-2	4.4660000000000005E-2	3.9390000000000001E-2	4.2950000000000002E-2	4.3339999999999997E-2	4.2480000000000004E-2	4.1340000000000002E-2	3.9730000000000001E-2	3.8369999999999994E-2	4.5069999999999999E-2	4.6490000000000004E-2	4.5830000000000003E-2	4.4770000000000004E-2	4.1189999999999997E-2	4.1210000000000004E-2	4.0250000000000001E-2	4.351E-2	4.2199999999999994E-2	4.1299999999999996E-2	4.3789999999999996E-2	4.4829999999999995E-2	4.2000000000000003E-2	3.9830000000000004E-2	3.9149999999999997E-2	4.2780000000000006E-2	4.0160000000000001E-2	4.3259999999999993E-2	4.5530000000000001E-2	4.4859999999999997E-2	4.3929999999999997E-2	4.5170000000000002E-2	4.5530000000000001E-2	4.8490000000000005E-2	5.0529999999999999E-2	5.1210000000000006E-2	5.1380000000000002E-2	4.981E-2	4.7279999999999996E-2	4.6300000000000001E-2	4.5999999999999999E-2	4.4600000000000001E-2	4.7039999999999998E-2	4.8100000000000004E-2	4.5679999999999998E-2	4.6460000000000001E-2	4.6239999999999996E-2	4.8899999999999999E-2	5.0259999999999999E-2	4.7409999999999994E-2	4.5309999999999996E-2	4.5880000000000004E-2	4.4729999999999999E-2	3.9399999999999998E-2	4.0250000000000001E-2	3.5949999999999996E-2	3.5110000000000002E-2	3.4110000000000001E-2	3.73E-2	4.061E-2	3.9710000000000002E-2	3.9480000000000001E-2	3.8129999999999997E-2	3.8249999999999999E-2	3.9550000000000002E-2	2.9220000000000003E-2	2.214E-2	2.8420000000000001E-2	3.015E-2	2.665E-2	3.1210000000000002E-2	3.4610000000000002E-2	3.5349999999999999E-2	3.4810000000000001E-2	3.3989999999999999E-2	3.3070000000000002E-2	3.3849999999999998E-2	3.2000000000000001E-2	3.8390000000000001E-2	3.5859999999999996E-2	3.6139999999999999E-2	3.8280000000000002E-2	3.6549999999999999E-2	3.2869999999999996E-2	2.9329999999999998E-2	2.9069999999999999E-2	2.4699999999999996E-2	2.512E-2	2.6009999999999998E-2	2.7990000000000001E-2	3.295E-2	3.372E-2	3.4290000000000001E-2	3.4720000000000001E-2	3.288E-2	3.0619999999999998E-2	3.1609999999999999E-2	2.7970000000000002E-2	2.2240000000000003E-2	1.916E-2	2.1139999999999999E-2	2.069E-2	1.8769999999999998E-2	1.7979999999999999E-2	1.9720000000000001E-2	2.2109999999999998E-2	1.915E-2	1.5590000000000001E-2	1.6459999999999999E-2	1.4689999999999998E-2	1.5489999999999999E-2	1.634E-2	1.6909999999999998E-2	1.6160000000000001E-2	1.7579999999999998E-2	1.9859999999999999E-2	1.8759999999999999E-2	1.8500000000000003E-2	1.6730000000000002E-2	2.129E-2	2.487E-2	2.5770000000000001E-2	2.785E-2	2.6109999999999998E-2	2.5550000000000003E-2	2.7450000000000002E-2	3.0289999999999997E-2	2.6450000000000001E-2	2.648E-2	2.7189999999999999E-2	2.6470000000000004E-2	2.477E-2	2.5310000000000003E-2	2.5590000000000002E-2	2.3439999999999999E-2	2.4900000000000002E-2	2.3359999999999999E-2	2.1649999999999999E-2	2.1720000000000003E-2	1.6420000000000001E-2	1.9939999999999999E-2	1.924E-2	2.0330000000000001E-2	2.1219999999999999E-2	2.3540000000000002E-2	2.181E-2	2.2189999999999998E-2	2.0379999999999999E-2	2.1429999999999998E-2	2.2069999999999999E-2	2.2700000000000001E-2	1.9220000000000001E-2	1.736E-2	1.77E-2	1.8340000000000002E-2	1.847E-2	1.4710000000000001E-2	1.4539999999999999E-2	1.5810000000000001E-2	1.5949999999999999E-2	1.8260000000000002E-2	2.3820000000000001E-2	2.445E-2	2.4540000000000003E-2	2.3910000000000001E-2	2.3879999999999998E-2	2.281E-2	2.2040000000000001E-2	2.3050000000000001E-2	2.2949999999999998E-2	2.1179999999999997E-2	2.334E-2	2.3799999999999998E-2	2.4109999999999999E-2	2.4060000000000002E-2	2.7060000000000001E-2	2.862E-2	2.7400000000000001E-2	2.9539999999999997E-2	2.8590000000000001E-2	2.8609999999999997E-2	2.9609999999999997E-2	2.8609999999999997E-2	3.0499999999999999E-2	3.15E-2	3.0099999999999998E-2	2.69E-2	2.63E-2	2.7300000000000001E-2	2.41E-2	2.5099999999999997E-2	2.1400000000000002E-2	0.02	2.0199999999999999E-2	1.4999999999999999E-2	1.6799999999999999E-2	1.6899999999999998E-2	1.78E-2	1.9199999999999998E-2	1.5100000000000001E-2	1.1299999999999999E-2	7.0000000000000001E-3	



US Agg Protection slide 1

		Date		Bloomberg Barclays US Aggregate		S&P 500

		Apr-1986		0.53%		 -1.13%

		Jul-1986		0.89%		 -5.59%

		Sep-1986		 -0.99%		 -8.27%

		Dec-1986		0.38%		 -2.55%

		Apr-1987		 -2.74%		 -0.89%

		Sep-1987		 -2.13%		 -2.19%

		Oct-1987		3.56%		 -21.54%

		Nov-1987		0.80%		 -8.24%

		Mar-1988		 -0.94%		 -3.09%

		Jul-1988		 -0.52%		 -0.38%

		Aug-1988		0.26%		 -3.39%

		Nov-1988		 -1.21%		 -1.43%

		Feb-1989		 -0.72%		 -2.49%

		Jun-1989		3.04%		 -0.57%

		Sep-1989		0.51%		 -0.41%

		Oct-1989		2.46%		 -2.32%

		Jan-1990		 -1.19%		 -6.71%

		Apr-1990		 -0.92%		 -2.49%

		Jun-1990		1.60%		 -0.67%

		Jul-1990		1.38%		 -0.32%

		Aug-1990		 -1.34%		 -9.04%

		Sep-1990		0.83%		 -4.87%

		Oct-1990		1.27%		 -0.43%

		Jun-1991		 -0.05%		 -4.58%

		Sep-1991		2.03%		 -1.67%

		Nov-1991		0.92%		 -4.03%

		Jan-1992		 -1.36%		 -1.86%

		Mar-1992		 -0.56%		 -1.94%

		Jun-1992		1.38%		 -1.49%

		Aug-1992		1.01%		 -2.05%

		Apr-1993		0.70%		 -2.42%

		Jul-1993		0.57%		 -0.40%

		Sep-1993		0.27%		 -0.77%

		Nov-1993		 -0.85%		 -0.95%

		Feb-1994		 -1.74%		 -2.71%

		Mar-1994		 -2.47%		 -4.36%

		Jun-1994		 -0.22%		 -2.45%

		Sep-1994		 -1.47%		 -2.45%

		Nov-1994		 -0.22%		 -3.64%

		Oct-1995		1.30%		 -0.36%

		Jul-1996		0.27%		 -4.42%

		Dec-1996		 -0.93%		 -1.98%

		Mar-1997		 -1.11%		 -4.11%

		Aug-1997		 -0.85%		 -5.60%

		Oct-1997		1.45%		 -3.34%

		May-1998		0.95%		 -1.72%

		Jul-1998		0.21%		 -1.06%

		Aug-1998		1.63%		 -14.46%

		Feb-1999		 -1.75%		 -3.11%

		May-1999		 -0.88%		 -2.36%

		Jul-1999		 -0.42%		 -3.12%

		Aug-1999		 -0.05%		 -0.49%

		Sep-1999		1.16%		 -2.74%

		Jan-2000		 -0.33%		 -5.02%

		Feb-2000		1.21%		 -1.89%

		Apr-2000		 -0.29%		 -3.01%

		May-2000		 -0.05%		 -2.05%

		Jul-2000		0.91%		 -1.56%

		Sep-2000		0.63%		 -5.28%

		Oct-2000		0.66%		 -0.42%

		Nov-2000		1.64%		 -7.88%

		Feb-2001		0.87%		 -9.12%

		Mar-2001		0.50%		 -6.34%

		Jun-2001		0.38%		 -2.43%

		Jul-2001		2.24%		 -0.98%

		Aug-2001		1.15%		 -6.26%

		Sep-2001		1.16%		 -8.08%

		Jan-2002		0.81%		 -1.46%

		Feb-2002		0.97%		 -1.93%

		Apr-2002		1.94%		 -6.06%

		May-2002		0.85%		 -0.74%

		Jun-2002		0.87%		 -7.12%

		Jul-2002		1.21%		 -7.79%

		Sep-2002		1.62%		 -10.87%

		Dec-2002		2.07%		 -5.87%

		Jan-2003		0.09%		 -2.62%

		Feb-2003		1.38%		 -1.50%

		Sep-2003		2.65%		 -1.06%

		Mar-2004		0.75%		 -1.51%

		Apr-2004		 -2.60%		 -1.57%

		Jul-2004		0.99%		 -3.31%

		Jan-2005		0.63%		 -2.44%

		Mar-2005		 -0.51%		 -1.77%

		Apr-2005		1.35%		 -1.90%

		Aug-2005		1.28%		 -0.91%

		Oct-2005		 -0.79%		 -1.67%

		May-2006		 -0.11%		 -2.88%

		Feb-2007		1.54%		 -1.96%

		Jun-2007		 -0.30%		 -1.66%

		Jul-2007		0.83%		 -3.10%

		Nov-2007		1.80%		 -4.18%

		Dec-2007		0.28%		 -0.69%

		Jan-2008		1.68%		 -6.00%

		Feb-2008		0.14%		 -3.25%

		Mar-2008		0.34%		 -0.43%

		Jun-2008		 -0.08%		 -8.43%

		Jul-2008		 -0.08%		 -0.84%

		Sep-2008		 -1.34%		 -8.91%

		Oct-2008		 -2.36%		 -16.79%

		Nov-2008		3.26%		 -7.18%

		Jan-2009		 -0.88%		 -8.43%

		Feb-2009		 -0.38%		 -10.65%

		Oct-2009		0.49%		 -1.86%

		Jan-2010		1.53%		 -3.60%

		May-2010		0.84%		 -7.99%

		Jun-2010		1.57%		 -5.23%

		Aug-2010		1.29%		 -4.51%

		May-2011		1.31%		 -1.13%

		Jun-2011		 -0.29%		 -1.67%

		Jul-2011		1.59%		 -2.03%

		Aug-2011		1.46%		 -5.43%

		Sep-2011		0.73%		 -7.03%

		Nov-2011		 -0.09%		 -0.22%

		Apr-2012		1.11%		 -0.63%

		May-2012		0.90%		 -6.01%

		Oct-2012		0.20%		 -1.85%

		Jun-2013		 -1.55%		 -1.34%

		Aug-2013		 -0.51%		 -2.90%

		Jan-2014		1.48%		 -3.46%

		Jul-2014		 -0.25%		 -1.38%

		Sep-2014		 -0.68%		 -1.40%

		Dec-2014		0.09%		 -0.25%

		Jan-2015		2.10%		 -3.00%

		Mar-2015		0.46%		 -1.58%

		Jun-2015		 -1.09%		 -1.94%

		Aug-2015		 -0.14%		 -6.03%

		Sep-2015		0.68%		 -2.47%

		Dec-2015		 -0.32%		 -1.58%

		Jan-2016		1.38%		 -4.96%

		Feb-2016		0.71%		 -0.13%

		Oct-2016		 -0.76%		 -1.82%

		Feb-2018		 -0.95%		 -3.69%

		Mar-2018		0.64%		 -2.54%

		Oct-2018		 -0.79%		 -6.84%

		Dec-2018		1.84%		 -9.03%

		May-2019		1.78%		 -6.35%

		Aug-2019		2.59%		 -1.58%

		Jan-2020		1.92%		-0.04%

		Feb-2020		1.80%		-8.23%

		Mar-2020		 -0.59%		-12.35%

		Date		Bloomberg Barclays US Aggregate		S&P 500

		Jan-1986		0.56%		0.56%

		Feb-1986		3.94%		7.47%

		Mar-1986		3.11%		5.58%

		Apr-1986		0.53%		 -1.13%

		May-1986		 -1.91%		5.32%

		Jun-1986		2.62%		1.69%

		Jul-1986		0.89%		 -5.59%

		Aug-1986		2.49%		7.42%

		Sep-1986		 -0.99%		 -8.27%

		Oct-1986		1.45%		5.77%

		Nov-1986		1.40%		2.43%

		Dec-1986		0.38%		 -2.55%

		Jan-1987		1.41%		13.47%

		Feb-1987		0.69%		3.95%

		Mar-1987		 -0.45%		2.89%

		Apr-1987		 -2.74%		 -0.89%

		May-1987		 -0.39%		0.87%

		Jun-1987		1.38%		5.05%

		Jul-1987		 -0.08%		5.07%

		Aug-1987		 -0.54%		3.73%

		Sep-1987		 -2.13%		 -2.19%

		Oct-1987		3.56%		 -21.54%

		Nov-1987		0.80%		 -8.24%

		Dec-1987		1.36%		7.61%

		Jan-1988		3.52%		4.21%

		Feb-1988		1.19%		4.66%

		Mar-1988		 -0.94%		 -3.09%

		Apr-1988		 -0.54%		1.11%

		May-1988		 -0.67%		0.87%

		Jun-1988		2.41%		4.59%

		Jul-1988		 -0.52%		 -0.38%

		Aug-1988		0.26%		 -3.39%

		Sep-1988		2.26%		4.26%

		Oct-1988		1.88%		2.78%

		Nov-1988		 -1.21%		 -1.43%

		Dec-1988		0.11%		1.74%

		Jan-1989		1.44%		7.32%

		Feb-1989		 -0.72%		 -2.49%

		Mar-1989		0.43%		2.33%

		Apr-1989		2.09%		5.19%

		May-1989		2.63%		4.05%

		Jun-1989		3.04%		 -0.57%

		Jul-1989		2.13%		9.03%

		Aug-1989		 -1.48%		1.96%

		Sep-1989		0.51%		 -0.41%

		Oct-1989		2.46%		 -2.32%

		Nov-1989		0.95%		2.04%

		Dec-1989		0.27%		2.40%

		Jan-1990		 -1.19%		 -6.71%

		Feb-1990		0.32%		1.29%

		Mar-1990		0.07%		2.65%

		Apr-1990		 -0.92%		 -2.49%

		May-1990		2.96%		9.75%

		Jun-1990		1.60%		 -0.67%

		Jul-1990		1.38%		 -0.32%

		Aug-1990		 -1.34%		 -9.04%

		Sep-1990		0.83%		 -4.87%

		Oct-1990		1.27%		 -0.43%

		Nov-1990		2.15%		6.46%

		Dec-1990		1.56%		2.79%

		Jan-1991		1.24%		4.35%

		Feb-1991		0.85%		7.15%

		Mar-1991		0.69%		2.42%

		Apr-1991		1.08%		0.24%

		May-1991		0.58%		4.31%

		Jun-1991		 -0.05%		 -4.58%

		Jul-1991		1.39%		4.66%

		Aug-1991		2.16%		2.37%

		Sep-1991		2.03%		 -1.67%

		Oct-1991		1.11%		1.34%

		Nov-1991		0.92%		 -4.03%

		Dec-1991		2.97%		11.44%

		Jan-1992		 -1.36%		 -1.86%

		Feb-1992		0.65%		1.30%

		Mar-1992		 -0.56%		 -1.94%

		Apr-1992		0.72%		2.94%

		May-1992		1.89%		0.49%

		Jun-1992		1.38%		 -1.49%

		Jul-1992		2.04%		4.09%

		Aug-1992		1.01%		 -2.05%

		Sep-1992		1.19%		1.18%

		Oct-1992		 -1.33%		0.35%

		Nov-1992		0.02%		3.41%

		Dec-1992		1.59%		1.23%

		Jan-1993		1.92%		0.84%

		Feb-1993		1.75%		1.36%

		Mar-1993		0.42%		2.11%

		Apr-1993		0.70%		 -2.42%

		May-1993		0.13%		2.68%

		Jun-1993		1.81%		0.29%

		Jul-1993		0.57%		 -0.40%

		Aug-1993		1.75%		3.79%

		Sep-1993		0.27%		 -0.77%

		Oct-1993		0.37%		2.07%

		Nov-1993		 -0.85%		 -0.95%

		Dec-1993		0.54%		1.21%

		Jan-1994		1.35%		3.40%

		Feb-1994		 -1.74%		 -2.71%

		Mar-1994		 -2.47%		 -4.36%

		Apr-1994		 -0.80%		1.28%

		May-1994		 -0.01%		1.64%

		Jun-1994		 -0.22%		 -2.45%

		Jul-1994		1.99%		3.28%

		Aug-1994		0.12%		4.10%

		Sep-1994		 -1.47%		 -2.45%

		Oct-1994		 -0.09%		2.25%

		Nov-1994		 -0.22%		 -3.64%

		Dec-1994		0.69%		1.48%

		Jan-1995		1.98%		2.59%

		Feb-1995		2.38%		3.90%

		Mar-1995		0.61%		2.95%

		Apr-1995		1.40%		2.94%

		May-1995		3.87%		4.00%

		Jun-1995		0.73%		2.32%

		Jul-1995		 -0.22%		3.32%

		Aug-1995		1.21%		0.25%

		Sep-1995		0.97%		4.22%

		Oct-1995		1.30%		 -0.36%

		Nov-1995		1.50%		4.39%

		Dec-1995		1.40%		1.93%

		Jan-1996		0.66%		3.40%

		Feb-1996		 -1.74%		0.93%

		Mar-1996		 -0.70%		0.96%

		Apr-1996		 -0.56%		1.47%

		May-1996		 -0.20%		2.58%

		Jun-1996		1.34%		0.38%

		Jul-1996		0.27%		 -4.42%

		Aug-1996		 -0.17%		2.11%

		Sep-1996		1.74%		5.63%

		Oct-1996		2.22%		2.76%

		Nov-1996		1.71%		7.56%

		Dec-1996		 -0.93%		 -1.98%

		Jan-1997		0.31%		6.25%

		Feb-1997		0.25%		0.78%

		Mar-1997		 -1.11%		 -4.11%

		Apr-1997		1.50%		5.97%

		May-1997		0.95%		6.09%

		Jun-1997		1.19%		4.48%

		Jul-1997		2.70%		7.96%

		Aug-1997		 -0.85%		 -5.60%

		Sep-1997		1.48%		5.48%

		Oct-1997		1.45%		 -3.34%

		Nov-1997		0.46%		4.63%

		Dec-1997		1.01%		1.72%

		Jan-1998		1.28%		1.11%

		Feb-1998		 -0.08%		7.21%

		Mar-1998		0.34%		5.12%

		Apr-1998		0.52%		1.01%

		May-1998		0.95%		 -1.72%

		Jun-1998		0.85%		4.06%

		Jul-1998		0.21%		 -1.06%

		Aug-1998		1.63%		 -14.46%

		Sep-1998		2.34%		6.41%

		Oct-1998		 -0.53%		8.13%

		Nov-1998		0.57%		6.06%

		Dec-1998		0.30%		5.76%

		Jan-1999		0.71%		4.18%

		Feb-1999		 -1.75%		 -3.11%

		Mar-1999		0.55%		4.00%

		Apr-1999		0.32%		3.87%

		May-1999		 -0.88%		 -2.36%

		Jun-1999		 -0.32%		5.55%

		Jul-1999		 -0.42%		 -3.12%

		Aug-1999		 -0.05%		 -0.49%

		Sep-1999		1.16%		 -2.74%

		Oct-1999		0.37%		6.33%

		Nov-1999		 -0.01%		2.03%

		Dec-1999		 -0.48%		5.89%

		Jan-2000		 -0.33%		 -5.02%

		Feb-2000		1.21%		 -1.89%

		Mar-2000		1.32%		9.78%

		Apr-2000		 -0.29%		 -3.01%

		May-2000		 -0.05%		 -2.05%

		Jun-2000		2.08%		2.47%

		Jul-2000		0.91%		 -1.56%

		Aug-2000		1.45%		6.21%

		Sep-2000		0.63%		 -5.28%

		Oct-2000		0.66%		 -0.42%

		Nov-2000		1.64%		 -7.88%

		Dec-2000		1.86%		0.49%

		Jan-2001		1.63%		3.55%

		Feb-2001		0.87%		 -9.12%

		Mar-2001		0.50%		 -6.34%

		Apr-2001		 -0.42%		7.77%

		May-2001		0.60%		0.67%

		Jun-2001		0.38%		 -2.43%

		Jul-2001		2.24%		 -0.98%

		Aug-2001		1.15%		 -6.26%

		Sep-2001		1.16%		 -8.08%

		Oct-2001		2.09%		1.91%

		Nov-2001		 -1.38%		7.67%

		Dec-2001		 -0.64%		0.88%

		Jan-2002		0.81%		 -1.46%

		Feb-2002		0.97%		 -1.93%

		Mar-2002		 -1.66%		3.76%

		Apr-2002		1.94%		 -6.06%

		May-2002		0.85%		 -0.74%

		Jun-2002		0.87%		 -7.12%

		Jul-2002		1.21%		 -7.79%

		Aug-2002		1.69%		0.66%

		Sep-2002		1.62%		 -10.87%

		Oct-2002		 -0.46%		8.80%

		Nov-2002		 -0.03%		5.89%

		Dec-2002		2.07%		 -5.87%

		Jan-2003		0.09%		 -2.62%

		Feb-2003		1.38%		 -1.50%

		Mar-2003		 -0.08%		0.97%

		Apr-2003		0.83%		8.24%

		May-2003		1.86%		5.27%

		Jun-2003		 -0.20%		1.28%

		Jul-2003		 -3.36%		1.76%

		Aug-2003		0.66%		1.95%

		Sep-2003		2.65%		 -1.06%

		Oct-2003		 -0.93%		5.66%

		Nov-2003		0.24%		0.88%

		Dec-2003		1.02%		5.24%

		Jan-2004		0.80%		1.84%

		Feb-2004		1.08%		1.39%

		Mar-2004		0.75%		 -1.51%

		Apr-2004		 -2.60%		 -1.57%

		May-2004		 -0.40%		1.37%

		Jun-2004		0.57%		1.94%

		Jul-2004		0.99%		 -3.31%

		Aug-2004		1.91%		0.40%

		Sep-2004		0.27%		1.08%

		Oct-2004		0.84%		1.53%

		Nov-2004		 -0.80%		4.05%

		Dec-2004		0.92%		3.40%

		Jan-2005		0.63%		 -2.44%

		Feb-2005		 -0.59%		2.10%

		Mar-2005		 -0.51%		 -1.77%

		Apr-2005		1.35%		 -1.90%

		May-2005		1.08%		3.18%

		Jun-2005		0.55%		0.14%

		Jul-2005		 -0.91%		3.72%

		Aug-2005		1.28%		 -0.91%

		Sep-2005		 -1.03%		0.81%

		Oct-2005		 -0.79%		 -1.67%

		Nov-2005		0.44%		3.78%

		Dec-2005		0.95%		0.03%

		Jan-2006		0.01%		2.65%

		Feb-2006		0.33%		0.27%

		Mar-2006		 -0.98%		1.24%

		Apr-2006		 -0.18%		1.34%

		May-2006		 -0.11%		 -2.88%

		Jun-2006		0.21%		0.14%

		Jul-2006		1.35%		0.62%

		Aug-2006		1.53%		2.38%

		Sep-2006		0.88%		2.58%

		Oct-2006		0.66%		3.26%

		Nov-2006		1.16%		1.90%

		Dec-2006		 -0.58%		1.40%

		Jan-2007		 -0.04%		1.51%

		Feb-2007		1.54%		 -1.96%

		Mar-2007		0.00%		1.12%

		Apr-2007		0.54%		4.43%

		May-2007		 -0.76%		3.49%

		Jun-2007		 -0.30%		 -1.66%

		Jul-2007		0.83%		 -3.10%

		Aug-2007		1.23%		1.50%

		Sep-2007		0.76%		3.74%

		Oct-2007		0.90%		1.59%

		Nov-2007		1.80%		 -4.18%

		Dec-2007		0.28%		 -0.69%

		Jan-2008		1.68%		 -6.00%

		Feb-2008		0.14%		 -3.25%

		Mar-2008		0.34%		 -0.43%

		Apr-2008		 -0.21%		4.87%

		May-2008		 -0.73%		1.30%

		Jun-2008		 -0.08%		 -8.43%

		Jul-2008		 -0.08%		 -0.84%

		Aug-2008		0.95%		1.45%

		Sep-2008		 -1.34%		 -8.91%

		Oct-2008		 -2.36%		 -16.79%

		Nov-2008		3.26%		 -7.18%

		Dec-2008		3.73%		1.06%

		Jan-2009		 -0.88%		 -8.43%

		Feb-2009		 -0.38%		 -10.65%

		Mar-2009		1.39%		8.76%

		Apr-2009		0.48%		9.57%

		May-2009		0.73%		5.59%

		Jun-2009		0.57%		0.20%

		Jul-2009		1.61%		7.56%

		Aug-2009		1.04%		3.61%

		Sep-2009		1.05%		3.73%

		Oct-2009		0.49%		 -1.86%

		Nov-2009		1.29%		6.00%

		Dec-2009		 -1.56%		1.93%

		Jan-2010		1.53%		 -3.60%

		Feb-2010		0.37%		3.10%

		Mar-2010		 -0.12%		6.03%

		Apr-2010		1.04%		1.58%

		May-2010		0.84%		 -7.99%

		Jun-2010		1.57%		 -5.23%

		Jul-2010		1.07%		7.01%

		Aug-2010		1.29%		 -4.51%

		Sep-2010		0.11%		8.92%

		Oct-2010		0.36%		3.80%

		Nov-2010		 -0.57%		0.01%

		Dec-2010		 -1.08%		6.68%

		Jan-2011		0.12%		2.37%

		Feb-2011		0.25%		3.43%

		Mar-2011		0.06%		0.04%

		Apr-2011		1.27%		2.96%

		May-2011		1.31%		 -1.13%

		Jun-2011		 -0.29%		 -1.67%

		Jul-2011		1.59%		 -2.03%

		Aug-2011		1.46%		 -5.43%

		Sep-2011		0.73%		 -7.03%

		Oct-2011		0.11%		10.93%

		Nov-2011		 -0.09%		 -0.22%

		Dec-2011		1.10%		1.02%

		Jan-2012		0.88%		4.48%

		Feb-2012		 -0.02%		4.32%

		Mar-2012		 -0.55%		3.29%

		Apr-2012		1.11%		 -0.63%

		May-2012		0.90%		 -6.01%

		Jun-2012		0.04%		4.12%

		Jul-2012		1.38%		1.39%

		Aug-2012		0.07%		2.25%

		Sep-2012		0.14%		2.58%

		Oct-2012		0.20%		 -1.85%

		Nov-2012		0.16%		0.58%

		Dec-2012		 -0.14%		0.91%

		Jan-2013		 -0.70%		5.18%

		Feb-2013		0.50%		1.36%

		Mar-2013		0.08%		3.75%

		Apr-2013		1.01%		1.93%

		May-2013		 -1.78%		2.34%

		Jun-2013		 -1.55%		 -1.34%

		Jul-2013		0.14%		5.09%

		Aug-2013		 -0.51%		 -2.90%

		Sep-2013		0.95%		3.14%

		Oct-2013		0.81%		4.60%

		Nov-2013		 -0.37%		3.05%

		Dec-2013		 -0.57%		2.53%

		Jan-2014		1.48%		 -3.46%

		Feb-2014		0.53%		4.57%

		Mar-2014		 -0.17%		0.84%

		Apr-2014		0.84%		0.74%

		May-2014		1.14%		2.35%

		Jun-2014		0.05%		2.07%

		Jul-2014		 -0.25%		 -1.38%

		Aug-2014		1.10%		4.00%

		Sep-2014		 -0.68%		 -1.40%

		Oct-2014		0.98%		2.44%

		Nov-2014		0.71%		2.69%

		Dec-2014		0.09%		 -0.25%

		Jan-2015		2.10%		 -3.00%

		Feb-2015		 -0.94%		5.75%

		Mar-2015		0.46%		 -1.58%

		Apr-2015		 -0.36%		0.96%

		May-2015		 -0.24%		1.29%

		Jun-2015		 -1.09%		 -1.94%

		Jul-2015		0.70%		2.10%

		Aug-2015		 -0.14%		 -6.03%

		Sep-2015		0.68%		 -2.47%

		Oct-2015		0.02%		8.44%

		Nov-2015		 -0.26%		0.30%

		Dec-2015		 -0.32%		 -1.58%

		Jan-2016		1.38%		 -4.96%

		Feb-2016		0.71%		 -0.13%

		Mar-2016		0.92%		6.78%

		Apr-2016		0.38%		0.39%

		May-2016		0.03%		1.80%

		Jun-2016		1.80%		0.26%

		Jul-2016		0.63%		3.69%

		Aug-2016		 -0.11%		0.14%

		Sep-2016		 -0.06%		0.02%

		Oct-2016		 -0.76%		 -1.82%

		Nov-2016		 -2.37%		3.70%

		Dec-2016		0.14%		1.98%

		Jan-2017		0.20%		1.90%

		Feb-2017		0.67%		3.97%

		Mar-2017		 -0.05%		0.12%

		Apr-2017		0.77%		1.03%

		May-2017		0.77%		1.41%

		Jun-2017		 -0.10%		0.62%

		Jul-2017		0.43%		2.06%

		Aug-2017		0.90%		0.31%

		Sep-2017		 -0.48%		2.06%

		Oct-2017		0.06%		2.33%

		Nov-2017		 -0.13%		3.07%

		Dec-2017		0.46%		1.11%

		Jan-2018		 -1.15%		5.73%

		Feb-2018		 -0.95%		 -3.69%

		Mar-2018		0.64%		 -2.54%

		Apr-2018		 -0.74%		0.38%

		May-2018		0.71%		2.41%

		Jun-2018		 -0.12%		0.62%

		Jul-2018		0.02%		3.72%

		Aug-2018		0.64%		3.26%

		Sep-2018		 -0.64%		0.57%

		Oct-2018		 -0.79%		 -6.84%

		Nov-2018		0.60%		2.04%

		Dec-2018		1.84%		 -9.03%

		Jan-2019		1.06%		8.01%

		Feb-2019		 -0.06%		3.21%

		Mar-2019		1.92%		1.94%

		Apr-2019		0.03%		4.05%

		May-2019		1.78%		 -6.35%

		Jun-2019		1.26%		7.05%

		Jul-2019		0.22%		1.44%

		Aug-2019		2.59%		 -1.58%

		Sep-2019		 -0.53%		1.87%

		Oct-2019		0.30%		2.17%

		Nov-2019		 -0.05%		3.63%

		Dec-2019		 -0.07%		3.02%

		Jan-2020		1.92%		-0.04%

		Feb-2020		1.80%		-8.23%

		Mar-2020		 -0.59%		-12.35%
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US Agg Monthly Returns During Negative S&P500 Months

12/31/1985 - 12/31/2019
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		Results displayed in USD
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		Firm Name		Product Name		R-Squared - 5 Years using 80% US Agg / 20% US HY (03/2020)		Product: Total AUM -  03/2020		%

		PIMCO		Core Plus (Full Discretion) Fixed Income Composite		0.98		$9,140.79		0.98%

		The TCW Group, Inc.		Core Plus Bond		0.97		$5,306.59		0.57%

		Western Asset Management Company, LLC		PineBridge USD Core Bond Plus Strategy		0.97		$0.00		0.00%

		PGIM Investments LLC		Core Bond Plus		0.97		$10,284.00		1.10%

		Fidelity Institutional Asset Management		Enhanced Core Bond Strategy		0.97		$1,300.69		0.14%

		Capital Group		Core Plus Fixed Income		0.97		$5,305.69		0.57%

		Baird Advisors		Core Plus Bond		0.97		$26,618.41		2.85%

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income (Formerly Logan Circle)		0.96		$1,782.90		0.19%

		BlackRock		TSW Core Plus Fixed Income		0.96		$1,160.40		0.12%

		DoubleLine		Core Plus Fixed Income		0.96		$466.86		0.05%

		Manulife Investment Management		Core Plus		0.96		$49,725.88		5.33%

		J.P. Morgan Investment Management Inc.		U.S. Core Plus Fixed Income		0.95		$3,246.37		0.35%

		Guggenheim Investments		BMO Core Plus Aggregate Fixed Income		0.95		$2,256.40		0.24%

		Voya Investment Management Co. LLC		Core Plus Fixed Income		0.95		$22,151.31		2.37%

		John Hancock Investments		U.S. Enhanced Core Bond		0.95		$213.82		0.02%

		Loomis, Sayles & Company, L.P.		Core Plus Opportunities		0.95		$3,369.65		0.36%

		Columbia Management Investments		Tortoise Core Plus Fixed Income		0.95		$1,341.28		0.14%

		Macquarie Investment Management		Full Discretion Fixed Income		0.95		$1,291.37		0.14%

		MFS Investment Management		NT Core Plus Fixed Income Strategy		0.95		$1,560.38		0.17%

		Wellington Management Company LLP		Core Plus Total Return		0.95		$6,576.87		0.70%		0.96

		AllianceBernstein L.P.		US Core Plus		0.95		$3,959.55		0.42%

		Amundi Pioneer Asset Management		John Hancock Bond Fund		0.95		$15,136.07		1.62%

		Federated Hermes, Inc.		Core Plus		0.95		$3,738.35		0.40%

		Victory Capital Management Inc.		Core Plus Bond		0.95		$421.98		0.05%

		Janus Henderson Investors		Calamos Core Plus Fixed Income Strategy		0.94		$72.41		0.01%

		Goldman Sachs Asset Management		Enhanced Core Plus Fixed Income		0.94		$526.00		0.06%

		Barings LLC		JPM Core Plus Bond		0.94		$19,132.72		2.05%

		Lord, Abbett & Co. LLC		US Core Plus Fixed Income		0.94		$2,232.43		0.24%

		BlackRock		US Core Plus		0.94		$1,539.66		0.16%

		Franklin Resources, Inc.		BMO Core Plus Fixed Income - Broad		0.94		$1,072.62		0.11%

		Principal Global Fixed Income		Core Plus Fixed Income		0.94		$1,643.11		0.18%

		MacKay Shields LLC		Active Core Plus Fixed Income		0.94		$1,627.01		0.17%

		Invesco, Ltd		Core Plus Fixed Income		0.94		$0.00		0.00%

		Reams Asset Management, a Division of Scout Investments		MFS U.S. Core Plus Fixed Income		0.94		$10,357.53		1.11%

		Nuveen, a TIAA Company		Core Plus Fixed Income		0.94		$0.00		0.00%

		Putnam Investments		Total Return		0.93		$25,324.62		2.71%

		Lazard Asset Management LLC		US Core Plus		0.93		$1,838.21		0.20%

		Stone Harbor Investment Partners LP		Touchstone Active Bond Fund		0.93		$315.88		0.03%

		Neuberger Berman		Core Plus Fixed Income		0.93		$7,404.31		0.79%

		Dolan McEniry Capital Management, LLC		AB US Strategic Core Plus Fixed Income		0.93		$9,261.49		0.99%

		Frost Investment Advisors, LLC		Core Plus Fixed Income		0.93		$1,003.06		0.11%

		Frost Investment Advisors, LLC		Weaver Income		0.93		$81.86		0.01%

		National Investment Services		US Core Plus		0.93		$0.00		0.00%

		MacKay Shields LLC		US Core Plus Fixed Income (Capital Group)		0.92		$33,136.58		3.55%

		American Century Investments		US Core Plus Fixed Income		0.92		$14,097.80		1.51%

		Morgan Stanley Investment Management		Galliard Broad Market Core Plus		0.92		$0.00		0.00%

		Payden & Rygel		Core Plus		0.92		$3,875.80		0.42%

		Calvert Research and Management		Core Plus Fixed Income		0.92		$551.65		0.06%

		Aegon USA Investment Management, LLC		US Core Plus		0.92		$804.98		0.09%

		Charles Schwab Trust Bank		Total Return Bond Strategy		0.92		$0.00		0.00%

		BMO Global Asset Management		US Core Plus Fixed Income		0.92		$6,937.69		0.74%

		Insight Investment		Schwab Institutional Core Plus Fixed Income Trust Fund		0.91		$2,309.62		0.25%

		BlackRock		Total Return Bond		0.91		$0.00		0.00%

		Harbor Funds		TIAA Investments Core Plus Fixed Income		0.91		$4,599.96		0.49%

		The TCW Group, Inc.		WAMCO Core+		0.91		$98,136.86		10.51%

		Mellon Investments Corporation		Voya Core Plus Fixed Income		0.91		$16,583.05		1.78%

		MetLife Investment Management		INCORE Total Return		0.91		$827.52		0.09%

		PIMCO		Core Plus		0.91		$5,262.68		0.56%

		PPM America, Inc.		Core Plus		0.91		$2,830.13		0.30%

		LM Capital Group, LLC		Alpha Plus		0.90		$38.21		0.00%

		Northern Trust Asset Management		Goldman Sachs Bond Fund		0.90		$0.00		0.00%

		BNY Mellon Asset Management Canada Ltd.		US Core Plus Fixed Income Collective Trust		0.90		$0.00		0.00%

		Pacific Asset Management		PIMCO Active Bond Exchange Traded Fund		0.90		$0.00		0.00%

		Seix Investment Advisors LLC		US Core Plus Bond Strategy		0.90		$961.31		0.10%

		Tortoise		Customized Core Plus Bond		0.89		$5,761.49		0.62%

		GW&K Investment Management		Newfleet Multi-Sector Core Strategy		0.89		$0.00		0.00%

		Fort Washington Investment Advisors, Inc.		CoreAlpha Bond Fund		0.89		$2,113.13		0.23%

		GIA Partners, LLC		Core Plus		0.89		$806.83		0.09%

		Thompson, Siegel & Walmsley LLC		PGIM Core+		0.89		$0.00		0.00%

		BMO Global Asset Management		Core Plus Bond Strategy		0.89		$431.44		0.05%

		Segall Bryant & Hamill		Core Plus Bond Strategy		0.89		$1,446.40		0.15%

		T. Rowe Price		Core Plus Fixed Income Strategy		0.89		$337.18		0.04%

		Brandes Investment Partners, L.P.		USAA Income		0.89		$8,009.29		0.86%

		Victory Capital Management Inc.		PGIM Total Return Bond Fund		0.89		$53,491.36		5.73%

		Chartwell Investment Partners		Columbia Core Plus Fixed Income		0.88		$14,128.94		1.51%

		Longfellow Investment Management Co.		Calvert Bond Strategy		0.88		$2,412.73		0.26%

		UBS Asset Management		Core Plus		0.88		$1,213.06		0.13%

		GW&K Investment Management		Core Plus Fixed Income		0.88		$3,420.19		0.37%

		Boyd Watterson Asset Management, LLC		Core Plus Bond / PGIM Fund		0.87		$0.00		0.00%

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.87		$25,604.36		2.74%

		1607 Capital Partners, LLC		Core Plus Fixed Income Tactical ETF		0.86		$223.73		0.02%

		Barrow, Hanley, Mewhinney & Strauss, LLC		Ultra Enhanced Core Fixed Income		0.86		$642.97		0.07%

		AMG Funds LLC		Core Plus		0.86		$202.00		0.02%

		LM Capital Group, LLC		Total Return Bond Strategy		0.85		$701.55		0.08%

		Conning		Franklin Core Plus Fixed Income		0.85		$5,695.69		0.61%

		Penn Mutual Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.85		$102.21		0.01%

		PNC Capital Advisors, LLC		Total Return ESG		0.85		$0.00		0.00%

		EARNEST Partners, LLC		PIMCO Total Return Collective Trust Class II		0.85		$1,670.07		0.18%

		Christian Brothers Investment Services, Inc.		Core Plus		0.84		$1.00		0.00%

		Pugh Capital Management, Inc.		Touchstone Impact Bond Fund		0.84		$320.20		0.03%

		Touchstone Investments		Core Plus Fixed Institutional		0.84		$73.43		0.01%

		Touchstone Investments		Core Plus Fixed Income SRI		0.84		$0.00		0.00%

		Sage Advisory Services, Ltd. Co.		Harbor Bond Fund		0.84		$2,005.30		0.21%

		Wells Fargo Asset Management		TCW Opportunistic Core Plus Fixed Income		0.84		$2,003.98		0.21%

		Nuveen Asset Management		PIMCO Core+		0.83		$136,820.38		14.65%

		Weitz Investment Management, Inc.		TWC Core+		0.83		$108,575.27		11.63%

		Newfleet Asset Management, LLC		DoubleLine Core+		0.83		$25,046.59		2.68%

		Weaver C. Barksdale & Associates, Inc.		Core Plus Fixed Income		0.83		$405.00		0.04%

		Eagle Asset Management, Inc.		Core Plus Fixed Income		0.82		$2,877.67		0.31%

		Calamos Investments		Core Plus Full Discretion		0.81		$15,086.78		1.62%

		Smith Graham & Co., Investment Advisors, L.P.		Core Plus Fixed Income		0.80		$901.03		0.10%

		Barings LLC		Core Plus Fixed Income		0.80		$6,880.69		0.74%

		DeRoy & Devereaux		GMO Core Plus Bond Strategy		0.80		$0.00		0.00%

		Pacific Income Advisers, Inc.		Core Plus Total Return		0.79		$26.24		0.00%

		PineBridge Investments		Weitz Core Plus Income		0.77		$104.05		0.01%

		AllianceBernstein L.P.		Core Plus Fixed Income		0.74		$821.00		0.09%

		Hartford Investment Management Company		Putnam Core Plus Fixed Income		0.74		$4,022.09		0.43%

		Schroder Investment Management Limited		Camden Bond Strategy		0.73		$0.00		0.00%

		Galliard Capital Management, Inc.		AMG Managers DoubleLine Core Plus Bond Fund		0.73		$548.24		0.06%

		Aberdeen Standard Investments		Amundi Pioneer Opportunistic Core		0.73		$9,194.75		0.98%

		DWS Group		CUIT Opportunistic Bond Fund		0.72		$338.80		0.04%

		Goldman Sachs Asset Management		Dolan McEniry Core Plus		0.72		$3,565.49		0.38%

		Goldman Sachs Asset Management		Aegon Core Plus Fixed Income		0.70		$2,398.67		0.26%

		PIMCO		1607 Capital Taxable Fixed Income		0.70		$599.95		0.06%

		Newfleet Asset Management, LLC		Core Plus Fixed Income		0.69		$17,894.41		1.92%

		PGIM Fixed Income		Core Plus Full Discretion Fixed Income		0.68		$602.16		0.06%

		Prudential Financial		Total Return Bond Strategy		0.64		$12.90		0.00%

		PIMCO		Core Plus Fixed Income		0.64		$5,133.64		0.55%

		Boyd Watterson Asset Management, LLC		Augustine Core Plus Fixed Income		0.63		$0.00		0.00%

		Grantham, Mayo, Van Otterloo & Co. LLC		Core Plus Bond/Reams Fund		0.62		$0.00		0.00%

		Camden Asset Management, L.P.		Frost Core Plus Bond Composite		0.59		$3,461.57		0.37%

		Augustine Asset Management, Inc.		Frost Intermediate Taxable Composite		0.59		$3,461.57		0.37%

		Prudential Financial		Seix Core Plus		0.55		$1,346.94		0.14%

		Hemispheres Investment Management Inc.		Core-Plus Bonds		0.52		$0.00		0.00%

		Mount Vernon Associates, Inc.		Core Plus Fixed Income		0.52		$0.00		0.00%
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																																						Rolling 1 Yr R^2												Rolling 1 Yr Correl vs. SP 500

		2/28/05		eVest Top 20 AUM US Core Plus Composite		SP500		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		80% US Agg/20% US HY		2/28/05		1		0						eVest Top 20 AUM US Core Plus Composite		BGIM US FI						eVest Top 20 AUM US Core Plus Composite		BGIM US FI		US AGG

		Mar-2005		-0.66%		 -1.77%		 -1.58%		 -0.51%		 -2.91%		 -2.36%		 -3.80%		 -1.34%		 -2.86%		 -2.75%		 -2.51%		 -6.61%		 -0.99%		Mar-2005		0.982292		-0.017708				3/31/05								3/31/05

		Apr-2005		1.08%		 -1.90%		0.99%		1.35%		 -0.97%		1.29%		 -0.06%		1.49%		 -5.73%		 -2.56%		 -2.35%		 -2.68%		0.89%		Apr-2005		0.9636618499		-0.0363381501				4/30/05								4/30/05

		May-2005		1.02%		3.18%		0.90%		1.08%		1.78%		2.69%		 -0.01%		 -2.02%		6.55%		0.53%		0.05%		3.48%		1.22%		May-2005		0.9943246063		-0.0056753937				5/31/05								5/31/05

		Jun-2005		0.71%		0.14%		0.35%		0.55%		1.96%		1.90%		2.37%		 -0.87%		3.86%		1.84%		1.33%		3.40%		0.83%		Jun-2005		0.9957365473		-0.0042634527				6/30/05								6/30/05

		Jul-2005		-0.51%		3.72%		 -0.46%		 -0.91%		1.75%		 -0.08%		0.60%		 -0.98%		6.34%		3.67%		3.07%		6.99%		 -0.38%		Jul-2005		1.032765998		0				7/31/05								7/31/05

		Aug-2005		1.18%		 -0.91%		0.89%		1.28%		0.19%		1.86%		1.44%		1.80%		 -1.85%		2.53%		2.53%		0.86%		1.06%		Aug-2005		1.023343041		-0.009124				8/31/05								8/31/05

		Sep-2005		-0.94%		0.81%		 -0.49%		 -1.03%		 -1.00%		1.75%		0.71%		 -1.91%		0.31%		5.14%		4.45%		9.31%		 -1.02%		Sep-2005		1.0316310963		-0.0010988953				9/30/05								9/30/05

		Oct-2005		-0.74%		 -1.67%		 -0.29%		 -0.79%		 -0.70%		 -1.72%		 -1.82%		 -1.82%		 -3.11%		 -3.65%		 -2.92%		 -6.54%		 -0.77%		Oct-2005		1.0144327743		-0.0177515756				10/31/05								10/31/05

		Nov-2005		0.45%		3.78%		0.44%		0.44%		0.52%		1.65%		1.96%		 -1.22%		4.85%		3.34%		2.45%		8.27%		0.46%		Nov-2005		1.0528006507		0				11/30/05								11/30/05

		Dec-2005		0.96%		0.03%		0.62%		0.95%		0.86%		1.63%		1.28%		1.13%		 -0.46%		4.80%		4.65%		5.91%		0.93%		Dec-2005		1.0531670253		0				12/31/05								12/31/05

		Jan-2006		0.26%		2.65%		0.18%		0.01%		1.60%		1.30%		4.54%		1.29%		8.97%		6.96%		6.14%		11.17%		0.32%		Jan-2006		1.0810527818		0				1/31/06								1/31/06

		Feb-2006		0.42%		0.27%		0.28%		0.33%		0.67%		2.08%		1.38%		 -0.52%		 -0.28%		 -0.31%		 -0.22%		 -0.12%		0.40%		Feb-2006		1.083985678		0		8.4%		2/28/06		0.97		0.83				Feb-2006		0.01		0.14		-0.11		2.59%

		Mar-2006		-0.82%		1.24%		 -0.14%		 -0.98%		0.60%		 -1.62%		 -1.54%		 -1.17%		4.85%		2.86%		3.30%		0.88%		 -0.67%		Mar-2006		1.0974791317		0		11.7%		3/31/06		0.98		0.88				Mar-2006		-0.15		-0.21		-0.23		2.66%

		Apr-2006		-0.05%		1.34%		0.07%		 -0.18%		0.62%		 -0.04%		2.74%		2.39%		 -0.02%		5.09%		4.78%		7.12%		 -0.02%		Apr-2006		1.1122160815		0		15.4%		4/30/06		0.98		0.90				Apr-2006		-0.01		-0.02		-0.07		2.52%

		May-2006		-0.09%		 -2.88%		 -0.27%		 -0.11%		 -0.01%		 -1.82%		 -4.54%		1.83%		 -5.62%		 -4.71%		 -3.88%		 -10.48%		 -0.09%		May-2006		1.0802053905		-0.028781		8.6%		5/31/06		0.99		0.85				May-2006		-0.08		-0.03		-0.17		2.36%

		Jun-2006		0.17%		0.14%		0.43%		0.21%		 -0.35%		 -0.37%		 -2.60%		 -1.05%		0.64%		 -0.14%		 -0.01%		 -0.24%		0.10%		Jun-2006		1.081670149		-0.027464027		8.6%		6/30/06		0.99		0.83				Jun-2006		-0.07		-0.03		-0.17		2.27%

		Jul-2006		1.38%		0.62%		1.66%		1.35%		0.98%		3.12%		4.22%		0.80%		 -3.25%		1.00%		0.99%		1.41%		1.28%		Jul-2006		1.0883418905		-0.0214654252		5.4%		7/31/06		0.99		0.82				Jul-2006		0.06		0.15		0.01		2.54%

		Aug-2006		1.53%		2.38%		2.68%		1.53%		1.62%		2.57%		1.16%		0.93%		2.96%		2.80%		2.75%		2.55%		1.55%		Aug-2006		1.1142368091		0		8.9%		8/31/06		0.99		0.79				Aug-2006		0.30		0.37		0.26		2.69%

		Sep-2006		0.90%		2.58%		1.39%		0.88%		1.42%		0.59%		 -0.74%		 -0.29%		0.83%		0.04%		0.15%		0.83%		0.99%		Sep-2006		1.1429506916		0		10.8%		9/30/06		0.99		0.80				Sep-2006		0.38		0.45		0.34		2.47%

		Oct-2006		0.80%		3.26%		0.69%		0.66%		1.36%		1.96%		4.67%		0.96%		5.76%		4.06%		3.89%		4.75%		0.80%		Oct-2006		1.1801948829		0		16.3%		10/31/06		0.99		0.79				Oct-2006		0.26		0.35		0.21		2.21%

		Nov-2006		1.25%		1.90%		1.93%		1.16%		1.68%		1.19%		3.22%		2.75%		2.63%		3.60%		2.99%		7.43%		1.26%		Nov-2006		1.2026374688		0		14.2%		11/30/06		0.99		0.81				Nov-2006		0.33		0.45		0.26		2.32%

		Dec-2006		-0.31%		1.40%		 -1.78%		 -0.58%		1.10%		0.62%		2.24%		 -1.86%		0.33%		3.11%		3.14%		4.50%		 -0.25%		Dec-2006		1.2195080672		0		15.8%		12/31/06		0.99		0.78				Dec-2006		0.35		0.32		0.28		2.42%

		Jan-2007		0.08%		1.51%		 -0.58%		 -0.04%		1.12%		 -0.16%		 -0.80%		 -1.36%		1.67%		0.36%		0.68%		 -1.06%		0.19%		Jan-2007		1.2379506877		0		14.5%		1/31/07		0.99		0.77				Jan-2007		0.37		0.33		0.32		2.44%

		Feb-2007		1.60%		 -1.96%		2.54%		1.54%		1.40%		1.66%		1.38%		2.32%		 -0.79%		0.60%		0.81%		 -0.59%		1.51%		Feb-2007		1.2137376102		-0.019559		12.0%		2/28/07		0.99		0.80				Feb-2007		0.08		0.04		0.05		2.68%

		Mar-2007		0.05%		1.12%		 -0.70%		0.00%		0.11%		0.92%		3.08%		0.22%		1.07%		2.77%		2.55%		3.97%		0.02%		Mar-2007		1.2273132653		-0.0085927674		11.8%		3/31/07		0.99		0.89				Mar-2007		0.12		0.04		0.08		2.35%

		Apr-2007		0.62%		4.43%		0.70%		0.54%		1.30%		0.76%		3.01%		1.10%		1.80%		4.56%		4.44%		4.74%		0.69%		Apr-2007		1.2816771064		0		15.2%		4/30/07		0.99		0.91				Apr-2007		0.11		0.04		0.08		2.25%

		May-2007		-0.66%		3.49%		 -1.26%		 -0.76%		0.75%		 -0.39%		2.00%		 -2.03%		4.10%		2.63%		1.75%		4.85%		 -0.46%		May-2007		1.3264012291		0		22.8%		5/31/07		0.99		0.93				May-2007		-0.29		-0.25		-0.29		2.49%

		Jun-2007		-0.42%		 -1.66%		 -0.75%		 -0.30%		 -1.80%		 -1.90%		 -0.16%		 -0.59%		 -1.46%		0.82%		0.12%		4.69%		 -0.60%		Jun-2007		1.3043657254		-0.016613		20.6%		6/30/07		0.98		0.92				Jun-2007		-0.08		-0.08		-0.12		2.66%

		Jul-2007		0.53%		 -3.10%		1.16%		0.83%		 -3.54%		 -1.06%		0.91%		2.96%		 -6.84%		 -0.30%		 -1.47%		5.28%		 -0.04%		Jul-2007		1.2639238661		-0.0471029139		16.1%		7/31/07		0.93		0.81				Jul-2007		-0.03		-0.12		-0.15		2.52%

		Aug-2007		0.97%		1.50%		1.69%		1.23%		1.36%		1.07%		 -1.67%		1.62%		2.27%		 -1.56%		 -1.56%		 -2.13%		1.25%		Aug-2007		1.2828700849		-0.0328189866		15.1%		8/31/07		0.91		0.78				Aug-2007		-0.09		-0.19		-0.21		2.34%

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%		2.38%		6.08%		2.46%		1.72%		6.60%		5.35%		11.04%		1.13%		Sep-2007		1.3308481432		0		16.4%		9/30/07		0.91		0.77				Sep-2007		-0.04		-0.18		-0.19		2.37%

		Oct-2007		0.75%		1.59%		0.99%		0.90%		0.60%		2.45%		4.32%		1.63%		2.87%		5.57%		3.93%		11.15%		0.84%		Oct-2007		1.3520179446		0		14.6%		10/31/07		0.91		0.77				Oct-2007		-0.07		-0.19		-0.21		2.37%

		Nov-2007		1.22%		 -4.18%		2.55%		1.80%		 -2.17%		 -0.26%		 -1.31%		2.77%		 -7.18%		 -4.52%		 -3.29%		 -7.09%		1.00%		Nov-2007		1.2954941304		-0.041807		7.7%		11/30/07		0.90		0.74				Nov-2007		-0.28		-0.43		-0.46		2.36%

		Dec-2007		0.13%		 -0.69%		0.71%		0.28%		0.29%		0.61%		0.22%		 -0.51%		 -0.06%		 -1.45%		 -2.25%		0.35%		0.28%		Dec-2007		1.2865059921		-0.048454943		5.5%		12/31/07		0.89		0.72				Dec-2007		-0.24		-0.44		-0.44		2.25%

		Jan-2008		1.42%		 -6.00%		1.26%		1.68%		 -1.33%		0.77%		1.55%		3.71%		 -6.82%		 -9.69%		 -9.24%		 -12.48%		1.08%		Jan-2008		1.2093387897		-0.1055305186		-2.3%		1/31/08		0.88		0.73				Jan-2008		-0.37		-0.42		-0.54		2.37%

		Feb-2008		-0.28%		 -3.25%		 -0.12%		0.14%		 -1.36%		 -0.11%		1.57%		2.44%		 -3.71%		2.87%		1.43%		7.38%		 -0.16%		Feb-2008		1.1700522098		-0.1345882542		-3.6%		2/29/08		0.87		0.69				Feb-2008		-0.21		-0.31		-0.44		2.26%

		Mar-2008		-0.47%		 -0.43%		0.49%		0.34%		 -0.34%		 -0.05%		 -0.88%		3.22%		0.42%		 -2.20%		 -1.05%		 -5.29%		0.20%		Mar-2008		1.1649999243		-0.1383251021		-5.1%		3/31/08		0.80		0.69				Mar-2008		-0.17		-0.28		-0.42		2.40%

		Apr-2008		0.44%		4.87%		0.19%		 -0.21%		4.31%		0.95%		1.39%		 -3.24%		4.19%		6.05%		5.43%		8.12%		0.69%		Apr-2008		1.2217389156		-0.0963589496		-4.7%		4/30/08		0.79		0.65				Apr-2008		-0.20		-0.34		-0.53		2.39%

		May-2008		-0.49%		1.30%		 -1.51%		 -0.73%		0.36%		0.12%		0.61%		 -1.47%		4.59%		1.58%		0.97%		1.86%		 -0.51%		May-2008		1.2375640998		-0.0846540871		-6.7%		5/31/08		0.79		0.65				May-2008		-0.11		-0.25		-0.45		2.32%

		Jun-2008		-0.57%		 -8.43%		0.02%		 -0.08%		 -2.80%		 -1.96%		 -1.29%		0.45%		 -7.70%		 -8.22%		 -8.18%		 -9.98%		 -0.62%		Jun-2008		1.1332324959		-0.1618214089		-13.1%		6/30/08		0.80		0.57				Jun-2008		0.12		-0.13		-0.26		2.38%

		Jul-2008		-0.78%		 -0.84%		0.01%		 -0.08%		 -1.33%		1.03%		6.17%		0.21%		3.70%		 -3.60%		 -3.21%		 -3.77%		 -0.33%		Jul-2008		1.1237065436		-0.1688671381		-11.1%		7/31/08		0.88		0.66				Jul-2008		0.12		-0.11		-0.24		2.62%

		Aug-2008		0.47%		1.45%		0.79%		0.95%		0.35%		0.74%		 -3.48%		 -2.01%		3.61%		 -4.68%		 -4.05%		 -7.99%		0.83%		Aug-2008		1.1399609587		-0.1568448013		-11.1%		8/31/08		0.87		0.62				Aug-2008		0.09		-0.17		-0.27		2.53%

		Sep-2008		-3.04%		 -8.91%		 -2.19%		 -1.34%		 -7.98%		 -6.68%		 -5.38%		 -1.19%		 -7.97%		 -15.02%		 -14.46%		 -17.50%		 -2.67%		Sep-2008		1.0383824576		-0.2319758316		-22.0%		9/30/08		0.95		0.75				Sep-2008		0.38		0.15		0.05		3.89%

		Oct-2008		-4.83%		 -16.79%		 -4.32%		 -2.36%		 -15.91%		 -16.03%		 -14.07%		 -2.04%		 -20.80%		 -22.02%		 -20.18%		 -27.37%		 -5.07%		Oct-2008		0.8639882006		-0.3609639546		-36.1%		10/31/08		0.97		0.88				Oct-2008		0.70		0.57		0.46		5.85%

		Nov-2008		-0.01%		 -7.18%		6.75%		3.26%		 -9.31%		2.96%		0.60%		3.70%		 -11.83%		 -5.78%		 -5.41%		 -7.53%		0.74%		Nov-2008		0.8019927273		-0.4068179861		-38.1%		11/30/08		0.96		0.54				Nov-2008		0.71		0.26		0.26		5.58%

		Dec-2008		3.36%		1.06%		8.36%		3.73%		7.68%		7.46%		9.84%		7.11%		5.80%		5.70%		6.01%		7.80%		4.52%		Dec-2008		0.8105259299		-0.4005065294		-37.0%		12/31/08		0.97		0.72				Dec-2008		0.70		0.34		0.35		6.77%

		Jan-2009		0.63%		 -8.43%		 -2.35%		 -0.88%		5.99%		1.33%		 -5.96%		 -4.34%		 -11.12%		 -8.84%		 -9.81%		 -6.46%		0.49%		Jan-2009		0.7422099414		-0.4510354361		-38.6%		1/31/09		0.98		0.64				Jan-2009		0.69		0.39		0.42		6.60%

		Feb-2009		-1.13%		 -10.65%		 -1.20%		 -0.38%		 -3.10%		 -1.11%		 -5.30%		 -2.96%		 -12.15%		 -9.33%		 -10.26%		 -5.64%		 -0.92%		Feb-2009		0.6631809112		-0.5094880849		-43.3%		2/28/09		0.98		0.65				Feb-2009		0.69		0.41		0.43		6.63%

		Mar-2009		1.50%		8.76%		0.89%		1.39%		3.19%		3.63%		5.71%		2.54%		8.93%		8.03%		6.34%		14.37%		1.75%		Mar-2009		0.7212722431		-0.4665216937		-38.1%		3/31/09		0.98		0.62				Mar-2009		0.72		0.37		0.46		6.91%

		Apr-2009		2.53%		9.57%		0.67%		0.48%		12.10%		5.55%		8.43%		0.04%		15.46%		13.63%		12.80%		16.64%		2.80%		Apr-2009		0.7903044883		-0.4154630185		-35.3%		4/30/09		0.98		0.57				Apr-2009		0.77		0.36		0.47		7.42%

		May-2009		2.90%		5.59%		1.46%		0.73%		6.73%		4.07%		5.65%		3.33%		3.01%		13.54%		11.83%		17.09%		1.93%		May-2009		0.8345085892		-0.3827681115		-32.6%		5/31/09		0.96		0.56				May-2009		0.82		0.40		0.51		7.98%

		Jun-2009		1.65%		0.20%		2.00%		0.57%		2.86%		1.44%		1.24%		0.11%		1.47%		 -1.10%		 -0.57%		 -1.35%		1.03%		Jun-2009		0.8361642542		-0.3815435235		-26.2%		6/30/09		0.95		0.56				Jun-2009		0.82		0.41		0.50		8.08%

		Jul-2009		3.57%		7.56%		3.78%		1.61%		6.09%		3.19%		4.61%		1.78%		9.63%		9.78%		9.13%		11.24%		2.51%		Jul-2009		0.8994092099		-0.3347653309		-20.0%		7/31/09		0.93		0.58				Jul-2009		0.86		0.45		0.53		8.57%

		Aug-2009		1.75%		3.61%		1.39%		1.04%		1.86%		2.01%		0.52%		1.98%		2.87%		3.70%		5.44%		 -0.36%		1.20%		Aug-2009		0.9318814801		-0.3107476984		-18.3%		8/31/09		0.93		0.58				Aug-2009		0.86		0.45		0.53		8.64%

		Sep-2009		2.23%		3.73%		2.01%		1.05%		5.69%		4.90%		3.32%		2.29%		5.77%		5.14%		3.83%		9.08%		1.98%		Sep-2009		0.9666546375		-0.2850282488		-6.9%		9/30/09		0.92		0.54				Sep-2009		0.87		0.40		0.48		7.76%

		Oct-2009		1.32%		 -1.86%		 -0.67%		0.49%		1.79%		0.15%		0.96%		0.10%		 -6.79%		 -1.24%		 -1.25%		0.12%		0.75%		Oct-2009		0.9486970943		-0.298310279		9.8%		10/31/09		0.77		0.40				Oct-2009		0.80		0.15		0.19		4.58%

		Nov-2009		1.14%		6.00%		1.07%		1.29%		1.01%		1.09%		2.22%		3.16%		3.14%		2.87%		2.00%		4.30%		1.24%		Nov-2009		1.0056027921		-0.2562208245		25.4%		11/30/09		0.79		0.72				Nov-2009		0.72		0.40		0.49		4.27%

		Dec-2009		-0.27%		1.93%		 -2.00%		 -1.56%		3.28%		0.37%		 -0.36%		 -5.03%		8.05%		2.11%		1.44%		3.95%		 -0.59%		Dec-2009		1.02502601		-0.2418547297		26.5%		12/31/09		0.88		0.57				Dec-2009		0.73		0.66		0.64		4.35%

		Jan-2010		1.98%		 -3.60%		1.91%		1.53%		1.27%		0.38%		0.25%		0.13%		 -3.68%		 -4.89%		 -4.41%		 -5.58%		1.48%		Jan-2010		0.9881517243		-0.2691282477		33.1%		1/31/10		0.88		0.60				Jan-2010		0.67		0.44		0.38		4.28%

		Feb-2010		0.52%		3.10%		0.55%		0.37%		0.17%		1.36%		1.12%		0.25%		4.50%		0.00%		 -0.69%		0.35%		0.33%		Feb-2010		1.0187617003		-0.2464880334		53.6%		2/28/10		0.82		0.51				Feb-2010		0.36		0.21		0.18		3.43%

		Mar-2010		0.74%		6.03%		 -0.61%		 -0.12%		3.14%		2.48%		4.01%		 -1.70%		8.14%		6.80%		6.24%		8.07%		0.53%		Mar-2010		1.0802388751		-0.2010173538		49.8%		3/31/10		0.87		0.55				Mar-2010		0.34		0.16		0.04		3.55%

		Apr-2010		1.63%		1.58%		2.04%		1.04%		2.34%		0.83%		1.57%		 -0.36%		5.66%		 -0.88%		 -1.81%		1.21%		1.30%		Apr-2010		1.0972936865		-0.1884030158		38.8%		4/30/10		0.93		0.79				Apr-2010		0.25		0.20		0.05		3.44%

		May-2010		-0.34%		 -7.99%		0.49%		0.84%		 -3.59%		 -1.50%		 -4.34%		 -1.05%		 -7.59%		 -10.52%		 -11.51%		 -8.80%		 -0.05%		May-2010		1.0096736883		-0.2532098466		21.0%		5/31/10		0.93		0.77				May-2010		0.43		0.20		-0.00		3.60%

		Jun-2010		1.57%		 -5.23%		2.46%		1.57%		1.24%		1.94%		0.89%		1.72%		 -7.75%		 -1.28%		 -1.00%		 -0.73%		1.50%		Jun-2010		0.9568192901		-0.2923028175		14.4%		6/30/10		0.92		0.80				Jun-2010		0.38		0.08		-0.12		3.60%

		Jul-2010		1.59%		7.01%		1.47%		1.07%		3.56%		4.06%		5.52%		3.64%		6.87%		9.03%		9.48%		8.33%		1.56%		Jul-2010		1.02385692		-0.2427194298		13.8%		7/31/10		0.90		0.72				Jul-2010		0.21		-0.11		-0.21		2.76%

		Aug-2010		1.45%		 -4.51%		3.10%		1.29%		0.04%		2.39%		0.68%		1.95%		 -7.40%		 -2.75%		 -3.10%		 -1.94%		1.04%		Aug-2010		0.9776359232		-0.2769061039		4.9%		8/31/10		0.91		0.61				Aug-2010		0.13		-0.26		-0.28		2.71%

		Sep-2010		0.81%		8.92%		 -0.00%		0.11%		3.01%		1.57%		5.76%		2.38%		12.46%		9.95%		9.80%		11.11%		0.69%		Sep-2010		1.0648850412		-0.2123735891		10.2%		9/30/10		0.89		0.60				Sep-2010		0.01		-0.35		-0.36		2.47%

		Oct-2010		0.80%		3.80%		 -0.24%		0.36%		2.58%		1.85%		1.28%		1.39%		4.09%		3.41%		3.61%		2.90%		0.80%		Oct-2010		1.1054028521		-0.1824051918		16.5%		10/31/10		0.91		0.62				Oct-2010		0.02		-0.45		-0.38		2.45%

		Nov-2010		-0.59%		0.01%		 -0.97%		 -0.57%		 -1.17%		 -3.10%		 -4.65%		 -4.78%		3.47%		 -3.86%		 -4.81%		 -2.64%		 -0.69%		Nov-2010		1.1055443437		-0.1823005397		9.9%		11/30/10		0.94		0.66				Nov-2010		0.03		-0.43		-0.42		2.86%

		Dec-2010		-0.39%		6.68%		 -1.04%		 -1.08%		1.81%		 -0.45%		3.14%		1.76%		7.94%		7.83%		8.10%		7.14%		 -0.50%		Dec-2010		1.1794300832		-0.1276520493		15.1%		12/31/10		0.95		0.62				Dec-2010		-0.08		-0.54		-0.58		2.90%

		Jan-2011		0.61%		2.37%		 -0.92%		0.12%		2.21%		 -0.60%		 -1.55%		 -0.02%		 -0.26%		0.98%		2.36%		 -2.71%		0.53%		Jan-2011		1.2073849351		-0.1069756582		22.2%		1/31/11		0.95		0.55				Jan-2011		0.03		-0.49		-0.54		2.64%

		Feb-2011		0.71%		3.43%		0.92%		0.25%		1.31%		0.29%		1.49%		0.38%		5.48%		2.63%		3.30%		 -0.93%		0.46%		Feb-2011		1.2487487356		-0.0763815373		22.6%		2/28/11		0.95		0.54				Feb-2011		0.04		-0.48		-0.54		2.63%

		Mar-2011		0.17%		0.04%		 -0.20%		0.06%		0.32%		1.19%		2.95%		0.29%		2.59%		 -0.23%		 -2.24%		5.88%		0.11%		Mar-2011		1.2492457376		-0.0760139371		15.6%		3/31/11		0.96		0.58				Mar-2011		0.05		-0.42		-0.50		2.68%

		Apr-2011		1.53%		2.96%		1.44%		1.27%		1.55%		1.36%		4.73%		3.24%		2.64%		4.89%		5.98%		3.10%		1.33%		Apr-2011		1.2862421501		-0.0486500899		17.2%		4/30/11		0.96		0.56				Apr-2011		0.08		-0.42		-0.46		2.65%

		May-2011		1.05%		 -1.13%		1.35%		1.31%		0.49%		1.53%		 -1.20%		 -0.12%		 -1.87%		 -2.88%		 -2.95%		 -2.62%		1.14%		May-2011		1.2716831752		-0.0594184195		25.9%		5/31/11		0.97		0.61				May-2011		-0.21		-0.53		-0.49		2.45%

		Jun-2011		-0.58%		 -1.67%		 -0.78%		 -0.29%		 -0.97%		0.91%		0.46%		0.21%		 -2.31%		 -1.45%		 -1.25%		 -1.54%		 -0.43%		Jun-2011		1.2504854883		-0.0750969739		30.7%		6/30/11		0.97		0.58				Jun-2011		0.11		-0.29		-0.25		2.61%

		Jul-2011		1.47%		 -2.03%		2.25%		1.59%		1.16%		1.85%		1.37%		2.30%		 -3.61%		 -1.36%		 -1.59%		 -0.44%		1.50%		Jul-2011		1.2250568659		-0.0939048769		19.7%		7/31/11		0.96		0.63				Jul-2011		-0.14		-0.50		-0.48		2.57%

		Aug-2011		0.14%		 -5.43%		2.90%		1.46%		 -4.00%		0.52%		0.05%		2.07%		 -8.70%		 -8.57%		 -9.03%		 -8.94%		0.37%		Aug-2011		1.1585093269		-0.1431257762		18.5%		8/31/11		0.96		0.44				Aug-2011		0.11		-0.51		-0.51		2.43%

		Sep-2011		-0.13%		 -7.03%		2.64%		0.73%		 -3.27%		 -4.36%		 -9.83%		 -1.95%		 -11.21%		 -11.13%		 -9.53%		 -14.58%		 -0.07%		Sep-2011		1.0770672797		-0.2033631773		1.1%		9/30/11		0.96		0.27				Sep-2011		0.15		-0.66		-0.51		2.47%

		Oct-2011		1.02%		10.93%		0.68%		0.11%		5.99%		4.40%		5.58%		0.54%		15.14%		10.53%		9.64%		13.25%		1.28%		Oct-2011		1.1947831939		-0.116296349		8.1%		10/31/11		0.96		0.28				Oct-2011		0.24		-0.50		-0.47		2.52%

		Nov-2011		-0.60%		 -0.22%		 -1.55%		 -0.09%		 -2.16%		 -0.88%		 -3.41%		 -1.51%		 -0.36%		 -5.10%		 -4.85%		 -6.66%		 -0.50%		Nov-2011		1.192142723		-0.1182493341		7.8%		11/30/11		0.96		0.30				Nov-2011		0.25		-0.46		-0.50		2.52%

		Dec-2011		1.34%		1.02%		2.04%		1.10%		2.66%		1.13%		 -1.47%		0.86%		0.66%		 -1.12%		 -0.95%		 -1.21%		1.41%		Dec-2011		1.2043371509		-0.1092299065		2.1%		12/31/11		0.96		0.26				Dec-2011		0.42		-0.36		-0.35		2.51%

		Jan-2012		1.72%		4.48%		2.30%		0.88%		3.04%		1.58%		7.42%		1.47%		7.07%		6.78%		5.33%		11.34%		1.31%		Jan-2012		1.2583095204		-0.0693100447		4.2%		1/31/12		0.94		0.33				Jan-2012		0.48		-0.24		-0.29		2.75%

		Feb-2012		0.69%		4.32%		0.56%		 -0.02%		2.38%		2.40%		2.86%		 -0.95%		2.39%		5.62%		5.74%		5.99%		0.46%		Feb-2012		1.3127213406		-0.0290651497		5.1%		2/29/12		0.95		0.34				Feb-2012		0.48		-0.26		-0.32		2.75%

		Mar-2012		-0.16%		3.29%		 -0.68%		 -0.55%		 -0.14%		0.22%		 -1.99%		 -1.01%		2.56%		 -1.38%		 -0.46%		 -3.34%		 -0.47%		Mar-2012		1.3559216872		0		8.5%		3/31/12		0.93		0.39				Mar-2012		0.40		-0.32		-0.38		2.82%

		Apr-2012		1.10%		 -0.63%		1.00%		1.11%		1.05%		1.63%		0.96%		1.48%		 -1.54%		 -1.58%		 -1.96%		 -1.20%		1.10%		Apr-2012		1.3474105668		-0.006277		4.8%		4/30/12		0.93		0.38				Apr-2012		0.36		-0.33		-0.44		2.71%

		May-2012		0.54%		 -6.01%		0.51%		0.90%		 -1.31%		 -2.32%		 -7.32%		 -0.61%		 -6.62%		 -11.36%		 -11.48%		 -11.21%		0.46%		May-2012		1.2664298443		-0.066000746		-0.4%		5/31/12		0.93		0.38				May-2012		0.36		-0.26		-0.45		2.67%

		Jun-2012		0.55%		4.12%		0.09%		0.04%		2.11%		3.51%		5.58%		0.06%		4.99%		5.90%		7.01%		3.86%		0.45%		Jun-2012		1.3186092868		-0.0275181088		5.4%		6/30/12		0.92		0.30				Jun-2012		0.33		-0.36		-0.56		2.40%

		Jul-2012		1.84%		1.39%		2.11%		1.38%		1.90%		3.71%		2.24%		0.96%		 -1.38%		1.41%		1.13%		1.95%		1.48%		Jul-2012		1.3369234512		-0.0140113078		9.1%		7/31/12		0.92		0.29				Jul-2012		0.39		-0.32		-0.50		2.55%

		Aug-2012		0.54%		2.25%		 -0.19%		0.07%		1.17%		1.18%		 -0.11%		0.75%		3.33%		2.09%		2.69%		 -0.33%		0.29%		Aug-2012		1.3670349781		0		18.0%		8/31/12		0.92		0.43				Aug-2012		0.33		-0.19		-0.41		2.49%

		Sep-2012		0.81%		2.58%		0.39%		0.14%		1.39%		1.63%		2.62%		1.25%		3.28%		3.74%		2.96%		6.03%		0.39%		Sep-2012		1.402361896		0		30.2%		9/30/12		0.90		0.86				Sep-2012		0.18		0.08		-0.40		2.33%

		Oct-2012		0.61%		 -1.85%		0.65%		0.20%		0.88%		0.89%		0.52%		 -0.63%		 -2.17%		0.39%		0.83%		 -0.61%		0.33%		Oct-2012		1.3764686859		-0.018464		15.2%		10/31/12		0.93		0.92				Oct-2012		0.16		0.08		-0.34		2.32%

		Nov-2012		0.35%		0.58%		 -0.09%		0.16%		0.80%		1.18%		1.41%		 -0.15%		0.53%		1.91%		2.42%		1.27%		0.29%		Nov-2012		1.3844535808		-0.0127701097		16.1%		11/30/12		0.92		0.89				Nov-2012		0.10		0.01		-0.39		1.91%

		Dec-2012		0.28%		0.91%		0.22%		 -0.14%		1.58%		0.71%		2.16%		 -0.93%		3.56%		3.47%		3.20%		4.89%		0.20%		Dec-2012		1.3970728751		-0.0037715092		16.0%		12/31/12		0.94		0.87				Dec-2012		0.12		0.03		-0.38		1.90%

		Jan-2013		-0.15%		5.18%		0.05%		 -0.70%		1.34%		 -1.34%		0.72%		 -1.26%		6.26%		4.07%		5.27%		1.38%		 -0.29%		Jan-2013		1.4694342647		0		16.8%		1/31/13		0.94		0.81				Jan-2013		-0.23		-0.28		-0.61		1.77%

		Feb-2013		0.55%		1.36%		0.31%		0.50%		0.51%		 -0.31%		 -0.32%		 -1.22%		1.10%		 -1.06%		 -0.95%		 -1.26%		0.50%		Feb-2013		1.4893818349		0		13.5%		2/28/13		0.93		0.80				Feb-2013		-0.26		-0.32		-0.59		1.77%

		Mar-2013		0.24%		3.75%		0.09%		0.08%		1.02%		 -0.62%		 -0.52%		 -0.31%		4.62%		0.20%		0.82%		 -1.72%		0.27%		Mar-2013		1.5452381218		0		14.0%		3/31/13		0.92		0.75				Mar-2013		-0.23		-0.28		-0.57		1.64%

		Apr-2013		1.31%		1.93%		0.25%		1.01%		1.81%		2.92%		3.43%		1.07%		 -0.37%		3.68%		5.21%		0.75%		1.17%		Apr-2013		1.5750102247		0		16.9%		4/30/13		0.94		0.52				Apr-2013		-0.15		-0.24		-0.48		1.71%

		May-2013		-1.63%		2.34%		 -0.18%		 -1.78%		 -0.58%		 -3.57%		 -6.25%		 -3.44%		4.00%		 -2.31%		 -2.41%		 -2.57%		 -1.54%		May-2013		1.6118528639		0		27.3%		5/31/13		0.98		0.39				May-2013		-0.23		-0.29		-0.29		2.75%

		Jun-2013		-2.23%		 -1.34%		 -0.39%		 -1.55%		 -2.62%		 -4.91%		 -4.13%		 -0.58%		 -0.51%		 -4.34%		 -3.55%		 -6.37%		 -1.76%		Jun-2013		1.5902072918		-0.013429		20.6%		6/30/13		0.98		0.45				Jun-2013		0.16		-0.08		0.01		3.75%

		Jul-2013		0.44%		5.09%		0.05%		0.14%		1.90%		1.21%		 -0.56%		1.35%		7.00%		4.38%		5.28%		1.04%		0.49%		Jul-2013		1.6711233996		0		25.0%		7/31/13		0.97		0.42				Jul-2013		0.22		-0.12		0.08		3.36%

		Aug-2013		-0.60%		 -2.90%		 -0.28%		 -0.51%		 -0.61%		 -2.56%		 -4.09%		 -0.45%		 -3.18%		 -1.38%		 -1.32%		 -1.72%		 -0.53%		Aug-2013		1.6227243237		-0.028962		18.7%		8/31/13		0.98		0.52				Aug-2013		0.28		0.12		0.13		3.39%

		Sep-2013		1.12%		3.14%		0.21%		0.95%		0.99%		2.61%		4.40%		1.97%		6.38%		6.95%		7.39%		6.50%		0.96%		Sep-2013		1.6736113358		0		19.3%		9/30/13		0.99		0.52				Sep-2013		0.30		0.11		0.18		3.47%

		Oct-2013		1.29%		4.60%		0.85%		0.81%		2.51%		2.77%		2.75%		0.97%		2.51%		3.67%		3.36%		4.86%		1.15%		Oct-2013		1.7505439017		0		27.2%		10/31/13		0.99		0.63				Oct-2013		0.48		0.57		0.32		3.65%

		Nov-2013		-0.21%		3.05%		 -1.77%		 -0.37%		0.51%		 -1.70%		 -3.64%		 -1.12%		4.01%		0.17%		0.77%		 -1.46%		 -0.20%		Nov-2013		1.8038899765		0		30.3%		11/30/13		0.99		0.23				Nov-2013		0.49		0.19		0.34		3.65%

		Dec-2013		-0.29%		2.53%		 -1.53%		 -0.57%		0.54%		0.51%		 -0.55%		 -0.93%		1.97%		0.88%		1.50%		 -1.45%		 -0.34%		Dec-2013		1.8495572552		0		32.4%		12/31/13		0.99		0.21				Dec-2013		0.51		0.17		0.33		3.65%

		Jan-2014		1.47%		 -3.46%		4.77%		1.48%		0.70%		 -0.68%		 -4.63%		1.31%		 -2.77%		 -4.54%		 -4.03%		 -6.49%		1.32%		Jan-2014		1.7856106626		-0.034574		21.5%		1/31/14		0.99		0.28				Jan-2014		0.22		-0.46		0.05		3.91%

		Feb-2014		0.92%		4.57%		0.48%		0.53%		2.02%		3.03%		3.92%		1.43%		4.71%		5.02%		5.56%		3.31%		0.83%		Feb-2014		1.8672916368		0		25.4%		2/28/14		0.99		0.28				Feb-2014		0.27		-0.42		0.10		3.96%

		Mar-2014		0.06%		0.84%		0.70%		 -0.17%		0.24%		1.37%		2.81%		 -0.09%		 -0.68%		0.26%		 -0.64%		3.07%		 -0.09%		Mar-2014		1.8829880903		0		21.9%		3/31/14		0.99		0.27				Mar-2014		0.27		-0.43		0.11		3.96%

		Apr-2014		0.95%		0.74%		1.73%		0.84%		0.63%		1.24%		0.89%		1.10%		 -3.88%		1.32%		1.45%		0.33%		0.80%		Apr-2014		1.8969071382		0		20.4%		4/30/14		0.99		0.33				Apr-2014		0.24		-0.44		0.07		3.87%

		May-2014		1.27%		2.35%		2.21%		1.14%		0.92%		3.10%		2.08%		0.36%		0.80%		1.94%		1.62%		3.49%		1.09%		May-2014		1.9414351364		0		20.4%		5/31/14		0.99		0.41				May-2014		0.33		-0.39		0.16		3.55%

		Jun-2014		0.32%		2.07%		 -0.03%		0.05%		0.84%		0.36%		1.00%		0.80%		5.32%		1.68%		0.96%		2.66%		0.21%		Jun-2014		1.9815413034		0		24.6%		6/30/14		0.99		0.56				Jun-2014		0.14		-0.48		-0.06		2.33%

		Jul-2014		-0.21%		 -1.38%		0.16%		 -0.25%		 -1.33%		0.40%		 -1.06%		 -0.94%		 -6.05%		 -0.99%		 -1.96%		1.93%		 -0.47%		Jul-2014		1.9542138673		-0.013791		16.9%		7/31/14		0.99		0.52				Jul-2014		0.25		-0.42		0.06		2.45%

		Aug-2014		1.13%		4.00%		1.40%		1.10%		1.58%		0.84%		0.48%		0.46%		4.96%		0.55%		 -0.15%		2.25%		1.20%		Aug-2014		2.0323921931		0		25.2%		8/31/14		0.98		0.53				Aug-2014		0.08		-0.53		-0.06		2.21%

		Sep-2014		-0.82%		 -1.40%		 -0.78%		 -0.68%		 -2.09%		 -1.81%		 -5.11%		 -3.30%		 -6.05%		 -4.84%		 -3.84%		 -7.41%		 -0.96%		Sep-2014		2.003889925		-0.014024		19.7%		9/30/14		0.99		0.58				Sep-2014		0.23		-0.38		0.07		2.55%

		Oct-2014		0.91%		2.44%		0.16%		0.98%		1.19%		1.71%		1.56%		 -0.25%		6.59%		 -0.99%		 -1.45%		1.18%		1.02%		Oct-2014		2.0528349364		0		17.3%		10/31/14		0.98		0.54				Oct-2014		0.14		-0.43		0.03		2.46%

		Nov-2014		0.56%		2.69%		1.51%		0.71%		 -0.73%		0.09%		 -1.31%		 -0.59%		0.09%		0.72%		1.36%		 -1.06%		0.42%		Nov-2014		2.108045932		0		16.9%		11/30/14		0.98		0.52				Nov-2014		0.22		-0.34		0.12		2.36%

		Dec-2014		-0.10%		 -0.25%		1.43%		0.09%		 -1.45%		 -2.31%		 -5.93%		 -0.66%		2.85%		 -3.61%		 -3.46%		 -4.61%		 -0.21%		Dec-2014		2.1027357643		-0.002519		13.7%		12/31/14		0.98		0.40				Dec-2014		0.34		-0.32		0.24		2.30%

		Jan-2015		2.02%		 -3.00%		6.58%		2.10%		0.66%		0.93%		0.34%		 -0.29%		 -3.22%		 -0.15%		0.49%		0.60%		1.81%		Jan-2015		2.0396137394		-0.0324623821		14.2%		1/31/15		0.98		0.49				Jan-2015		0.22		-0.37		0.11		2.57%

		Feb-2015		-0.44%		5.75%		 -3.05%		 -0.94%		2.41%		0.85%		 -1.34%		 -1.14%		5.94%		5.35%		5.98%		3.10%		 -0.27%		Feb-2015		2.1568344202		0		15.5%		2/28/15		0.97		0.53				Feb-2015		-0.07		-0.56		-0.19		2.72%

		Mar-2015		0.33%		 -1.58%		0.61%		0.46%		 -0.55%		0.22%		 -2.98%		 -1.11%		1.74%		 -1.62%		 -1.52%		 -1.42%		0.26%		Mar-2015		2.1227262407		-0.015814		12.7%		3/31/15		0.97		0.54				Mar-2015		-0.05		-0.52		-0.20		2.69%

		Apr-2015		-0.11%		0.96%		 -2.01%		 -0.36%		1.21%		1.63%		2.92%		1.10%		 -2.55%		5.05%		4.08%		7.69%		 -0.05%		Apr-2015		2.1430895535		-0.0063727037		13.0%		4/30/15		0.97		0.53				Apr-2015		-0.04		-0.48		-0.18		2.70%

		May-2015		-0.18%		1.29%		 -1.28%		 -0.24%		0.30%		 -0.39%		 -2.58%		 -2.34%		2.28%		 -1.56%		 -0.51%		 -4.00%		 -0.13%		May-2015		2.1706475421		0		11.8%		5/31/15		0.97		0.52				May-2015		-0.11		-0.52		-0.24		2.59%

		Jun-2015		-1.16%		 -1.94%		 -2.72%		 -1.09%		 -1.49%		 -1.56%		 -1.22%		 -0.28%		0.75%		 -2.79%		 -2.83%		 -2.60%		 -1.17%		Jun-2015		2.128628147		-0.019358		7.4%		6/30/15		0.98		0.58				Jun-2015		0.05		-0.36		-0.08		2.93%

		Jul-2015		0.60%		2.10%		2.69%		0.70%		 -0.58%		0.49%		 -2.56%		0.48%		 -1.16%		 -0.28%		2.08%		 -6.93%		0.44%		Jul-2015		2.1732250353		0		11.2%		7/31/15		0.98		0.60				Jul-2015		0.04		-0.31		-0.09		2.93%

		Aug-2015		-0.43%		 -6.03%		 -0.92%		 -0.14%		 -1.74%		 -0.91%		 -5.38%		0.47%		 -6.28%		 -7.64%		 -7.36%		 -9.04%		 -0.46%		Aug-2015		2.042105676		-0.060334		0.5%		8/31/15		0.98		0.63				Aug-2015		0.05		-0.22		-0.11		2.83%

		Sep-2015		0.12%		 -2.47%		0.77%		0.68%		 -2.60%		 -1.29%		 -2.97%		0.76%		 -4.91%		 -4.64%		 -5.08%		 -3.01%		0.02%		Sep-2015		1.9915778553		-0.0835841558		-0.6%		9/30/15		0.98		0.66				Sep-2015		0.00		-0.25		-0.20		2.67%

		Oct-2015		0.48%		8.44%		0.07%		0.02%		2.75%		2.74%		4.53%		 -0.04%		5.63%		7.44%		7.82%		7.13%		0.56%		Oct-2015		2.1595754137		-0.0062808137		5.2%		10/31/15		0.98		0.73				Oct-2015		0.03		-0.21		-0.25		2.58%

		Nov-2015		-0.30%		0.30%		 -0.74%		 -0.26%		 -2.22%		 -0.06%		 -2.16%		 -2.08%		3.25%		 -2.06%		 -1.56%		 -3.90%		 -0.66%		Nov-2015		2.1659979909		-0.0033254929		2.7%		11/30/15		0.97		0.71				Nov-2015		0.00		-0.24		-0.29		2.57%

		Dec-2015		-0.63%		 -1.58%		 -0.56%		 -0.32%		 -2.52%		 -1.39%		 -2.23%		0.91%		 -5.02%		 -1.88%		 -1.35%		 -2.23%		 -0.76%		Dec-2015		2.1318358706		-0.0190450432		1.4%		12/31/15		0.97		0.72				Dec-2015		0.03		-0.23		-0.27		2.66%

		Jan-2016		0.80%		 -4.96%		4.36%		1.38%		 -1.61%		 -0.18%		0.35%		1.36%		 -8.79%		 -6.80%		 -7.23%		 -6.49%		0.78%		Jan-2016		2.0260456474		-0.067723952		-0.7%		1/31/16		0.94		0.54				Jan-2016		0.13		-0.29		-0.32		1.88%

		Feb-2016		0.45%		 -0.13%		1.86%		0.71%		0.57%		1.91%		1.44%		2.91%		 -0.00%		 -1.14%		 -1.83%		 -0.16%		0.68%		Feb-2016		2.0233125118		-0.0689815924		-6.2%		2/29/16		0.95		0.62				Feb-2016		0.25		-0.12		-0.16		1.90%

		Mar-2016		1.59%		6.78%		1.16%		0.92%		4.44%		3.27%		9.06%		2.66%		7.98%		8.13%		6.51%		13.23%		1.62%		Mar-2016		2.160569986		-0.0058231656		1.8%		3/31/16		0.97		0.49				Mar-2016		0.49		-0.03		0.05		2.43%

		Apr-2016		0.98%		0.39%		0.64%		0.38%		3.92%		1.77%		2.57%		1.26%		1.57%		2.63%		2.90%		0.54%		1.09%		Apr-2016		2.1689465158		-0.001968742		1.2%		4/30/16		0.97		0.49				Apr-2016		0.48		-0.01		0.06		2.56%

		May-2016		0.09%		1.80%		0.10%		0.03%		0.62%		 -0.18%		 -5.44%		 -1.51%		2.25%		 -1.69%		 -0.91%		 -3.73%		0.14%		May-2016		2.2078964574		0		1.7%		5/31/16		0.97		0.49				May-2016		0.49		0.01		0.07		2.53%

		Jun-2016		1.74%		0.26%		2.48%		1.80%		0.92%		3.37%		5.89%		3.69%		 -0.06%		 -1.53%		 -3.36%		4.00%		1.62%		Jun-2016		2.2136171171		0		4.0%		6/30/16		0.97		0.39				Jun-2016		0.41		-0.10		-0.04		2.48%

		Jul-2016		1.14%		3.69%		1.38%		0.63%		2.70%		1.80%		0.60%		0.53%		5.97%		4.95%		5.07%		5.03%		1.05%		Jul-2016		2.2952309666		0		5.6%		7/31/16		0.97		0.44				Jul-2016		0.44		-0.12		-0.03		2.56%

		Aug-2016		0.23%		0.14%		0.40%		 -0.11%		2.09%		1.79%		0.04%		 -0.87%		1.77%		0.63%		0.07%		2.49%		0.33%		Aug-2016		2.2984534708		0		12.6%		8/31/16		0.96		0.38				Aug-2016		0.32		-0.36		-0.18		2.39%

		Sep-2016		0.08%		0.02%		 -0.21%		 -0.06%		0.67%		0.40%		2.02%		0.65%		1.11%		1.23%		1.23%		1.29%		0.09%		Sep-2016		2.2988878785		0		15.4%		9/30/16		0.96		0.40				Sep-2016		0.30		-0.35		-0.13		2.40%

		Oct-2016		-0.51%		 -1.82%		 -0.35%		 -0.76%		0.39%		 -1.24%		 -0.85%		 -3.43%		 -4.75%		 -1.44%		 -2.05%		0.24%		 -0.53%		Oct-2016		2.2569538648		-0.018241		4.5%		10/31/16		0.97		0.46				Oct-2016		0.46		-0.23		0.10		2.61%

		Nov-2016		-2.13%		3.70%		 -1.10%		 -2.37%		 -0.47%		 -4.09%		 -7.03%		 -4.64%		11.15%		 -2.31%		 -1.99%		 -4.60%		 -1.99%		Nov-2016		2.3405401511		0		8.1%		11/30/16		0.99		0.48				Nov-2016		0.09		-0.34		-0.17		3.56%

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%		1.33%		1.87%		 -0.67%		2.80%		2.56%		3.42%		0.22%		0.48%		Dec-2016		2.3868032678		0		12.0%		12/31/16		0.99		0.43				Dec-2016		0.03		-0.45		-0.21		3.42%

		Jan-2017		0.50%		1.90%		0.37%		0.20%		1.45%		1.44%		2.25%		1.01%		0.39%		3.54%		2.90%		5.47%		0.45%		Jan-2017		2.4320713785		0		20.0%		1/31/17		0.99		0.73				Jan-2017		0.14		0.03		0.00		3.40%

		Feb-2017		0.85%		3.97%		0.67%		0.67%		1.46%		2.00%		1.80%		0.39%		1.93%		1.59%		1.43%		3.06%		0.83%		Feb-2017		2.5286392047		0		25.0%		2/28/17		1.00		0.80				Feb-2017		0.18		0.15		0.09		3.43%

		Mar-2017		0.05%		0.12%		 -0.34%		 -0.05%		 -0.22%		0.38%		2.31%		0.15%		0.13%		2.54%		2.75%		2.52%		 -0.09%		Mar-2017		2.531587598		0		17.2%		3/31/17		0.99		0.80				Mar-2017		-0.06		0.05		-0.09		3.21%

		Apr-2017		0.88%		1.03%		0.62%		0.77%		1.15%		1.49%		1.17%		1.30%		1.10%		2.14%		2.54%		2.19%		0.85%		Apr-2017		2.5575870026		0		17.9%		4/30/17		0.99		0.81				Apr-2017		-0.04		0.06		-0.09		3.19%

		May-2017		0.83%		1.41%		0.66%		0.77%		0.87%		0.88%		1.96%		1.71%		 -2.03%		3.25%		3.67%		2.96%		0.79%		May-2017		2.5935799245		0		17.5%		5/31/17		1.00		0.81				May-2017		-0.03		0.07		-0.08		3.23%

		Jun-2017		0.11%		0.62%		0.44%		 -0.10%		0.14%		 -0.14%		0.46%		 -0.14%		3.46%		0.31%		 -0.18%		1.01%		 -0.05%		Jun-2017		2.6097690504		0		17.9%		6/30/17		0.99		0.83				Jun-2017		0.07		0.28		0.03		2.88%

		Jul-2017		0.61%		2.06%		0.21%		0.43%		1.11%		0.84%		2.07%		1.86%		0.74%		3.69%		2.88%		5.96%		0.57%		Jul-2017		2.6634337314		0		16.0%		7/31/17		0.99		0.85				Jul-2017		-0.05		0.08		-0.05		2.75%

		Aug-2017		0.87%		0.31%		0.12%		0.90%		 -0.04%		1.77%		1.79%		1.18%		 -1.27%		0.52%		 -0.04%		2.23%		0.71%		Aug-2017		2.6715865021		0		16.2%		8/31/17		0.99		0.81				Aug-2017		-0.09		0.12		-0.11		2.84%

		Sep-2017		-0.27%		2.06%		0.05%		 -0.48%		0.90%		0.01%		 -0.34%		 -1.20%		6.24%		1.86%		2.49%		 -0.40%		 -0.20%		Sep-2017		2.7266959884		0		18.6%		9/30/17		0.99		0.83				Sep-2017		-0.13		0.06		-0.14		2.87%

		Oct-2017		0.14%		2.33%		0.18%		0.06%		0.42%		0.37%		 -2.82%		 -0.54%		0.85%		1.88%		1.52%		3.51%		0.13%		Oct-2017		2.7903234393		0		23.6%		10/31/17		0.99		0.82				Oct-2017		-0.40		-0.18		-0.43		2.78%

		Nov-2017		-0.04%		3.07%		0.04%		 -0.13%		 -0.26%		0.05%		1.68%		1.42%		2.88%		0.81%		1.05%		0.20%		 -0.15%		Nov-2017		2.8759026592		0		22.9%		11/30/17		0.96		0.49				Nov-2017		-0.02		0.30		-0.09		1.35%

		Dec-2017		0.52%		1.11%		0.29%		0.46%		0.30%		0.73%		2.02%		0.16%		 -0.40%		2.24%		1.61%		3.59%		0.43%		Dec-2017		2.9078798209		0		21.8%		12/31/17		0.97		0.49				Dec-2017		-0.04		0.29		-0.10		1.35%

		Jan-2018		-0.74%		5.73%		0.13%		 -1.15%		0.60%		 -0.04%		4.48%		1.64%		2.61%		5.57%		5.02%		8.33%		 -0.80%		Jan-2018		3.0743675721		0		26.4%		1/31/18		0.98		0.38				Jan-2018		-0.48		0.11		-0.55		1.74%

		Feb-2018		-0.95%		 -3.69%		0.06%		 -0.95%		 -0.85%		 -1.99%		 -1.04%		 -0.68%		 -3.87%		 -4.72%		 -4.51%		 -4.61%		 -0.93%		Feb-2018		2.9610556065		-0.036857		17.1%		2/28/18		0.99		0.30				Feb-2018		0.03		0.07		-0.10		2.02%

		Mar-2018		0.51%		 -2.54%		0.35%		0.64%		 -0.60%		0.29%		1.00%		1.54%		1.29%		 -1.76%		 -1.80%		 -1.86%		0.39%		Mar-2018		2.8858063004		-0.0613333531		14.0%		3/31/18		0.99		0.40				Mar-2018		-0.06		-0.11		-0.21		2.04%

		Apr-2018		-0.60%		0.38%		0.12%		 -0.74%		0.65%		 -1.45%		 -2.94%		 -1.89%		0.86%		1.60%		2.28%		 -0.44%		 -0.46%		Apr-2018		2.8968791392		-0.0577316891		13.3%		4/30/18		0.98		0.32				Apr-2018		-0.02		-0.10		-0.17		2.04%

		May-2018		0.46%		2.41%		0.12%		0.71%		 -0.03%		 -0.94%		 -4.98%		 -1.21%		6.07%		 -2.31%		 -2.25%		 -3.54%		0.57%		May-2018		2.9666417826		-0.0350399837		14.4%		5/31/18		0.97		0.12				May-2018		-0.00		-0.22		-0.14		1.94%

		Jun-2018		-0.07%		0.62%		0.10%		 -0.12%		0.40%		 -1.19%		 -2.86%		 -0.29%		0.72%		 -1.88%		 -1.22%		 -4.15%		 -0.02%		Jun-2018		2.9849014628		-0.0291006548		14.4%		6/30/18		0.98		0.25				Jun-2018		0.00		-0.21		-0.13		1.94%

		Jul-2018		0.28%		3.72%		0.33%		0.02%		1.09%		2.55%		1.90%		 -0.41%		1.74%		2.39%		2.46%		2.20%		0.24%		Jul-2018		3.0959815858		0		16.2%		7/31/18		0.97		0.22				Jul-2018		0.01		-0.05		-0.14		1.87%

		Aug-2018		0.50%		3.26%		0.23%		0.64%		0.74%		 -1.73%		 -6.09%		 -0.20%		4.31%		 -2.09%		 -1.93%		 -2.70%		0.66%		Aug-2018		3.1968641458		0		19.7%		8/31/18		0.97		0.35				Aug-2018		0.14		-0.03		-0.02		1.72%

		Sep-2018		-0.43%		0.57%		0.18%		 -0.64%		0.56%		1.51%		2.59%		 -1.02%		 -2.41%		0.46%		0.87%		 -0.53%		 -0.40%		Sep-2018		3.2150606965		0		17.9%		9/30/18		0.97		0.33				Sep-2018		0.17		-0.01		0.02		1.75%

		Oct-2018		-0.89%		 -6.84%		 -0.14%		 -0.79%		 -1.60%		 -2.16%		 -1.96%		 -1.10%		 -10.86%		 -8.13%		 -7.96%		 -8.71%		 -0.95%		Oct-2018		2.9953112979		-0.06835		7.3%		10/31/18		0.97		0.47				Oct-2018		0.39		0.44		0.20		1.92%

		Nov-2018		0.38%		2.04%		 -0.02%		0.60%		 -0.86%		 -0.42%		2.81%		0.48%		1.59%		0.95%		 -0.13%		4.12%		0.31%		Nov-2018		3.0563497515		-0.0493648363		6.3%		11/30/18		0.98		0.32				Nov-2018		0.41		0.44		0.23		1.98%

		Dec-2018		1.35%		 -9.03%		2.60%		1.84%		 -2.14%		1.35%		1.31%		2.39%		 -11.88%		 -4.53%		 -4.85%		 -2.66%		1.04%		Dec-2018		2.7803888761		-0.1351986359		-4.4%		12/31/18		0.97		0.34				Dec-2018		-0.12		-0.55		-0.26		2.35%

		Jan-2019		1.62%		8.01%		1.18%		1.06%		4.52%		4.41%		5.46%		1.41%		11.25%		7.56%		6.57%		8.77%		1.75%		Jan-2019		3.0031981191		-0.0658969137		-2.3%		1/31/19		0.97		0.40				Jan-2019		0.31		-0.28		0.08		2.69%

		Feb-2019		0.20%		3.21%		 -0.38%		 -0.06%		1.66%		1.00%		 -1.09%		 -0.92%		5.20%		1.95%		2.55%		0.22%		0.29%		Feb-2019		3.0996248043		-0.0359047319		4.7%		2/28/19		0.97		0.37				Feb-2019		0.23		-0.37		-0.04		2.42%

		Mar-2019		1.89%		1.94%		3.14%		1.92%		0.94%		1.42%		 -1.33%		1.27%		 -2.09%		0.60%		0.63%		0.84%		1.72%		Mar-2019		3.1598567135		-0.0171704326		9.5%		3/31/19		0.97		0.53				Mar-2019		0.26		-0.21		0.03		2.87%

		Apr-2019		0.26%		4.05%		 -0.84%		0.03%		1.42%		0.24%		 -0.18%		 -0.50%		3.40%		2.64%		2.81%		2.11%		0.30%		Apr-2019		3.2877993118		0		13.5%		4/30/19		0.97		0.49				Apr-2019		0.24		-0.27		-0.01		2.69%

		May-2019		1.57%		 -6.35%		4.02%		1.78%		 -1.19%		0.41%		0.30%		1.72%		 -7.78%		 -5.37%		 -4.80%		 -7.26%		1.18%		May-2019		3.0788662411		-0.063548		3.8%		5/31/19		0.96		0.48				May-2019		0.05		-0.45		-0.19		2.89%

		Jun-2019		1.44%		7.05%		1.51%		1.26%		2.28%		3.40%		5.51%		2.33%		7.07%		6.02%		5.93%		6.24%		1.46%		Jun-2019		3.2958524183		0		10.4%		6/30/19		0.96		0.46				Jun-2019		0.14		-0.39		-0.10		2.92%

		Jul-2019		0.35%		1.44%		0.17%		0.22%		0.56%		1.21%		0.93%		 -0.47%		0.58%		 -1.21%		 -1.27%		 -1.22%		0.29%		Jul-2019		3.3432204093		0		8.0%		7/31/19		0.96		0.46				Jul-2019		0.16		-0.38		-0.08		2.91%

		Aug-2019		2.36%		 -1.58%		5.15%		2.59%		0.40%		0.75%		 -2.64%		2.66%		 -4.94%		 -3.09%		 -2.59%		 -4.88%		2.15%		Aug-2019		3.290263798		-0.01584		2.9%		8/31/19		0.98		0.59				Aug-2019		0.10		-0.35		-0.12		3.31%

		Sep-2019		-0.40%		1.87%		 -1.15%		 -0.53%		0.36%		 -0.46%		0.96%		 -1.30%		2.08%		2.57%		2.87%		1.91%		 -0.35%		Sep-2019		3.3518246337		0		4.3%		9/30/19		0.98		0.64				Sep-2019		0.07		-0.36		-0.15		3.30%

		Oct-2019		0.37%		2.17%		0.19%		0.30%		0.28%		0.28%		2.90%		0.54%		2.63%		3.49%		3.59%		4.22%		0.30%		Oct-2019		3.4244251552		0		14.3%		10/31/19		0.97		0.72				Oct-2019		-0.22		-0.52		-0.45		2.82%

		Nov-2019		0.01%		3.63%		0.31%		 -0.05%		0.33%		 -0.48%		 -1.82%		 -1.16%		4.12%		0.88%		1.13%		 -0.14%		0.02%		Nov-2019		3.548728364		0		16.1%		11/30/19		0.97		0.70				Nov-2019		-0.25		-0.53		-0.46		2.92%

		Dec-2019		0.14%		3.02%		0.22%		 -0.07%		2.00%		2.01%		4.13%		0.28%		2.88%		4.33%		3.25%		7.46%		0.34%		Dec-2019		3.6558360834		0		31.5%		12/31/19		0.97		0.72				Dec-2019		-0.20		-0.54		-0.37		2.97%

		Jan-2020		2.03%		 -0.04%		1.32%		1.92%		0.03%		1.52%		 -1.29%		1.62%		 -3.21%		 -2.69%		 -2.09%		 -4.66%		1.54%		Jan-2020		3.6544029957		-0.000392		21.7%		1/31/20		0.97		0.76				Jan-2020		-0.43		-0.62		-0.50		3.10%

		Feb-2020		1.36%		 -8.23%		 -0.02%		1.80%		 -1.41%		 -0.97%		 -3.41%		0.99%		 -8.42%		 -7.90%		 -9.04%		 -5.27%		1.16%		Feb-2020		3.3535761955		-0.082678731		8.2%		2/29/20		0.97		0.67				Feb-2020		-0.40		-0.33		-0.53		3.06%

		Mar-2020		-3.87%		 -12.35%		 -0.03%		 -0.59%		 -11.46%		 -13.85%		 -11.07%		 -0.61%		 -21.73%		 -14.48%		 -13.35%		 -15.40%		 -2.76%		Mar-2020		2.9393659389		-0.1959798329		-7.0%		3/31/20		0.99		0.35				Mar-2020		0.37		-0.18		-0.16		5.38%



























Rolling 1 Yr Correlation to S&P 500

2/28/2005 - 3/31/2020
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Rolling 1 Yr R^2 vs. 80% US Agg / 20% US HY

2/28/2005 - 3/31/2020
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Composite List

		Firm Name		Product Name		R-Squared - 5 Years using 80% US Agg / 20% US HY (03/2020)		Product: Total AUM -  03/2020		%

		PIMCO		PIMCO Core+		0.83		$136,820.38		38.78%														eVest Top 20 AUM 
US Core Plus Composite*

		The TCW Group, Inc.		TWC Core+		0.83		$108,575.27		30.77%														PIMCO

		Western Asset Management Company, LLC		WAMCO Core+		0.91		$98,136.86		27.82%														The TCW Group

		PGIM Investments LLC		PGIM Total Return Bond Fund		0.89		$53,491.36		15.16%														Western Asset Management Company

		Fidelity Institutional Asset Management		Core Plus		0.96		$49,725.88		14.09%														PGIM Investments

		Capital Group		US Core Plus Fixed Income (Capital Group)		0.92		$33,136.58		9.39%														Fidelity Institutional Asset Management

		Baird Advisors		Core Plus Bond		0.97		$26,618.41		7.54%														Capital Group

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.87		$25,604.36		7.26%														Baird Advisors

		BlackRock		Total Return		0.93		$25,324.62		7.18%														Loomis, Sayles & Company

		Manulife Investment Management		Core Plus Fixed Income		0.95		$22,151.31		6.28%														BlackRock

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.94		$19,132.72		5.42%														Manulife Investment Management

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.91		$16,583.05		4.70%														J.P. Morgan Investment Management

		John Hancock Investments		John Hancock Bond Fund		0.95		$15,136.07		4.29%														Voya Investment Management

		Columbia Management Investments		Columbia Core Plus Fixed Income		0.88		$14,128.94		4.00%														John Hancock Investments

		Macquarie Investment Management		US Core Plus Fixed Income		0.92		$14,097.80		4.00%														Columbia Management Investments

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.94		$10,357.53		2.94%														Macquarie Investment Management

		Wellington Management Company LLP		Core Bond Plus		0.97		$10,284.00		2.91%														MFS Investment Management

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.93		$9,261.49		2.62%														Wellington Management Company

		Amundi Pioneer Asset Management		Amundi Pioneer Opportunistic Core		0.73		$9,194.75		2.61%														AllianceBernstein

		Federated Hermes, Inc.		Core Plus (Full Discretion) Fixed Income Composite		0.98		$9,140.79		2.59%														Amundi Pioneer Asset Management

																								Federated Hermes

		EXCLUDED

		DoubleLine		DoubleLine Core+		0.83		$25,046.59		7.10%

		Guggenheim Investments		Core Plus Fixed Income		0.69		$17,894.41		5.07%





Composite Calc

		Date		AB US Strategic Core Plus Fixed Income		Amundi Pioneer Opportunistic Core		Core Plus Bond		Total Return		US Core Plus Fixed Income (Capital Group)		Columbia Core Plus Fixed Income		Core Plus (Full Discretion) Fixed Income Composite		Core Plus		JPM Core Plus Bond		John Hancock Bond Fund		Core Plus Fixed Income		US Core Plus Fixed Income		Core Plus Fixed Income		MFS U.S. Core Plus Fixed Income		PGIM Total Return Bond Fund		Core Plus - Total Return Full Authority		TCW Core Plus Fixed Income		Voya Core Plus Fixed Income		Core Bond Plus		WA US Core Plus

				AllianceBernstein L.P.		Amundi Pioneer Asset Management		Baird Advisors		BlackRock		Capital Group		Columbia Management Investments		Federated Hermes, Inc.		Fidelity Institutional Asset Management		J.P. Morgan Investment Management Inc.		John Hancock Investments		Loomis, Sayles & Company, L.P.		Macquarie Investment Management		Manulife Investment Management		MFS Investment Management		PGIM Investments LLC		PIMCO		The TCW Group, Inc.		Voya Investment Management Co. LLC		Wellington Management Company LLP		Western Asset Management Company, LLC

				Separate Account (SA-GF)		Amundi Pioneer US Opportunistic Core (SA-GF)		Baird Advisors Core Plus Composite (SA-GF)		Total Return Composite (SA-GF)		Capital Group U.S. Core Plus Fixed Income Composite (SA-GF)		Columbia Core Plus Fixed Income Composite (SA-GF)		Core Broad Market Fixed Income Composite (SA-GF)		Core Plus - Composite (SA-GF)		JPM Core Plus Bond-Composite (PF-GF)		John Hancock Bond Fund - R6MF (PF-NF)		Core Plus Fixed Income (SA-GF)		Core Plus Fixed Income (SA-GF)		Core Plus Fixed Income (SA-GF)		MFS Core Plus Fixed Income (SA-GF)		PGIM Total Return Bond Fund CL R6 (PF-NF)		PIMCO Core Plus Total Return Full Authority (SA-GF)		TCW Core Plus Fixed Income (SA-GF)		Voya Core Plus Fixed Income (SA-GF)		Separate Account - Core Bond Plus (SA-GF)		US Core Plus Composite - (777107) (SA-GF)		eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -0.89%		 -0.70%		 -0.35%		 -0.41%		 -0.96%		 -0.77%		 -0.79%		 -0.85%		 -0.40%		 -0.60%		 -0.95%		 -1.12%		 -0.55%		 -0.87%		 -0.84%		 -0.19%		 -0.43%		 -0.37%		 -0.55%		 -0.64%		 -0.66%

		Apr-2005		0.92%		1.10%		1.22%		1.15%		0.78%		1.01%		1.07%		1.03%		1.24%		1.05%		0.83%		0.50%		1.21%		1.17%		1.29%		1.51%		0.62%		1.39%		1.19%		1.29%		1.08%

		May-2005		1.14%		1.13%		1.07%		0.85%		0.84%		1.00%		0.79%		1.28%		1.15%		0.91%		0.99%		0.52%		0.97%		1.06%		1.16%		1.16%		1.00%		1.00%		1.14%		1.18%		1.02%

		Jun-2005		0.77%		0.78%		0.76%		0.66%		0.84%		0.77%		0.69%		0.77%		0.74%		0.62%		0.65%		0.73%		0.62%		0.68%		0.71%		0.57%		0.72%		0.66%		0.69%		0.81%		0.71%

		Jul-2005		 -0.34%		 -0.53%		 -0.64%		 -0.50%		 -0.20%		 -0.55%		 -0.51%		 -0.39%		 -0.79%		 -0.68%		 -0.38%		 -0.45%		 -0.66%		 -0.56%		 -0.55%		 -0.71%		 -0.06%		 -0.57%		 -0.73%		 -0.40%		 -0.51%

		Aug-2005		1.07%		1.09%		0.98%		0.95%		1.22%		1.10%		1.17%		1.20%		1.36%		1.21%		1.14%		1.26%		1.29%		1.19%		1.25%		1.37%		0.93%		1.28%		1.31%		1.24%		1.18%

		Sep-2005		 -0.55%		 -0.98%		 -1.58%		 -0.69%		 -0.82%		 -0.87%		 -0.70%		 -0.59%		 -0.95%		 -1.11%		 -0.92%		 -1.34%		 -1.02%		 -1.06%		 -1.07%		 -0.98%		 -0.79%		 -0.94%		 -0.97%		 -0.89%		 -0.94%

		Oct-2005		 -0.74%		 -0.85%		 -0.51%		 -0.60%		 -0.56%		 -0.67%		 -0.69%		 -0.66%		 -0.56%		 -0.88%		 -0.69%		 -1.15%		 -0.79%		 -0.66%		 -0.88%		 -0.88%		 -0.60%		 -0.63%		 -0.74%		 -1.06%		 -0.74%

		Nov-2005		0.54%		0.54%		0.37%		0.37%		0.42%		0.57%		0.26%		0.63%		0.46%		0.49%		0.45%		0.29%		0.52%		0.57%		0.40%		0.42%		0.41%		0.48%		0.49%		0.26%		0.45%

		Dec-2005		0.92%		1.11%		0.98%		0.86%		0.87%		0.97%		0.91%		0.98%		0.98%		0.95%		1.00%		0.93%		1.00%		0.82%		1.08%		1.04%		0.67%		0.98%		0.98%		1.09%		0.96%

		Jan-2006		0.28%		0.07%		0.29%		0.10%		0.50%		0.13%		0.39%		0.32%		0.06%		0.07%		0.29%		0.76%		0.08%		0.11%		0.20%		0.23%		0.46%		0.16%		0.16%		0.54%		0.26%

		Feb-2006		0.66%		0.30%		0.56%		0.47%		0.34%		0.33%		0.38%		0.51%		0.32%		0.39%		0.48%		0.75%		0.43%		0.38%		0.49%		0.37%		0.10%		0.36%		0.38%		0.41%		0.42%

		Mar-2006		 -1.00%		 -0.87%		 -0.80%		 -0.71%		 -0.45%		 -0.78%		 -0.91%		 -0.73%		 -0.84%		 -0.99%		 -0.77%		 -0.51%		 -0.92%		 -0.89%		 -1.22%		 -0.96%		 -0.33%		 -0.79%		 -0.81%		 -1.18%		 -0.82%

		Apr-2006		0.04%		 -0.24%		 -0.19%		 -0.12%		0.20%		 -0.10%		0.02%		0.01%		 -0.07%		 -0.36%		0.04%		0.80%		 -0.22%		 -0.20%		 -0.19%		0.12%		 -0.11%		 -0.18%		 -0.24%		 -0.10%		 -0.05%

		May-2006		 -0.25%		 -0.03%		0.08%		 -0.02%		0.12%		 -0.10%		 -0.04%		 -0.07%		0.09%		 -0.07%		 -0.20%		 -0.30%		 -0.04%		 -0.03%		 -0.30%		 -0.22%		0.09%		 -0.10%		 -0.19%		 -0.18%		 -0.09%

		Jun-2006		0.20%		0.23%		0.48%		0.28%		0.09%		0.14%		0.15%		0.14%		0.26%		0.09%		0.06%		 -0.07%		0.19%		0.00%		0.06%		 -0.02%		0.24%		0.27%		0.27%		0.26%		0.17%

		Jul-2006		1.44%		1.37%		1.32%		1.22%		1.29%		1.30%		1.43%		1.49%		1.26%		1.24%		1.43%		1.55%		1.33%		1.31%		1.40%		1.60%		1.47%		1.31%		1.24%		1.69%		1.38%

		Aug-2006		1.49%		1.48%		1.61%		1.43%		1.44%		1.64%		1.53%		1.59%		1.52%		1.50%		1.49%		1.68%		1.57%		1.61%		1.42%		1.52%		1.47%		1.34%		1.53%		1.74%		1.53%

		Sep-2006		0.79%		0.85%		0.97%		0.81%		0.85%		0.94%		0.85%		0.84%		0.98%		0.95%		1.01%		0.80%		1.02%		0.97%		0.87%		0.84%		1.01%		0.78%		0.93%		0.93%		0.90%

		Oct-2006		0.81%		0.68%		0.79%		0.61%		0.92%		0.71%		0.83%		0.79%		0.72%		0.72%		0.90%		1.33%		0.77%		0.69%		0.92%		0.64%		0.77%		0.64%		0.76%		0.90%		0.80%

		Nov-2006		1.14%		1.13%		1.25%		0.91%		1.33%		1.15%		1.27%		1.17%		1.10%		1.24%		1.47%		1.77%		1.30%		1.27%		1.26%		1.21%		1.18%		1.11%		1.25%		1.43%		1.25%

		Dec-2006		 -0.14%		 -0.50%		0.34%		 -0.42%		 -0.17%		 -0.19%		 -0.62%		 -0.41%		 -0.44%		 -0.38%		 -0.16%		0.04%		 -0.36%		 -0.43%		 -0.35%		 -0.77%		0.18%		 -0.43%		 -0.42%		 -0.52%		 -0.31%

		Jan-2007		0.03%		 -0.02%		0.15%		0.02%		0.10%		0.14%		0.06%		0.16%		0.09%		0.02%		0.12%		0.35%		0.10%		 -0.02%		0.14%		 -0.20%		0.24%		0.06%		0.12%		 -0.15%		0.08%

		Feb-2007		1.49%		1.49%		1.67%		1.32%		1.49%		1.62%		1.51%		1.47%		1.63%		1.50%		1.85%		2.26%		1.58%		1.67%		1.56%		1.75%		1.60%		1.47%		1.44%		1.72%		1.60%

		Mar-2007		0.26%		0.10%		 -0.06%		0.12%		0.16%		 -0.31%		0.08%		0.10%		0.09%		 -0.11%		 -0.13%		0.33%		0.03%		 -0.13%		 -0.07%		0.26%		0.19%		0.14%		 -0.01%		0.02%		0.05%

		Apr-2007		0.65%		0.50%		0.60%		0.42%		0.81%		0.71%		0.64%		0.65%		0.60%		0.66%		0.67%		1.01%		0.68%		0.65%		0.58%		0.29%		0.57%		0.54%		0.70%		0.48%		0.62%

		May-2007		 -0.53%		 -0.73%		 -0.62%		 -0.76%		 -0.47%		 -0.64%		 -0.75%		 -0.60%		 -0.69%		 -0.55%		 -0.79%		 -0.11%		 -0.50%		 -0.72%		 -0.58%		 -1.34%		 -0.91%		 -0.73%		 -0.41%		 -0.85%		 -0.66%

		Jun-2007		 -0.40%		 -0.40%		 -0.23%		 -0.57%		 -0.42%		 -0.43%		 -0.38%		 -0.47%		 -0.17%		 -0.66%		 -0.61%		 -0.55%		 -0.55%		 -0.34%		 -0.43%		 -0.15%		 -0.17%		 -0.25%		 -0.48%		 -0.72%		 -0.42%

		Jul-2007		0.28%		0.92%		0.60%		0.33%		 -0.05%		0.48%		0.84%		0.27%		0.87%		0.19%		0.66%		0.27%		0.34%		0.36%		0.25%		1.23%		1.17%		1.10%		0.44%		0.03%		0.53%

		Aug-2007		0.90%		1.31%		1.00%		1.44%		0.56%		0.95%		1.16%		0.38%		1.00%		1.00%		1.42%		0.71%		1.03%		0.82%		1.21%		1.43%		0.98%		0.58%		0.63%		0.82%		0.97%

		Sep-2007		1.09%		0.74%		0.75%		1.14%		1.35%		0.82%		0.87%		1.04%		0.98%		0.97%		1.10%		1.80%		1.03%		0.89%		0.91%		1.88%		0.90%		0.68%		1.18%		1.22%		1.07%

		Oct-2007		0.68%		0.90%		0.65%		0.74%		0.71%		0.60%		0.85%		0.53%		0.73%		0.75%		0.86%		0.96%		0.85%		0.62%		1.08%		1.08%		0.30%		0.55%		0.85%		0.71%		0.75%

		Nov-2007		1.10%		2.09%		1.23%		1.16%		 -0.16%		0.97%		2.05%		0.67%		1.26%		0.84%		1.61%		0.89%		0.96%		0.70%		1.01%		2.41%		2.03%		1.91%		1.09%		0.57%		1.22%

		Dec-2007		0.23%		0.05%		0.40%		0.20%		 -0.04%		0.26%		0.26%		0.17%		0.15%		0.20%		 -0.03%		0.13%		0.26%		0.10%		 -0.07%		0.39%		0.26%		 -0.21%		 -0.02%		 -0.04%		0.13%

		Jan-2008		0.97%		1.65%		1.66%		1.77%		0.97%		1.17%		1.70%		1.08%		1.37%		0.47%		1.51%		1.83%		0.62%		0.82%		0.79%		3.25%		1.88%		2.11%		1.11%		1.75%		1.42%

		Feb-2008		 -0.31%		0.24%		0.26%		 -0.75%		 -1.03%		 -0.23%		 -0.10%		 -0.28%		0.49%		 -0.57%		 -0.42%		0.44%		 -0.54%		 -0.49%		 -0.42%		0.22%		 -0.06%		 -0.13%		 -0.47%		 -1.51%		 -0.28%

		Mar-2008		 -0.03%		 -0.08%		 -1.09%		 -1.07%		 -1.04%		 -0.34%		0.26%		 -0.69%		 -0.91%		 -0.27%		0.43%		0.31%		 -0.02%		0.09%		0.24%		 -0.24%		 -0.30%		 -2.28%		 -0.82%		 -1.52%		 -0.47%

		Apr-2008		0.44%		0.41%		0.07%		0.36%		1.16%		0.59%		0.26%		0.17%		0.14%		0.43%		0.66%		0.01%		0.42%		0.50%		0.50%		0.32%		 -0.01%		 -0.24%		1.21%		1.37%		0.44%

		May-2008		 -0.48%		 -0.41%		 -0.25%		 -0.33%		0.01%		 -0.55%		 -0.55%		 -0.20%		 -0.28%		 -0.79%		 -0.88%		 -0.60%		 -0.55%		 -0.45%		 -0.29%		 -0.85%		 -0.71%		 -0.42%		 -0.39%		 -0.92%		 -0.49%

		Jun-2008		 -0.34%		 -0.31%		 -0.22%		 -0.95%		 -0.94%		 -0.33%		 -0.51%		 -0.18%		 -0.15%		 -0.78%		 -0.34%		 -1.00%		 -0.60%		 -0.15%		 -0.27%		 -0.90%		 -0.52%		 -0.17%		 -1.22%		 -1.48%		 -0.57%

		Jul-2008		 -0.65%		 -0.41%		 -0.62%		 -1.96%		 -1.48%		 -1.02%		 -0.10%		 -0.20%		 -0.39%		 -1.48%		 -0.53%		 -0.11%		 -1.37%		 -0.46%		 -0.43%		0.09%		 -0.70%		 -1.45%		 -0.77%		 -1.47%		 -0.78%

		Aug-2008		0.50%		0.58%		0.35%		 -0.44%		 -0.12%		0.40%		0.61%		0.48%		0.30%		0.37%		0.87%		0.23%		0.53%		0.57%		0.60%		0.95%		0.73%		0.26%		0.58%		0.96%		0.47%

		Sep-2008		 -3.83%		 -2.37%		 -2.00%		 -4.47%		 -4.80%		 -4.49%		 -1.32%		 -2.91%		 -2.94%		 -2.46%		 -3.88%		 -3.90%		 -2.17%		 -3.15%		 -2.46%		 -3.26%		 -1.77%		 -2.23%		 -2.76%		 -3.64%		 -3.04%

		Oct-2008		 -5.97%		 -4.93%		 -3.77%		 -4.30%		 -6.38%		 -4.88%		 -4.09%		 -6.12%		 -4.52%		 -6.99%		 -4.63%		 -5.01%		 -6.49%		 -5.31%		 -5.34%		 -1.09%		 -3.12%		 -2.70%		 -4.69%		 -6.29%		 -4.83%

		Nov-2008		0.58%		0.14%		1.96%		 -3.47%		 -0.94%		1.34%		1.02%		 -1.14%		1.16%		 -1.91%		1.46%		0.64%		 -1.25%		0.28%		1.40%		1.41%		0.41%		 -1.26%		 -0.14%		 -1.80%		 -0.01%

		Dec-2008		4.23%		2.23%		2.30%		4.66%		3.17%		3.30%		4.24%		3.15%		2.92%		1.61%		8.06%		3.87%		1.76%		2.68%		2.53%		4.04%		3.10%		1.60%		2.64%		5.08%		3.36%

		Jan-2009		0.64%		1.22%		0.12%		0.13%		0.23%		0.88%		0.17%		1.71%		0.85%		1.77%		 -0.53%		0.95%		1.32%		1.13%		0.21%		0.44%		0.14%		 -0.72%		1.08%		0.78%		0.63%

		Feb-2009		 -1.62%		 -0.58%		 -0.84%		 -2.30%		 -1.20%		 -1.01%		 -0.08%		 -0.58%		 -0.62%		 -1.08%		 -1.76%		 -1.48%		 -1.06%		 -0.63%		 -0.67%		 -1.04%		 -1.02%		 -1.77%		 -0.66%		 -2.67%		 -1.13%

		Mar-2009		2.39%		1.12%		1.00%		2.31%		1.37%		0.41%		1.58%		1.34%		1.90%		0.98%		2.06%		1.24%		1.09%		1.13%		1.61%		1.88%		1.55%		0.78%		2.20%		2.03%		1.50%

		Apr-2009		3.23%		2.26%		0.84%		2.22%		2.45%		2.49%		1.68%		2.98%		1.87%		3.62%		3.21%		3.87%		3.58%		2.81%		2.39%		1.68%		1.87%		1.27%		3.04%		3.32%		2.53%

		May-2009		2.45%		2.54%		2.85%		3.70%		2.27%		3.42%		1.24%		3.08%		2.30%		3.76%		3.07%		4.23%		3.66%		3.26%		2.78%		2.91%		1.72%		2.42%		3.19%		3.22%		2.90%

		Jun-2009		1.22%		2.04%		1.94%		1.01%		1.49%		2.23%		0.92%		1.78%		1.92%		2.34%		1.88%		2.19%		2.38%		1.85%		1.57%		0.73%		1.38%		0.84%		1.80%		1.58%		1.65%

		Jul-2009		3.65%		3.03%		2.56%		3.51%		2.72%		3.79%		2.47%		3.31%		2.45%		4.76%		4.14%		5.05%		4.63%		3.59%		3.96%		2.36%		3.81%		3.30%		4.00%		4.26%		3.57%

		Aug-2009		1.52%		1.90%		2.01%		2.07%		1.31%		1.57%		1.18%		1.57%		1.54%		2.55%		1.24%		1.42%		2.43%		2.08%		1.80%		1.97%		2.03%		1.88%		1.24%		1.75%		1.75%

		Sep-2009		2.37%		2.14%		2.49%		1.51%		1.79%		2.36%		1.44%		2.23%		1.65%		3.31%		2.06%		3.30%		3.23%		2.06%		1.95%		1.79%		2.21%		2.13%		2.14%		2.48%		2.23%

		Oct-2009		1.30%		1.03%		1.25%		1.41%		0.75%		1.40%		0.86%		1.24%		0.92%		2.18%		1.01%		1.08%		2.12%		1.07%		1.71%		0.72%		2.21%		1.19%		1.42%		1.58%		1.32%

		Nov-2009		0.96%		1.34%		1.34%		0.92%		1.35%		0.82%		1.23%		1.37%		1.15%		1.18%		1.19%		1.43%		1.33%		0.91%		0.90%		1.23%		0.96%		1.21%		0.87%		1.11%		1.14%

		Dec-2009		 -0.45%		 -0.51%		 -0.80%		 -0.64%		 -0.86%		0.02%		 -0.78%		 -0.32%		 -0.24%		0.06%		 -0.17%		0.96%		 -0.00%		 -0.15%		0.26%		 -0.82%		 -0.18%		 -0.27%		 -0.37%		 -0.13%		 -0.27%

		Jan-2010		1.97%		2.17%		2.27%		2.19%		1.59%		1.94%		1.52%		1.78%		1.68%		2.25%		1.58%		1.33%		2.32%		1.72%		2.19%		1.75%		2.69%		2.07%		2.17%		2.34%		1.98%

		Feb-2010		0.55%		0.52%		0.48%		0.54%		0.33%		0.34%		0.41%		0.42%		0.61%		0.67%		0.61%		0.43%		0.78%		0.59%		0.62%		0.56%		0.59%		0.45%		0.50%		0.48%		0.52%

		Mar-2010		0.54%		0.91%		0.49%		 -0.04%		0.33%		0.91%		0.49%		0.89%		0.75%		1.31%		0.76%		1.49%		1.23%		0.51%		0.63%		0.69%		0.64%		0.75%		0.73%		0.77%		0.74%

		Apr-2010		1.59%		1.52%		1.58%		1.70%		1.20%		1.48%		1.30%		1.54%		1.59%		1.96%		1.71%		1.76%		1.90%		1.35%		1.62%		1.13%		2.16%		1.74%		1.64%		2.14%		1.63%

		May-2010		 -0.13%		 -0.16%		0.12%		0.60%		 -0.26%		 -0.66%		 -0.12%		 -0.05%		 -0.03%		 -0.90%		 -0.89%		 -1.82%		 -0.78%		 -0.16%		 -0.91%		0.05%		 -0.11%		 -0.29%		0.05%		 -0.28%		 -0.34%

		Jun-2010		1.61%		1.10%		1.49%		1.85%		1.45%		1.45%		1.58%		1.45%		1.34%		1.56%		2.13%		1.45%		1.77%		1.49%		1.60%		1.73%		1.52%		1.92%		1.18%		1.72%		1.57%

		Jul-2010		1.69%		1.36%		1.49%		1.71%		1.62%		1.21%		1.29%		1.51%		1.58%		1.77%		2.37%		1.69%		1.90%		1.57%		1.72%		1.50%		1.50%		1.40%		1.45%		1.55%		1.59%

		Aug-2010		1.56%		1.50%		1.88%		1.53%		1.17%		1.55%		1.27%		1.37%		1.41%		1.48%		1.19%		1.47%		1.56%		1.24%		1.53%		1.55%		1.66%		1.50%		0.95%		1.68%		1.45%

		Sep-2010		0.65%		0.84%		0.77%		0.75%		0.87%		0.53%		0.56%		0.69%		1.03%		1.06%		1.47%		0.88%		1.04%		0.66%		1.03%		0.76%		0.65%		0.75%		0.57%		0.75%		0.81%

		Oct-2010		0.67%		0.74%		0.61%		1.01%		0.95%		0.41%		0.56%		0.85%		0.93%		0.86%		0.95%		0.95%		0.95%		0.73%		0.76%		1.02%		1.06%		0.68%		0.58%		0.68%		0.80%

		Nov-2010		 -0.66%		 -0.20%		 -0.57%		 -0.55%		 -0.46%		 -0.57%		 -0.58%		 -0.62%		 -0.42%		 -0.33%		 -0.96%		 -0.88%		 -0.22%		 -0.57%		 -0.94%		 -1.32%		 -0.41%		 -0.72%		 -0.36%		 -0.45%		 -0.59%

		Dec-2010		 -0.73%		 -0.40%		 -0.87%		 -1.03%		0.14%		 -0.25%		 -0.79%		 -0.31%		 -0.29%		0.50%		 -0.33%		 -0.21%		0.42%		 -0.50%		 -0.27%		 -0.62%		 -0.61%		 -0.42%		 -0.65%		 -0.49%		 -0.39%

		Jan-2011		0.45%		0.94%		0.63%		0.31%		0.69%		0.55%		0.21%		0.54%		1.04%		0.84%		0.80%		0.43%		0.94%		0.48%		0.57%		0.32%		0.78%		0.48%		0.56%		0.61%		0.61%

		Feb-2011		0.50%		0.73%		0.83%		0.52%		0.65%		0.83%		0.55%		0.62%		0.69%		0.90%		0.82%		0.84%		0.93%		0.76%		0.83%		0.53%		0.50%		0.89%		0.60%		0.68%		0.71%

		Mar-2011		0.15%		0.17%		0.12%		 -0.21%		0.15%		0.08%		0.03%		0.19%		 -0.02%		0.24%		0.19%		0.15%		0.32%		0.13%		0.41%		0.34%		0.24%		0.22%		0.23%		0.23%		0.17%

		Apr-2011		1.45%		1.47%		1.62%		1.53%		1.24%		1.33%		1.47%		1.47%		1.44%		1.59%		1.66%		1.80%		1.64%		1.43%		1.92%		1.65%		1.19%		1.81%		1.50%		1.35%		1.53%

		May-2011		1.27%		0.95%		1.30%		1.17%		1.03%		0.91%		1.03%		1.14%		0.95%		0.75%		1.31%		1.01%		0.91%		1.14%		0.95%		0.64%		1.07%		1.24%		1.15%		1.17%		1.05%

		Jun-2011		 -0.59%		 -0.45%		 -0.71%		 -0.72%		 -0.53%		 -0.80%		 -0.48%		 -0.39%		 -0.42%		 -0.89%		 -0.60%		 -0.52%		 -0.72%		 -0.53%		 -0.39%		 -0.29%		 -0.74%		 -0.75%		 -0.51%		 -0.48%		 -0.58%

		Jul-2011		1.62%		1.13%		1.57%		1.42%		1.23%		1.34%		1.55%		1.52%		1.56%		1.39%		1.81%		2.02%		1.42%		1.51%		1.75%		1.23%		1.13%		1.43%		1.53%		1.33%		1.47%

		Aug-2011		0.97%		 -0.11%		0.66%		 -0.21%		 -0.24%		0.71%		0.28%		0.52%		 -0.26%		 -1.16%		 -0.10%		 -0.11%		 -1.02%		0.49%		0.67%		 -0.39%		0.43%		0.14%		1.01%		0.52%		0.14%

		Sep-2011		0.39%		0.07%		0.33%		0.20%		 -0.47%		0.56%		0.87%		0.16%		 -0.18%		 -0.76%		 -0.67%		 -0.93%		 -0.85%		 -0.08%		 -0.65%		 -1.51%		0.06%		0.60%		0.11%		0.12%		 -0.13%

		Oct-2011		 -0.04%		0.70%		0.72%		0.75%		1.91%		0.72%		0.34%		0.84%		1.44%		1.90%		1.88%		1.02%		1.96%		1.14%		1.65%		1.28%		0.40%		0.68%		0.24%		0.92%		1.02%

		Nov-2011		 -0.03%		 -0.43%		 -0.38%		 -0.49%		 -0.93%		 -0.64%		 -0.56%		 -0.46%		 -0.40%		 -1.15%		 -0.80%		 -0.19%		 -1.02%		 -0.76%		 -1.15%		 -0.84%		 -0.39%		 -0.52%		 -0.30%		 -0.63%		 -0.60%

		Dec-2011		0.96%		0.77%		1.25%		1.23%		1.28%		1.56%		1.22%		1.37%		1.33%		1.41%		1.66%		1.64%		1.41%		1.43%		1.15%		1.67%		1.07%		1.62%		1.36%		1.33%		1.34%

		Jan-2012		0.94%		1.76%		1.45%		1.85%		1.68%		1.48%		1.49%		1.50%		1.50%		2.19%		2.24%		1.39%		2.16%		1.43%		2.11%		2.46%		1.72%		1.75%		1.66%		1.66%		1.72%

		Feb-2012		0.13%		0.83%		0.49%		0.66%		0.77%		0.77%		0.59%		0.41%		0.76%		0.94%		0.98%		0.75%		0.98%		0.62%		0.78%		0.30%		0.78%		0.70%		0.72%		0.78%		0.69%

		Mar-2012		 -0.47%		0.14%		 -0.15%		0.03%		 -0.08%		 -0.33%		 -0.20%		 -0.23%		 -0.32%		0.24%		 -0.57%		 -0.62%		0.25%		 -0.30%		 -0.58%		0.04%		0.28%		 -0.05%		 -0.14%		 -0.15%		 -0.16%

		Apr-2012		1.16%		0.91%		1.07%		1.10%		0.60%		1.00%		1.02%		1.17%		1.10%		1.14%		1.40%		1.38%		1.16%		1.01%		1.15%		1.46%		1.06%		0.94%		1.05%		1.05%		1.10%

		May-2012		0.83%		0.47%		0.77%		0.76%		0.13%		0.51%		0.15%		0.77%		0.47%		0.36%		0.50%		0.48%		0.40%		0.68%		0.12%		0.86%		0.79%		0.25%		0.85%		0.63%		0.54%

		Jun-2012		0.25%		0.47%		0.30%		0.51%		0.43%		0.46%		0.44%		0.37%		0.47%		0.81%		1.14%		0.64%		0.81%		0.36%		0.91%		0.48%		0.46%		0.56%		0.45%		0.65%		0.55%

		Jul-2012		1.63%		1.50%		1.77%		2.17%		1.75%		1.94%		1.49%		1.69%		1.32%		1.93%		2.05%		2.04%		1.89%		1.82%		1.92%		1.74%		2.00%		2.18%		1.96%		1.94%		1.84%

		Aug-2012		0.34%		0.86%		0.57%		0.76%		0.42%		0.40%		0.38%		0.34%		0.58%		0.72%		0.47%		0.28%		0.95%		0.39%		0.62%		0.51%		1.01%		0.48%		0.41%		0.37%		0.54%

		Sep-2012		0.43%		0.75%		0.74%		0.91%		0.51%		0.59%		0.67%		0.48%		0.46%		1.27%		1.15%		0.49%		1.30%		0.78%		0.89%		0.89%		1.43%		0.99%		0.66%		0.74%		0.81%

		Oct-2012		0.53%		0.82%		0.54%		0.84%		0.33%		1.02%		0.39%		0.38%		0.45%		0.88%		0.90%		0.22%		0.92%		0.70%		0.79%		0.38%		0.57%		0.65%		0.27%		0.52%		0.61%

		Nov-2012		0.22%		0.39%		0.37%		0.47%		0.33%		 -0.03%		0.32%		0.41%		0.47%		0.40%		0.30%		0.32%		0.47%		0.23%		0.39%		0.57%		0.60%		0.20%		0.35%		0.23%		0.35%

		Dec-2012		 -0.01%		0.15%		0.05%		0.56%		0.30%		0.15%		 -0.01%		0.05%		0.22%		0.54%		0.49%		0.19%		0.60%		0.15%		0.46%		0.22%		0.32%		0.71%		0.35%		0.20%		0.28%

		Jan-2013		 -0.63%		0.23%		 -0.49%		 -0.04%		0.06%		 -0.46%		 -0.44%		 -0.37%		 -0.14%		0.39%		 -0.02%		 -0.23%		0.33%		 -0.44%		 -0.12%		 -0.26%		0.14%		 -0.18%		 -0.05%		 -0.24%		 -0.15%

		Feb-2013		0.57%		0.55%		0.63%		0.70%		0.55%		0.51%		0.60%		0.55%		0.46%		0.75%		0.39%		0.46%		0.73%		0.54%		0.42%		0.58%		0.54%		0.66%		0.34%		0.53%		0.55%

		Mar-2013		0.19%		0.33%		0.26%		0.17%		0.15%		0.24%		0.05%		0.18%		0.34%		0.36%		0.30%		0.32%		0.41%		0.12%		0.17%		0.35%		0.32%		0.22%		0.07%		0.29%		0.24%

		Apr-2013		1.20%		1.19%		1.18%		1.55%		1.09%		1.07%		1.01%		1.20%		1.29%		1.41%		1.81%		1.49%		1.41%		1.17%		1.66%		1.19%		1.22%		1.50%		1.28%		1.19%		1.31%

		May-2013		 -1.83%		 -0.86%		 -1.77%		 -1.32%		 -1.38%		 -1.50%		 -1.59%		 -1.67%		 -1.31%		 -1.32%		 -2.40%		 -2.15%		 -1.20%		 -1.56%		 -2.13%		 -2.08%		 -1.31%		 -1.48%		 -1.92%		 -1.74%		 -1.63%

		Jun-2013		 -2.05%		 -1.97%		 -2.24%		 -2.30%		 -1.52%		 -2.04%		 -2.04%		 -1.94%		 -1.79%		 -2.67%		 -2.67%		 -2.64%		 -2.57%		 -1.90%		 -2.84%		 -2.50%		 -2.12%		 -2.38%		 -2.36%		 -1.99%		 -2.23%

		Jul-2013		0.21%		0.16%		0.37%		0.16%		0.73%		0.21%		0.63%		0.41%		0.61%		0.57%		0.64%		0.57%		0.60%		0.51%		0.82%		0.47%		0.42%		0.43%		0.13%		0.10%		0.44%

		Aug-2013		 -0.59%		 -0.21%		 -0.46%		 -0.38%		 -0.26%		 -0.56%		 -0.59%		 -0.69%		 -0.48%		 -0.86%		 -1.08%		 -0.75%		 -0.76%		 -0.52%		 -0.93%		 -0.97%		 -0.42%		 -0.55%		 -0.42%		 -0.57%		 -0.60%

		Sep-2013		1.03%		0.94%		1.13%		1.12%		1.16%		0.55%		1.00%		1.28%		0.95%		1.16%		1.55%		1.13%		1.08%		0.96%		1.39%		1.73%		1.18%		1.03%		0.93%		1.17%		1.12%

		Oct-2013		1.11%		1.17%		1.11%		1.29%		1.11%		0.91%		1.18%		1.05%		1.23%		1.59%		2.00%		1.48%		1.64%		1.29%		1.54%		0.95%		1.12%		1.44%		1.34%		1.28%		1.29%

		Nov-2013		 -0.38%		 -0.10%		 -0.19%		 -0.25%		 -0.42%		 -0.21%		 -0.12%		 -0.22%		 -0.12%		 -0.17%		 -0.34%		 -0.26%		 -0.10%		 -0.23%		 -0.50%		0.03%		 -0.06%		 -0.15%		 -0.11%		 -0.33%		 -0.21%

		Dec-2013		 -0.50%		 -0.02%		 -0.49%		 -0.17%		 -0.28%		 -0.39%		 -0.18%		 -0.38%		 -0.22%		 -0.18%		 -0.24%		0.19%		 -0.14%		 -0.23%		 -0.31%		 -0.91%		 -0.45%		 -0.33%		 -0.20%		 -0.42%		 -0.29%

		Jan-2014		1.60%		1.60%		1.63%		1.77%		1.42%		1.53%		1.16%		1.43%		1.41%		1.47%		1.18%		1.22%		1.44%		1.41%		1.28%		1.38%		1.48%		1.67%		1.61%		1.64%		1.47%

		Feb-2014		0.79%		0.79%		0.76%		0.96%		0.81%		0.71%		0.81%		0.83%		1.08%		1.14%		1.76%		1.23%		1.13%		0.82%		1.15%		0.60%		0.48%		0.93%		0.53%		0.99%		0.92%

		Mar-2014		0.01%		0.38%		0.00%		0.13%		 -0.03%		0.07%		0.15%		 -0.08%		 -0.11%		0.20%		0.50%		0.15%		0.26%		0.11%		 -0.05%		 -0.53%		 -0.05%		 -0.08%		0.04%		0.16%		0.06%

		Apr-2014		0.90%		0.86%		0.93%		1.33%		0.79%		0.99%		0.88%		0.89%		0.90%		1.00%		1.07%		0.91%		1.04%		0.97%		0.95%		0.78%		0.82%		0.98%		0.96%		1.09%		0.95%

		May-2014		1.38%		0.98%		1.27%		1.33%		0.89%		1.17%		1.04%		1.23%		1.06%		1.31%		1.52%		1.41%		1.33%		1.18%		1.59%		1.29%		1.24%		1.32%		1.39%		1.38%		1.27%

		Jun-2014		0.20%		0.38%		0.29%		0.29%		0.36%		0.16%		0.25%		0.21%		0.36%		0.54%		0.48%		0.42%		0.61%		0.32%		0.16%		0.32%		0.15%		0.31%		0.30%		0.36%		0.32%

		Jul-2014		 -0.16%		0.06%		 -0.18%		0.04%		 -0.54%		 -0.01%		 -0.14%		 -0.32%		 -0.26%		 -0.25%		 -0.41%		 -0.29%		 -0.16%		 -0.27%		 -0.25%		 -0.46%		 -0.05%		 -0.27%		 -0.20%		 -0.05%		 -0.21%

		Aug-2014		1.07%		0.75%		1.16%		1.22%		1.05%		0.90%		0.89%		1.17%		1.36%		1.16%		1.38%		1.27%		1.18%		1.15%		1.44%		1.11%		0.94%		1.26%		0.80%		1.26%		1.13%

		Sep-2014		 -0.57%		 -0.36%		 -0.78%		 -0.56%		 -1.14%		 -0.70%		 -0.69%		 -0.84%		 -0.78%		 -0.81%		 -1.42%		 -1.23%		 -0.77%		 -0.85%		 -1.10%		 -0.87%		 -0.49%		 -0.62%		 -0.95%		 -0.90%		 -0.82%

		Oct-2014		0.91%		0.59%		0.95%		0.90%		0.76%		0.55%		0.78%		1.14%		1.07%		0.79%		1.12%		1.02%		0.81%		0.88%		1.22%		0.90%		0.80%		0.90%		1.09%		0.99%		0.91%

		Nov-2014		0.70%		0.44%		0.61%		0.73%		0.51%		0.44%		0.50%		0.55%		0.42%		0.41%		0.16%		0.35%		0.48%		0.65%		0.84%		0.98%		0.65%		0.68%		0.68%		0.52%		0.56%

		Dec-2014		0.13%		0.11%		0.08%		0.37%		 -0.18%		0.16%		 -0.16%		 -0.29%		0.11%		 -0.29%		 -0.59%		 -0.51%		 -0.28%		 -0.06%		 -0.15%		 -0.40%		0.18%		 -0.10%		 -0.16%		0.03%		 -0.10%

		Jan-2015		2.29%		1.28%		2.08%		2.49%		1.95%		2.24%		1.92%		1.91%		1.83%		1.91%		1.84%		1.99%		1.87%		1.92%		2.36%		2.61%		1.86%		2.00%		1.93%		2.17%		2.02%

		Feb-2015		 -0.81%		0.03%		 -0.62%		 -0.63%		 -0.33%		 -0.74%		 -0.41%		 -0.32%		 -0.34%		 -0.29%		 -0.28%		 -0.19%		 -0.14%		 -0.38%		 -0.56%		 -0.67%		 -0.80%		 -0.37%		 -0.66%		 -0.33%		 -0.44%

		Mar-2015		0.45%		0.19%		0.42%		0.54%		0.18%		0.50%		0.26%		0.36%		0.39%		0.39%		 -0.36%		0.27%		0.39%		0.30%		0.40%		0.35%		0.42%		0.48%		0.22%		0.38%		0.33%

		Apr-2015		 -0.25%		0.02%		 -0.20%		 -0.29%		0.09%		 -0.25%		 -0.07%		0.04%		 -0.07%		0.01%		0.35%		0.12%		0.13%		 -0.19%		 -0.34%		 -0.51%		 -0.19%		 -0.15%		 -0.20%		 -0.16%		 -0.11%

		May-2015		 -0.10%		 -0.13%		 -0.13%		 -0.28%		 -0.39%		 -0.15%		 -0.23%		 -0.19%		 -0.05%		 -0.13%		 -0.18%		 -0.05%		 -0.10%		 -0.14%		 -0.33%		 -0.28%		 -0.19%		 -0.31%		 -0.04%		 -0.14%		 -0.18%

		Jun-2015		 -1.22%		 -0.83%		 -1.16%		 -1.14%		 -1.01%		 -1.15%		 -1.09%		 -1.12%		 -1.11%		 -1.12%		 -1.38%		 -1.41%		 -1.10%		 -1.18%		 -1.39%		 -0.91%		 -0.90%		 -1.22%		 -1.31%		 -1.40%		 -1.16%

		Jul-2015		0.72%		0.36%		0.60%		0.64%		0.34%		0.64%		0.58%		0.58%		0.68%		0.63%		0.06%		0.44%		0.61%		0.41%		0.89%		1.13%		0.57%		0.64%		0.52%		0.98%		0.60%

		Aug-2015		 -0.23%		 -0.22%		 -0.29%		 -0.30%		 -0.69%		 -0.10%		 -0.60%		 -0.59%		 -0.28%		 -0.57%		 -1.19%		 -0.50%		 -0.39%		 -0.34%		 -0.25%		 -0.71%		 -0.17%		 -0.33%		 -0.35%		 -0.47%		 -0.43%

		Sep-2015		0.55%		0.06%		0.53%		0.37%		 -0.09%		0.62%		0.18%		 -0.17%		0.31%		0.06%		 -1.15%		 -0.03%		0.04%		0.33%		0.10%		 -0.39%		0.39%		0.33%		0.33%		0.05%		0.12%

		Oct-2015		0.20%		0.62%		0.24%		0.29%		0.38%		 -0.05%		0.61%		0.81%		0.34%		0.44%		1.59%		0.36%		0.51%		0.39%		0.31%		0.75%		0.08%		0.50%		0.33%		0.85%		0.48%

		Nov-2015		 -0.21%		 -0.11%		 -0.37%		 -0.22%		 -0.55%		 -0.34%		 -0.35%		 -0.43%		 -0.32%		 -0.26%		 -0.66%		 -0.48%		 -0.29%		 -0.31%		 -0.41%		 -0.09%		 -0.13%		 -0.15%		 -0.21%		 -0.15%		 -0.30%

		Dec-2015		 -0.45%		 -0.49%		 -0.62%		 -0.48%		 -0.93%		 -0.36%		 -0.66%		 -1.03%		 -0.69%		 -0.78%		 -1.43%		 -0.80%		 -0.72%		 -0.58%		 -0.64%		 -0.18%		 -0.28%		 -0.41%		 -0.61%		 -0.56%		 -0.63%

		Jan-2016		1.15%		0.27%		0.93%		1.07%		0.67%		0.96%		0.41%		0.47%		1.04%		0.51%		0.25%		1.01%		0.56%		0.99%		1.15%		1.00%		1.21%		1.03%		0.71%		0.59%		0.80%

		Feb-2016		0.58%		0.13%		0.55%		0.60%		0.66%		0.44%		0.50%		0.54%		0.64%		0.30%		0.90%		0.47%		0.37%		0.78%		0.37%		 -0.41%		0.51%		0.50%		0.25%		0.40%		0.45%

		Mar-2016		1.46%		1.65%		1.62%		0.95%		1.72%		1.51%		1.83%		2.15%		1.28%		1.60%		2.70%		1.14%		1.59%		1.42%		1.67%		1.48%		0.83%		1.29%		1.95%		1.95%		1.59%

		Apr-2016		0.70%		1.07%		0.97%		0.69%		1.19%		1.25%		1.21%		1.40%		0.79%		1.06%		1.48%		0.81%		1.08%		0.84%		1.01%		0.54%		0.47%		0.75%		1.14%		1.06%		0.98%

		May-2016		0.01%		0.26%		0.18%		0.11%		 -0.03%		0.28%		 -0.04%		0.09%		0.15%		0.17%		 -0.18%		0.19%		0.26%		0.00%		0.03%		0.28%		0.05%		0.06%		 -0.01%		 -0.08%		0.09%

		Jun-2016		2.14%		1.06%		1.87%		1.88%		1.59%		1.57%		1.78%		1.72%		1.82%		1.57%		2.01%		1.67%		1.55%		1.72%		2.18%		1.39%		1.57%		1.93%		1.57%		2.12%		1.74%

		Jul-2016		1.02%		1.23%		1.02%		0.86%		0.81%		1.08%		1.13%		1.36%		0.98%		1.37%		1.54%		1.13%		1.37%		0.96%		1.40%		1.12%		0.77%		1.11%		1.19%		1.30%		1.14%

		Aug-2016		0.01%		0.51%		0.17%		 -0.05%		0.14%		0.33%		0.40%		0.56%		0.00%		0.36%		0.71%		0.21%		0.41%		0.21%		0.05%		 -0.11%		0.01%		0.19%		0.18%		0.40%		0.23%

		Sep-2016		0.10%		0.00%		 -0.02%		0.09%		0.31%		0.02%		0.08%		0.21%		0.25%		0.10%		 -0.09%		 -0.03%		0.10%		 -0.06%		 -0.03%		0.35%		0.08%		0.20%		0.02%		0.01%		0.08%

		Oct-2016		 -0.53%		 -0.12%		 -0.55%		 -0.56%		 -0.29%		 -0.43%		 -0.54%		 -0.46%		 -0.70%		 -0.52%		 -0.33%		 -0.59%		 -0.47%		 -0.57%		 -0.86%		 -0.50%		 -0.62%		 -0.61%		 -0.40%		 -0.53%		 -0.51%

		Nov-2016		 -2.37%		 -1.50%		 -2.15%		 -2.07%		 -1.63%		 -2.15%		 -2.05%		 -2.16%		 -1.92%		 -2.08%		 -2.22%		 -2.13%		 -2.01%		 -2.07%		 -2.75%		 -2.43%		 -2.04%		 -2.21%		 -2.24%		 -2.50%		 -2.13%

		Dec-2016		0.39%		0.48%		0.39%		0.39%		0.48%		0.37%		0.51%		0.62%		0.28%		0.49%		0.37%		0.44%		0.45%		0.20%		0.60%		0.62%		0.13%		0.40%		0.45%		0.57%		0.43%

		Jan-2017		0.40%		0.40%		0.39%		0.29%		0.52%		0.60%		0.48%		0.59%		0.48%		0.55%		0.65%		0.58%		0.63%		0.40%		0.61%		0.70%		0.28%		0.54%		0.47%		0.53%		0.50%

		Feb-2017		0.71%		0.73%		0.81%		0.87%		0.68%		0.70%		0.84%		0.88%		0.76%		1.00%		1.02%		0.94%		0.98%		0.85%		1.08%		0.88%		0.69%		0.80%		0.83%		1.02%		0.85%

		Mar-2017		0.01%		0.06%		0.06%		0.06%		0.06%		 -0.03%		0.03%		0.04%		 -0.09%		 -0.08%		0.25%		0.17%		 -0.03%		 -0.10%		0.14%		0.07%		0.02%		0.04%		0.08%		0.33%		0.05%

		Apr-2017		1.05%		0.74%		0.80%		0.79%		0.67%		0.72%		0.76%		0.87%		0.80%		0.99%		0.71%		1.13%		1.01%		0.94%		1.00%		0.85%		0.77%		1.02%		1.03%		0.98%		0.88%

		May-2017		0.73%		0.79%		0.97%		0.97%		0.59%		0.88%		0.66%		0.70%		0.89%		0.79%		0.60%		0.81%		0.84%		0.85%		1.01%		0.87%		0.71%		0.90%		0.97%		1.07%		0.83%

		Jun-2017		0.02%		0.04%		0.08%		0.12%		 -0.09%		0.02%		0.18%		 -0.05%		0.16%		0.17%		0.05%		0.19%		0.20%		0.09%		0.19%		0.16%		 -0.05%		0.14%		0.10%		0.45%		0.11%

		Jul-2017		0.50%		0.59%		0.62%		0.51%		0.58%		0.68%		0.56%		0.66%		0.54%		0.61%		0.56%		0.88%		0.62%		0.53%		0.64%		0.62%		0.38%		0.68%		0.68%		0.77%		0.61%

		Aug-2017		0.85%		0.70%		0.88%		1.01%		0.67%		0.69%		0.73%		0.88%		1.00%		0.79%		0.90%		0.72%		0.83%		0.89%		1.08%		1.22%		0.94%		0.81%		0.82%		1.04%		0.87%

		Sep-2017		 -0.45%		 -0.10%		 -0.38%		 -0.27%		 -0.21%		 -0.27%		 -0.26%		 -0.24%		 -0.46%		 -0.15%		 -0.06%		 -0.22%		 -0.12%		 -0.36%		 -0.34%		 -0.25%		 -0.43%		 -0.34%		 -0.28%		 -0.27%		 -0.27%

		Oct-2017		0.11%		0.31%		0.27%		 -0.01%		0.16%		0.10%		0.21%		0.16%		0.26%		0.16%		0.15%		0.10%		0.20%		0.27%		0.25%		 -0.11%		0.04%		0.09%		0.13%		 -0.07%		0.14%

		Nov-2017		 -0.11%		0.11%		 -0.09%		 -0.08%		 -0.11%		 -0.20%		 -0.05%		 -0.02%		 -0.10%		 -0.09%		0.17%		0.11%		 -0.01%		 -0.11%		 -0.01%		 -0.22%		0.02%		0.03%		 -0.03%		0.07%		 -0.04%

		Dec-2017		0.51%		0.53%		0.46%		0.51%		0.44%		0.47%		0.53%		0.53%		0.43%		0.42%		0.50%		0.51%		0.40%		0.55%		0.88%		0.57%		0.42%		0.54%		0.50%		0.66%		0.52%

		Jan-2018		 -0.86%		 -0.67%		 -0.86%		 -0.61%		 -0.63%		 -0.69%		 -0.72%		 -0.73%		 -0.84%		 -0.78%		 -0.33%		 -0.09%		 -0.74%		 -0.87%		 -0.91%		 -0.95%		 -1.00%		 -0.82%		 -0.92%		 -0.73%		 -0.74%

		Feb-2018		 -0.82%		 -0.77%		 -1.00%		 -0.98%		 -0.77%		 -0.84%		 -0.92%		 -1.00%		 -0.85%		 -0.98%		 -1.03%		 -1.03%		 -0.90%		 -0.96%		 -1.35%		 -0.66%		 -0.89%		 -0.89%		 -0.90%		 -1.37%		 -0.95%

		Mar-2018		0.61%		0.39%		0.53%		0.35%		0.38%		0.55%		0.30%		0.52%		0.53%		0.37%		0.66%		0.31%		0.34%		0.37%		0.92%		0.46%		0.71%		0.44%		0.54%		0.98%		0.51%

		Apr-2018		 -0.57%		 -0.38%		 -0.62%		 -0.55%		 -0.41%		 -0.41%		 -0.53%		 -0.51%		 -0.71%		 -0.59%		 -0.35%		 -0.74%		 -0.50%		 -0.64%		 -0.86%		 -0.82%		 -0.61%		 -0.68%		 -0.42%		 -1.05%		 -0.60%

		May-2018		0.58%		0.44%		0.55%		0.69%		0.49%		0.92%		0.49%		0.39%		0.66%		0.31%		0.02%		 -0.01%		0.36%		0.56%		0.28%		0.51%		0.77%		0.49%		0.60%		0.16%		0.46%

		Jun-2018		 -0.04%		 -0.10%		 -0.20%		 -0.21%		0.18%		 -0.16%		 -0.14%		0.09%		0.04%		0.05%		0.08%		 -0.34%		 -0.01%		 -0.22%		0.04%		0.05%		 -0.09%		 -0.12%		 -0.09%		 -0.30%		 -0.07%

		Jul-2018		0.05%		0.25%		0.30%		0.06%		0.25%		0.18%		0.43%		0.34%		0.17%		0.38%		0.51%		0.22%		0.40%		0.25%		0.19%		0.26%		0.05%		0.36%		0.38%		0.61%		0.28%

		Aug-2018		0.60%		0.63%		0.66%		0.60%		0.48%		0.71%		0.42%		0.44%		0.67%		0.51%		0.23%		0.22%		0.56%		0.66%		0.46%		0.53%		0.69%		0.47%		0.45%		0.06%		0.50%

		Sep-2018		 -0.60%		 -0.43%		 -0.53%		 -0.65%		 -0.34%		 -0.54%		 -0.18%		 -0.28%		 -0.56%		 -0.33%		 -0.22%		 -0.27%		 -0.26%		 -0.46%		 -0.74%		 -0.56%		 -0.59%		 -0.38%		 -0.34%		 -0.37%		 -0.43%

		Oct-2018		 -0.75%		 -0.77%		 -0.83%		 -0.92%		 -0.77%		 -0.99%		 -0.92%		 -1.01%		 -0.71%		 -0.99%		 -1.29%		 -0.88%		 -0.96%		 -0.97%		 -0.60%		 -0.36%		 -0.75%		 -0.76%		 -0.99%		 -1.49%		 -0.89%

		Nov-2018		0.47%		0.38%		0.38%		0.50%		0.28%		0.63%		0.14%		0.27%		0.57%		0.19%		0.23%		0.23%		0.18%		0.30%		0.46%		0.47%		0.59%		0.56%		0.31%		0.39%		0.38%

		Dec-2018		1.61%		1.05%		1.44%		1.55%		0.84%		1.58%		1.14%		1.08%		1.48%		1.06%		1.24%		0.95%		1.11%		1.47%		1.51%		1.28%		1.79%		1.39%		1.21%		2.20%		1.35%

		Jan-2019		1.31%		1.40%		1.44%		1.53%		1.48%		1.66%		1.75%		1.88%		1.29%		1.77%		1.67%		2.21%		1.78%		1.56%		1.61%		1.30%		1.23%		1.56%		1.67%		2.27%		1.62%

		Feb-2019		0.18%		0.30%		0.28%		 -0.02%		0.23%		0.08%		0.22%		0.32%		0.28%		0.38%		0.20%		0.28%		0.37%		0.31%		0.07%		0.15%		0.07%		0.11%		0.17%		 -0.03%		0.20%

		Mar-2019		1.73%		1.67%		2.01%		2.04%		1.74%		2.06%		1.83%		1.81%		1.94%		1.94%		1.67%		1.83%		1.98%		2.03%		2.30%		1.56%		1.94%		1.89%		1.85%		1.95%		1.89%

		Apr-2019		0.25%		0.43%		0.22%		0.26%		0.28%		0.05%		0.34%		0.40%		0.12%		0.25%		0.19%		0.48%		0.28%		0.35%		0.22%		0.24%		0.08%		0.11%		0.39%		0.29%		0.26%

		May-2019		1.71%		1.35%		1.54%		1.74%		1.10%		1.81%		1.11%		1.34%		1.67%		1.46%		1.64%		1.58%		1.50%		1.41%		1.85%		1.86%		1.92%		1.90%		1.43%		1.53%		1.57%

		Jun-2019		1.16%		1.23%		1.52%		1.63%		1.23%		1.46%		1.62%		1.43%		1.27%		1.44%		1.26%		1.48%		1.47%		1.66%		1.58%		1.16%		1.28%		1.35%		1.56%		2.02%		1.44%

		Jul-2019		0.15%		0.44%		0.35%		0.42%		0.22%		0.43%		0.33%		0.45%		0.31%		0.42%		0.43%		0.45%		0.45%		0.47%		0.36%		0.04%		0.21%		0.39%		0.36%		0.27%		0.35%

		Aug-2019		2.51%		2.13%		2.45%		2.34%		2.06%		1.93%		1.96%		2.00%		2.57%		2.41%		2.29%		2.25%		2.45%		2.46%		2.60%		2.73%		2.62%		2.67%		2.36%		2.36%		2.36%

		Sep-2019		 -0.44%		 -0.39%		 -0.41%		 -0.52%		 -0.57%		 -0.49%		 -0.32%		 -0.26%		 -0.52%		 -0.39%		 -0.57%		 -0.32%		 -0.36%		 -0.45%		 -0.28%		 -0.40%		 -0.47%		 -0.39%		 -0.30%		 -0.05%		 -0.40%

		Oct-2019		0.21%		0.42%		0.44%		0.38%		0.28%		0.54%		0.38%		0.36%		0.20%		0.28%		0.31%		0.43%		0.37%		0.39%		0.20%		0.40%		0.35%		0.33%		0.41%		0.80%		0.37%

		Nov-2019		0.08%		0.11%		 -0.01%		0.02%		0.03%		 -0.05%		0.12%		0.09%		 -0.05%		0.03%		0.05%		 -0.07%		0.01%		0.02%		0.07%		 -0.27%		0.01%		0.01%		0.13%		 -0.19%		0.01%

		Dec-2019		0.07%		0.29%		0.18%		0.29%		0.25%		0.01%		0.40%		0.33%		 -0.16%		0.08%		0.15%		0.15%		0.11%		0.02%		0.08%		 -0.13%		 -0.03%		 -0.07%		0.17%		0.69%		0.14%

		Jan-2020		1.93%		1.83%		1.94%		1.85%		1.87%		1.94%		1.74%		1.89%		2.17%		2.08%		2.18%		2.19%		2.11%		2.11%		2.48%		2.41%		2.03%		2.18%		1.85%		1.90%		2.03%

		Feb-2020		1.65%		0.93%		1.54%		1.56%		1.32%		1.60%		1.17%		1.06%		1.55%		1.25%		1.55%		1.19%		1.28%		1.44%		1.40%		1.48%		1.66%		1.45%		1.34%		0.76%		1.36%

		Mar-2020		 -3.53%		 -7.74%		 -3.27%		 -3.71%		 -1.17%		 -5.47%		 -2.78%		 -4.27%		 -2.82%		 -4.49%		 -2.28%		 -4.32%		 -4.27%		 -4.79%		 -6.50%		 -1.70%		 -1.25%		 -5.01%		 -3.29%		 -4.69%		 -3.87%
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		Created On: 2020-04-30

		2/28/05		BGIM US FI		Blbg Barc US Agg		FTSE WGBI xUS (Hedged)		FTSE WGBI		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -1.58%		 -0.51%		0.71%		 -1.34%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		-0.66%

		Apr-2005		0.99%		1.35%		1.23%		1.49%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		1.08%

		May-2005		0.90%		1.08%		0.89%		 -2.02%		1.78%		0.01%		2.69%		 -0.01%		3.18%		1.02%

		Jun-2005		0.35%		0.55%		1.02%		 -0.87%		1.96%		0.64%		1.90%		2.37%		0.14%		0.71%

		Jul-2005		 -0.46%		 -0.91%		 -0.36%		 -0.98%		1.75%		0.83%		 -0.08%		0.60%		3.72%		-0.51%

		Aug-2005		0.89%		1.28%		0.79%		1.80%		0.19%		0.44%		1.86%		1.44%		 -0.91%		1.18%

		Sep-2005		 -0.49%		 -1.03%		 -0.10%		 -1.91%		 -1.00%		0.44%		1.75%		0.71%		0.81%		-0.94%

		Oct-2005		 -0.29%		 -0.79%		 -0.51%		 -1.82%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		-0.74%

		Nov-2005		0.44%		0.44%		0.49%		 -1.22%		0.52%		0.33%		1.65%		1.96%		3.78%		0.45%

		Dec-2005		0.62%		0.95%		0.89%		1.13%		0.86%		0.60%		1.63%		1.28%		0.03%		0.96%

		Jan-2006		0.18%		0.01%		 -0.27%		1.29%		1.60%		0.56%		1.30%		4.54%		2.65%		0.26%

		Feb-2006		0.28%		0.33%		0.23%		 -0.52%		0.67%		0.61%		2.08%		1.38%		0.27%		0.42%

		Mar-2006		 -0.14%		 -0.98%		 -0.88%		 -1.17%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		-0.82%

		Apr-2006		0.07%		 -0.18%		 -0.53%		2.39%		0.62%		0.37%		 -0.04%		2.74%		1.34%		-0.05%

		May-2006		 -0.27%		 -0.11%		0.59%		1.83%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		-0.09%

		Jun-2006		0.43%		0.21%		 -0.03%		 -1.05%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.17%

		Jul-2006		1.66%		1.35%		1.05%		0.80%		0.98%		0.53%		3.12%		4.22%		0.62%		1.38%

		Aug-2006		2.68%		1.53%		1.63%		0.93%		1.62%		0.62%		2.57%		1.16%		2.38%		1.53%

		Sep-2006		1.39%		0.88%		0.63%		 -0.29%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.90%

		Oct-2006		0.69%		0.66%		0.45%		0.96%		1.36%		0.74%		1.96%		4.67%		3.26%		0.80%

		Nov-2006		1.93%		1.16%		0.68%		2.75%		1.68%		0.49%		1.19%		3.22%		1.90%		1.25%

		Dec-2006		 -1.78%		 -0.58%		 -0.45%		 -1.86%		1.10%		0.72%		0.62%		2.24%		1.40%		-0.31%

		Jan-2007		 -0.58%		 -0.04%		 -0.04%		 -1.36%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		0.08%

		Feb-2007		2.54%		1.54%		1.04%		2.32%		1.40%		0.72%		1.66%		1.38%		 -1.96%		1.60%

		Mar-2007		 -0.70%		0.00%		 -0.08%		0.22%		0.11%		0.34%		0.92%		3.08%		1.12%		0.05%

		Apr-2007		0.70%		0.54%		0.17%		1.10%		1.30%		0.60%		0.76%		3.01%		4.43%		0.62%

		May-2007		 -1.26%		 -0.76%		 -0.67%		 -2.03%		0.75%		0.61%		 -0.39%		2.00%		3.49%		-0.66%

		Jun-2007		 -0.75%		 -0.30%		 -0.43%		 -0.59%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		-0.42%

		Jul-2007		1.16%		0.83%		1.42%		2.96%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		0.53%

		Aug-2007		1.69%		1.23%		1.22%		1.62%		1.36%		0.92%		1.07%		 -1.67%		1.50%		0.97%

		Sep-2007		1.07%		0.76%		0.24%		2.46%		2.62%		2.33%		2.38%		6.08%		3.74%		1.07%

		Oct-2007		0.99%		0.90%		0.80%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		0.75%

		Nov-2007		2.55%		1.80%		0.95%		2.77%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		1.22%

		Dec-2007		0.71%		0.28%		0.17%		 -0.51%		0.29%		0.41%		0.61%		0.22%		 -0.69%		0.13%

		Jan-2008		1.26%		1.68%		1.71%		3.71%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		1.42%

		Feb-2008		 -0.12%		0.14%		0.50%		2.44%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		-0.28%

		Mar-2008		0.49%		0.34%		 -0.07%		3.22%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		-0.47%

		Apr-2008		0.19%		 -0.21%		 -0.99%		 -3.24%		4.31%		4.81%		0.95%		1.39%		4.87%		0.44%

		May-2008		 -1.51%		 -0.73%		 -1.12%		 -1.47%		0.36%		0.20%		0.12%		0.61%		1.30%		-0.49%

		Jun-2008		0.02%		 -0.08%		 -0.28%		0.45%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		-0.57%

		Jul-2008		0.01%		 -0.08%		1.35%		0.21%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		-0.78%

		Aug-2008		0.79%		0.95%		1.11%		 -2.01%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		0.47%

		Sep-2008		 -2.19%		 -1.34%		0.18%		 -1.19%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		-3.04%

		Oct-2008		 -4.32%		 -2.36%		0.98%		 -2.04%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		-4.83%

		Nov-2008		6.75%		3.26%		2.40%		3.70%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		-0.01%

		Dec-2008		8.36%		3.73%		2.03%		7.11%		7.68%		 -0.56%		7.46%		9.84%		1.06%		3.36%

		Jan-2009		 -2.35%		 -0.88%		 -1.20%		 -4.34%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		0.63%

		Feb-2009		 -1.20%		 -0.38%		0.52%		 -2.96%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		-1.13%

		Mar-2009		0.89%		1.39%		0.74%		2.54%		3.19%		2.95%		3.63%		5.71%		8.76%		1.50%

		Apr-2009		0.67%		0.48%		0.05%		0.04%		12.10%		10.04%		5.55%		8.43%		9.57%		2.53%

		May-2009		1.46%		0.73%		 -0.92%		3.33%		6.73%		5.34%		4.07%		5.65%		5.59%		2.90%

		Jun-2009		2.00%		0.57%		1.04%		0.11%		2.86%		3.38%		1.44%		1.24%		0.20%		1.65%

		Jul-2009		3.78%		1.61%		0.79%		1.78%		6.09%		5.41%		3.19%		4.61%		7.56%		3.57%

		Aug-2009		1.39%		1.04%		0.79%		1.98%		1.86%		1.24%		2.01%		0.52%		3.61%		1.75%

		Sep-2009		2.01%		1.05%		0.44%		2.29%		5.69%		3.24%		4.90%		3.32%		3.73%		2.23%

		Oct-2009		 -0.67%		0.49%		 -0.13%		0.10%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		1.32%

		Nov-2009		1.07%		1.29%		0.79%		3.16%		1.01%		0.15%		1.09%		2.22%		6.00%		1.14%

		Dec-2009		 -2.00%		 -1.56%		 -0.53%		 -5.03%		3.28%		4.24%		0.37%		 -0.36%		1.93%		-0.27%

		Jan-2010		1.91%		1.53%		0.30%		0.13%		1.27%		1.46%		0.38%		0.25%		 -3.60%		1.98%

		Feb-2010		0.55%		0.37%		0.57%		0.25%		0.17%		 -0.17%		1.36%		1.12%		3.10%		0.52%

		Mar-2010		 -0.61%		 -0.12%		0.24%		 -1.70%		3.14%		2.91%		2.48%		4.01%		6.03%		0.74%

		Apr-2010		2.04%		1.04%		0.14%		 -0.36%		2.34%		1.48%		0.83%		1.57%		1.58%		1.63%

		May-2010		0.49%		0.84%		1.05%		 -1.05%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		-0.34%

		Jun-2010		2.46%		1.57%		0.36%		1.72%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		1.57%

		Jul-2010		1.47%		1.07%		0.57%		3.64%		3.56%		2.23%		4.06%		5.52%		7.01%		1.59%

		Aug-2010		3.10%		1.29%		1.89%		1.95%		0.04%		0.06%		2.39%		0.68%		 -4.51%		1.45%

		Sep-2010		 -0.00%		0.11%		 -0.58%		2.38%		3.01%		1.78%		1.57%		5.76%		8.92%		0.81%

		Oct-2010		 -0.24%		0.36%		 -0.53%		1.39%		2.58%		1.87%		1.85%		1.28%		3.80%		0.80%

		Nov-2010		 -0.97%		 -0.57%		 -1.64%		 -4.78%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		-0.59%

		Dec-2010		 -1.04%		 -1.08%		0.11%		1.76%		1.81%		1.80%		 -0.45%		3.14%		6.68%		-0.39%

		Jan-2011		 -0.92%		0.12%		 -0.67%		 -0.02%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		0.61%

		Feb-2011		0.92%		0.25%		 -0.02%		0.38%		1.31%		0.10%		0.29%		1.49%		3.43%		0.71%

		Mar-2011		 -0.20%		0.06%		 -0.21%		0.29%		0.32%		 -0.07%		1.19%		2.95%		0.04%		0.17%

		Apr-2011		1.44%		1.27%		0.49%		3.24%		1.55%		0.54%		1.36%		4.73%		2.96%		1.53%

		May-2011		1.35%		1.31%		0.88%		 -0.12%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		1.05%

		Jun-2011		 -0.78%		 -0.29%		 -0.07%		0.21%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		-0.58%

		Jul-2011		2.25%		1.59%		0.60%		2.30%		1.16%		0.11%		1.85%		1.37%		 -2.03%		1.47%

		Aug-2011		2.90%		1.46%		1.55%		2.07%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		0.14%

		Sep-2011		2.64%		0.73%		0.85%		 -1.95%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		-0.13%

		Oct-2011		0.68%		0.11%		 -0.74%		0.54%		5.99%		4.35%		4.40%		5.58%		10.93%		1.02%

		Nov-2011		 -1.55%		 -0.09%		 -0.66%		 -1.51%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		-0.60%

		Dec-2011		2.04%		1.10%		2.03%		0.86%		2.66%		0.71%		1.13%		 -1.47%		1.02%		1.34%

		Jan-2012		2.30%		0.88%		0.79%		1.47%		3.04%		2.89%		1.58%		7.42%		4.48%		1.72%

		Feb-2012		0.56%		 -0.02%		0.51%		 -0.95%		2.38%		0.73%		2.40%		2.86%		4.32%		0.69%

		Mar-2012		 -0.68%		 -0.55%		0.02%		 -1.01%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		-0.16%

		Apr-2012		1.00%		1.11%		0.28%		1.48%		1.05%		0.69%		1.63%		0.96%		 -0.63%		1.10%

		May-2012		0.51%		0.90%		1.20%		 -0.61%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		0.54%

		Jun-2012		0.09%		0.04%		 -0.39%		0.06%		2.11%		1.04%		3.51%		5.58%		4.12%		0.55%

		Jul-2012		2.11%		1.38%		1.04%		0.96%		1.90%		1.59%		3.71%		2.24%		1.39%		1.84%

		Aug-2012		 -0.19%		0.07%		0.19%		0.75%		1.17%		1.28%		1.18%		 -0.11%		2.25%		0.54%

		Sep-2012		0.39%		0.14%		0.57%		1.25%		1.39%		1.17%		1.63%		2.62%		2.58%		0.81%

		Oct-2012		0.65%		0.20%		0.22%		 -0.63%		0.88%		0.11%		0.89%		0.52%		 -1.85%		0.61%

		Nov-2012		 -0.09%		0.16%		0.81%		 -0.15%		0.80%		0.02%		1.18%		1.41%		0.58%		0.35%

		Dec-2012		0.22%		 -0.14%		0.17%		 -0.93%		1.58%		1.08%		0.71%		2.16%		0.91%		0.28%

		Jan-2013		0.05%		 -0.70%		 -0.31%		 -1.26%		1.34%		1.21%		 -1.34%		0.72%		5.18%		-0.15%

		Feb-2013		0.31%		0.50%		0.59%		 -1.22%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		0.55%

		Mar-2013		0.09%		0.08%		0.99%		 -0.31%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		0.24%

		Apr-2013		0.25%		1.01%		1.14%		1.07%		1.81%		0.59%		2.92%		3.43%		1.93%		1.31%

		May-2013		 -0.18%		 -1.78%		 -1.42%		 -3.44%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		-1.63%

		Jun-2013		 -0.39%		 -1.55%		 -0.99%		 -0.58%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		-2.23%

		Jul-2013		0.05%		0.14%		0.49%		1.35%		1.90%		1.25%		1.21%		 -0.56%		5.09%		0.44%

		Aug-2013		 -0.28%		 -0.51%		 -0.20%		 -0.45%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		-0.60%

		Sep-2013		0.21%		0.95%		0.72%		1.97%		0.99%		0.15%		2.61%		4.40%		3.14%		1.12%

		Oct-2013		0.85%		0.81%		1.00%		0.97%		2.51%		0.86%		2.77%		2.75%		4.60%		1.29%

		Nov-2013		 -1.77%		 -0.37%		0.05%		 -1.12%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		-0.21%

		Dec-2013		 -1.53%		 -0.57%		 -0.60%		 -0.93%		0.54%		0.44%		0.51%		 -0.55%		2.53%		-0.29%

		Jan-2014		4.77%		1.48%		1.58%		1.31%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		1.47%

		Feb-2014		0.48%		0.53%		0.46%		1.43%		2.02%		0.05%		3.03%		3.92%		4.57%		0.92%

		Mar-2014		0.70%		 -0.17%		0.35%		 -0.09%		0.24%		0.34%		1.37%		2.81%		0.84%		0.06%

		Apr-2014		1.73%		0.84%		0.62%		1.10%		0.63%		0.13%		1.24%		0.89%		0.74%		0.95%

		May-2014		2.21%		1.14%		0.76%		0.36%		0.92%		0.76%		3.10%		2.08%		2.35%		1.27%

		Jun-2014		 -0.03%		0.05%		0.62%		0.80%		0.84%		0.55%		0.36%		1.00%		2.07%		0.32%

		Jul-2014		0.16%		 -0.25%		0.62%		 -0.94%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		-0.21%

		Aug-2014		1.40%		1.10%		1.43%		0.46%		1.58%		0.24%		0.84%		0.48%		4.00%		1.13%

		Sep-2014		 -0.78%		 -0.68%		 -0.05%		 -3.30%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		-0.82%

		Oct-2014		0.16%		0.98%		0.54%		 -0.25%		1.19%		0.61%		1.71%		1.56%		2.44%		0.91%

		Nov-2014		1.51%		0.71%		1.30%		 -0.59%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.56%

		Dec-2014		1.43%		0.09%		1.15%		 -0.66%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		-0.10%

		Jan-2015		6.58%		2.10%		1.80%		 -0.29%		0.66%		0.20%		0.93%		0.34%		 -3.00%		2.02%

		Feb-2015		 -3.05%		 -0.94%		 -0.38%		 -1.14%		2.41%		1.45%		0.85%		 -1.34%		5.75%		-0.44%

		Mar-2015		0.61%		0.46%		0.83%		 -1.11%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		0.33%

		Apr-2015		 -2.01%		 -0.36%		 -0.89%		1.10%		1.21%		0.73%		1.63%		2.92%		0.96%		-0.11%

		May-2015		 -1.28%		 -0.24%		 -0.84%		 -2.34%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		-0.18%

		Jun-2015		 -2.72%		 -1.09%		 -1.50%		 -0.28%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		-1.16%

		Jul-2015		2.69%		0.70%		1.50%		0.48%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		0.60%

		Aug-2015		 -0.92%		 -0.14%		 -0.29%		0.47%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		-0.43%

		Sep-2015		0.77%		0.68%		0.78%		0.76%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		0.12%

		Oct-2015		0.07%		0.02%		0.58%		 -0.04%		2.75%		0.01%		2.74%		4.53%		8.44%		0.48%

		Nov-2015		 -0.74%		 -0.26%		0.28%		 -2.08%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		-0.30%

		Dec-2015		 -0.56%		 -0.32%		 -0.28%		0.91%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		-0.63%

		Jan-2016		4.36%		1.38%		1.99%		1.36%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		0.80%

		Feb-2016		1.86%		0.71%		1.41%		2.91%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		0.45%

		Mar-2016		1.16%		0.92%		0.71%		2.66%		4.44%		3.15%		3.27%		9.06%		6.78%		1.59%

		Apr-2016		0.64%		0.38%		 -0.22%		1.26%		3.92%		2.34%		1.77%		2.57%		0.39%		0.98%

		May-2016		0.10%		0.03%		0.88%		 -1.51%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		0.09%

		Jun-2016		2.48%		1.80%		2.43%		3.69%		0.92%		 -0.15%		3.37%		5.89%		0.26%		1.74%

		Jul-2016		1.38%		0.63%		0.35%		0.53%		2.70%		1.64%		1.80%		0.60%		3.69%		1.14%

		Aug-2016		0.40%		 -0.11%		 -0.22%		 -0.87%		2.09%		0.70%		1.79%		0.04%		0.14%		0.23%

		Sep-2016		 -0.21%		 -0.06%		 -0.02%		0.65%		0.67%		0.60%		0.40%		2.02%		0.02%		0.08%

		Oct-2016		 -0.35%		 -0.76%		 -1.41%		 -3.43%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		-0.51%

		Nov-2016		 -1.10%		 -2.37%		 -1.18%		 -4.64%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		-2.13%

		Dec-2016		0.43%		0.14%		0.37%		 -0.67%		1.85%		1.29%		1.33%		1.87%		1.98%		0.43%

		Jan-2017		0.37%		0.20%		 -1.28%		1.01%		1.45%		0.34%		1.44%		2.25%		1.90%		0.50%

		Feb-2017		0.67%		0.67%		1.08%		0.39%		1.46%		0.50%		2.00%		1.80%		3.97%		0.85%

		Mar-2017		 -0.34%		 -0.05%		 -0.15%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.05%

		Apr-2017		0.62%		0.77%		0.65%		1.30%		1.15%		0.41%		1.49%		1.17%		1.03%		0.88%

		May-2017		0.66%		0.77%		0.45%		1.71%		0.87%		0.44%		0.88%		1.96%		1.41%		0.83%

		Jun-2017		0.44%		 -0.10%		 -0.49%		 -0.14%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		0.11%

		Jul-2017		0.21%		0.43%		0.23%		1.86%		1.11%		0.77%		0.84%		2.07%		2.06%		0.61%

		Aug-2017		0.12%		0.90%		0.98%		1.18%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		0.87%

		Sep-2017		0.05%		 -0.48%		 -0.52%		 -1.20%		0.90%		0.34%		0.01%		 -0.34%		2.06%		-0.27%

		Oct-2017		0.18%		0.06%		0.75%		 -0.54%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.14%

		Nov-2017		0.04%		 -0.13%		0.45%		1.42%		 -0.26%		0.07%		0.05%		1.68%		3.07%		-0.04%

		Dec-2017		0.29%		0.46%		 -0.10%		0.16%		0.30%		0.32%		0.73%		2.02%		1.11%		0.52%

		Jan-2018		0.13%		 -1.15%		 -0.34%		1.64%		0.60%		1.07%		 -0.04%		4.48%		5.73%		-0.74%

		Feb-2018		0.06%		 -0.95%		0.45%		 -0.68%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		-0.95%

		Mar-2018		0.35%		0.64%		1.39%		1.54%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		0.51%

		Apr-2018		0.12%		 -0.74%		 -0.20%		 -1.89%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		-0.60%

		May-2018		0.12%		0.71%		 -0.15%		 -1.21%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		0.46%

		Jun-2018		0.10%		 -0.12%		0.57%		 -0.29%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		-0.07%

		Jul-2018		0.33%		0.02%		 -0.11%		 -0.41%		1.09%		0.88%		2.55%		1.90%		3.72%		0.28%

		Aug-2018		0.23%		0.64%		 -0.25%		 -0.20%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		0.50%

		Sep-2018		0.18%		 -0.64%		 -0.19%		 -1.02%		0.56%		0.70%		1.51%		2.59%		0.57%		-0.43%

		Oct-2018		 -0.14%		 -0.79%		0.28%		 -1.10%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		-0.89%

		Nov-2018		 -0.02%		0.60%		0.58%		0.48%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		0.38%

		Dec-2018		2.60%		1.84%		1.41%		2.39%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		1.35%

		Jan-2019		1.18%		1.06%		1.14%		1.41%		4.52%		3.56%		4.41%		5.46%		8.01%		1.62%

		Feb-2019		 -0.38%		 -0.06%		0.03%		 -0.92%		1.66%		2.01%		1.00%		 -1.09%		3.21%		0.20%

		Mar-2019		3.14%		1.92%		1.91%		1.27%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		1.89%

		Apr-2019		 -0.84%		0.03%		 -0.10%		 -0.50%		1.42%		2.09%		0.24%		 -0.18%		4.05%		0.26%

		May-2019		4.02%		1.78%		1.46%		1.72%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		1.57%

		Jun-2019		1.51%		1.26%		1.76%		2.33%		2.28%		0.18%		3.40%		5.51%		7.05%		1.44%

		Jul-2019		0.17%		0.22%		1.33%		 -0.47%		0.56%		1.04%		1.21%		0.93%		1.44%		0.35%

		Aug-2019		5.15%		2.59%		2.59%		2.66%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		2.36%

		Sep-2019		 -1.15%		 -0.53%		 -0.44%		 -1.30%		0.36%		0.68%		 -0.46%		0.96%		1.87%		-0.40%

		Oct-2019		0.19%		0.30%		 -0.75%		0.54%		0.28%		 -0.20%		0.28%		2.90%		2.17%		0.37%

		Nov-2019		0.31%		 -0.05%		 -0.47%		 -1.16%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		0.01%

		Dec-2019		0.22%		 -0.07%		 -0.64%		0.28%		2.00%		1.71%		2.01%		4.13%		3.02%		0.14%

		Jan-2020		1.32%		1.92%		2.15%		1.62%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		2.03%

		Feb-2020		 -0.02%		1.80%		0.94%		0.99%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		1.36%

		Mar-2020		 -0.03%		 -0.59%		 -1.75%		 -0.61%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		-3.87%

				BGIM US FI		Blbg Barc US Agg		FTSE WGBI xUS (Hedged)		FTSE WGBI		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Return		6.97%		4.34%		4.50%		2.93%		6.10%		3.82%		6.11%		3.92%		7.40%		5.22%

		Std. Dev.		5.59%				2.93%		6.18%		9.54%		7.72%		8.66%		12.30%		14.30%		3.73%

		Correl to SP 500		-0.02		-0.01		-0.15		0.10		0.73		0.65		0.58		0.60		1.00		0.38



Return vs. Correlation to S&P 500

Since 2/28/2005



BGIM US FI	[CELLRANGE]


-2.4548958259519721E-2	6.9656790493967113E-2	BGIM US FI	Blbg Barc US Agg	FTSE WGBI xUS (Hedged)	[CELLRANGE]
[CELLRANGE]

-1.1168878274283296E-2	-0.14927977659577912	4.3367191013581552E-2	4.4986527475584959E-2	Blbg Barc US Agg	FTSE WGBI xUS (Hedged)	FTSE WGBI	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	[CELLRANGE]
[CELLRANGE]
[CELLRANGE]
[CELLRANGE]
[CELLRANGE]

0.10002601546140884	0.73226450454920811	0.64893615641495117	0.58047043889255068	0.60083556881176858	2.9332985741909789E-2	6.1005505886593925E-2	3.8171821044775234E-2	6.1068534028964505E-2	3.917658102318633E-2	FTSE WGBI	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	eVest Top 20 AUM US Core Plus Composite	
0.38196089867449268	5.2202581570422346E-2	Correlation to S&P 500


Annualized Return



Return vs. Risk
Since 1/31/2003

BGIM US FI	[CELLRANGE]

5.5932336365008863E-2	6.9656790493967113E-2	BGIM US FI	Blbg Barc US Agg	FTSE WGBI xUS (Hedged)	
[CELLRANGE]

2.9303857976136567E-2	4.3367191013581552E-2	4.4986527475584959E-2	Blbg Barc US Agg	FTSE WGBI xUS (Hedged)	FTSE WGBI	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	[CELLRANGE]
[CELLRANGE]
[CELLRANGE]
[CELLRANGE]
[CELLRANGE]


6.176504585172074E-2	9.5410076745810715E-2	7.7190916871286194E-2	8.6554589276073554E-2	0.12299270085077034	2.9332985741909789E-2	6.1005505886593925E-2	3.8171821044775234E-2	6.1068534028964505E-2	3.917658102318633E-2	FTSE WGBI	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	S	&	P 500	Risk (Annualized Std. Dev.)


Annualized Return





Quarterly Return Series

		Date		US Fixed Income		US Core Fixed Income		US Core Plus Fixed Income		Bloomberg Barclays US Aggregate		S&P 500				BGIM US FI Composite		Excess vs. Blbg Barc US Agg		Excess vs. eVest US Core Median Manager		Excess vs. eVest US Core Plus Median Manager		S&P 500

		Dec-2008		10.67%		3.59%		0.37%		4.58%		 -21.94%		Q4 2008		10.67%		6.09%		7.08%		10.30%		-21.94%

		Mar-2020		1.27%		1.74%		 -0.30%		3.15%		 -19.60%		Q1 2020		1.27%		-1.87%		-0.46%		1.57%		-19.60%

		Sep-2002		4.74%		4.64%		3.65%		4.58%		 -17.28%		Q3 2002		4.74%		0.16%		0.10%		1.09%		-17.28%

		Sep-2001		4.93%		4.74%		3.96%		4.61%		 -14.68%		Q3 2001		4.93%		0.32%		0.20%		0.97%		-14.68%

		Sep-2011		7.98%		3.14%		1.97%		3.82%		 -13.87%		Q3 2011		7.98%		4.16%		4.84%		6.01%		-13.87%

		Dec-2018		2.44%		1.35%		0.76%		1.64%		 -13.52%		Q4 2018		2.44%		0.81%		1.10%		1.68%		-13.52%

		Jun-2002		4.31%		3.58%		2.77%		3.69%		 -13.40%		Q2 2002		4.31%		0.62%		0.73%		1.54%		-13.40%

		Mar-2001		3.66%		3.13%		3.19%		3.03%		 -11.86%		Q1 2001		3.66%		0.62%		0.53%		0.46%		-11.86%

		Jun-2010		5.06%		3.36%		2.96%		3.49%		 -11.43%		Q2 2010		5.06%		1.57%		1.70%		2.11%		-11.43%

		Mar-2009		 -2.67%		0.46%		0.90%		0.12%		 -11.01%		Q1 2009		 -2.67%		-2.78%		-3.13%		-3.56%		-11.01%

		Sep-1998		5.78%		4.26%		3.26%		4.23%		 -9.95%

		Mar-2008		1.64%		2.05%		0.94%		2.17%		 -9.44%

		Sep-2008		 -1.41%		 -1.42%		 -2.50%		 -0.49%		 -8.37%

		Dec-2000		3.18%		4.40%		4.06%		4.21%		 -7.82%

		Sep-2015		2.54%		1.12%		0.40%		1.23%		 -6.44%

		Sep-1999		0.63%		0.69%		0.61%		0.68%		 -6.24%

		Dec-2007		4.30%		2.86%		2.30%		3.00%		 -3.33%

		Mar-2003		0.92%		1.54%		1.96%		1.39%		 -3.15%

		Jun-2012		1.60%		2.18%		2.15%		2.06%		 -2.75%

		Jun-2008		 -1.31%		 -0.93%		 -0.71%		 -1.02%		 -2.73%

		Jun-2000		1.51%		1.58%		1.62%		1.74%		 -2.66%

		Mar-2005		 -2.98%		 -0.34%		 -0.36%		 -0.48%		 -2.15%

		Sep-2004		1.31%		3.19%		3.34%		3.20%		 -1.87%

		Jun-2006		0.23%		 -0.01%		0.00%		 -0.08%		 -1.44%

		Sep-2000		2.54%		3.07%		3.03%		3.01%		 -0.97%

		Mar-2018		0.55%		 -1.38%		 -1.24%		 -1.46%		 -0.76%

		Dec-2012		0.78%		0.49%		1.06%		0.21%		 -0.38%

		Jun-2011		2.01%		2.22%		2.11%		2.29%		0.10%

		Mar-2002		 -0.42%		 -0.01%		0.18%		0.09%		0.27%

		Jun-2015		 -5.90%		 -1.57%		 -1.45%		 -1.68%		0.28%

		Mar-2007		1.22%		1.56%		1.65%		1.50%		0.64%

		Mar-2015		3.96%		1.76%		1.84%		1.61%		0.95%

		Sep-2014		0.77%		0.21%		0.06%		0.17%		1.13%

		Mar-2016		7.54%		3.02%		2.91%		3.03%		1.35%

		Jun-2005		2.25%		2.97%		2.93%		3.01%		1.37%

		Mar-2004		1.58%		2.68%		2.70%		2.66%		1.69%

		Sep-2019		4.11%		2.34%		2.33%		2.27%		1.70%

		Jun-2004		 -0.42%		 -2.34%		 -2.24%		 -2.44%		1.72%

		Mar-2014		6.00%		2.03%		2.30%		1.84%		1.81%

		Sep-2007		3.97%		2.82%		2.63%		2.84%		2.03%

		Dec-2005		0.77%		0.64%		0.67%		0.59%		2.09%

		Mar-2000		2.37%		2.29%		2.08%		2.21%		2.29%

		Jun-2016		3.23%		2.38%		2.75%		2.21%		2.46%

		Sep-2003		1.02%		 -0.15%		0.22%		 -0.15%		2.65%

		Mar-1997		 -1.76%		 -0.53%		 -0.26%		 -0.56%		2.68%

		Dec-1997		4.62%		3.00%		2.92%		2.94%		2.87%

		Jun-2013		 -0.32%		 -2.45%		 -2.47%		 -2.33%		2.91%

		Jun-2017		1.72%		1.56%		1.74%		1.45%		3.09%

		Sep-1996		1.59%		1.89%		2.40%		1.85%		3.09%

		Jun-1998		3.32%		2.49%		2.29%		2.34%		3.30%

		Jun-2018		0.33%		 -0.11%		 -0.16%		 -0.16%		3.43%

		Sep-2005		 -0.07%		 -0.55%		 -0.32%		 -0.67%		3.60%

		Dec-2016		 -1.03%		 -2.72%		 -2.30%		 -2.98%		3.82%

		Sep-2016		1.57%		0.70%		1.34%		0.46%		3.85%

		Mar-2006		0.32%		 -0.52%		 -0.31%		 -0.65%		4.21%

		Jun-2019		4.70%		3.16%		3.23%		3.08%		4.30%

		Sep-2017		0.38%		0.93%		1.17%		0.85%		4.48%

		Jun-1996		1.87%		0.48%		0.83%		0.57%		4.49%

		Dec-2014		3.12%		1.65%		1.36%		1.79%		4.93%

		Mar-1999		 -1.32%		 -0.50%		 -0.06%		 -0.50%		4.98%

		Jun-2014		3.95%		2.14%		2.37%		2.04%		5.23%

		Sep-2013		 -0.02%		0.66%		0.86%		0.57%		5.25%

		Mar-1996		 -3.04%		 -1.93%		 -1.59%		 -1.77%		5.37%

		Mar-2010		1.83%		2.16%		2.80%		1.78%		5.39%

		Sep-2006		5.83%		3.82%		3.80%		3.81%		5.67%

		Jun-2001		0.50%		0.52%		0.48%		0.56%		5.85%

		Mar-2011		 -0.20%		0.72%		1.35%		0.42%		5.92%

		Dec-1995		5.24%		4.50%		4.71%		4.26%		6.02%

		Dec-2009		 -1.61%		0.65%		1.51%		0.20%		6.04%

		Mar-2017		0.70%		0.98%		1.28%		0.82%		6.07%

		Jun-2007		 -1.31%		 -0.51%		 -0.47%		 -0.52%		6.28%

		Sep-2012		2.31%		2.20%		2.91%		1.59%		6.35%

		Dec-2017		0.51%		0.52%		0.57%		0.39%		6.64%

		Dec-2006		0.81%		1.27%		1.54%		1.24%		6.70%

		Dec-2015		 -1.24%		 -0.46%		 -0.46%		 -0.57%		7.04%

		Jun-1999		 -1.53%		 -1.01%		 -0.88%		 -0.88%		7.05%

		Sep-1997		4.37%		3.45%		3.68%		3.32%		7.49%

		Sep-2018		0.73%		0.21%		0.39%		0.02%		7.71%

		Dec-1996		3.60%		3.15%		3.52%		3.00%		8.34%

		Dec-2002		2.93%		1.61%		2.26%		1.57%		8.44%

		Dec-2019		0.73%		0.24%		0.51%		0.18%		9.07%

		Dec-2004		0.52%		1.03%		1.42%		0.95%		9.23%

		Dec-2013		 -2.44%		0.18%		0.72%		 -0.14%		10.51%

		Mar-2013		0.45%		0.15%		0.52%		 -0.12%		10.61%

		Dec-2001		2.98%		0.03%		0.42%		0.05%		10.69%

		Dec-2010		 -2.24%		 -1.15%		 -0.47%		 -1.30%		10.76%

		Sep-2010		4.62%		2.91%		3.62%		2.48%		11.29%

		Dec-2011		1.13%		1.32%		1.82%		1.12%		11.82%

		Dec-2003		0.53%		0.37%		1.01%		0.32%		12.18%

		Mar-2012		2.17%		1.09%		2.12%		0.30%		12.59%

		Mar-2019		3.97%		3.26%		3.72%		2.94%		13.65%

		Mar-1998		1.48%		1.65%		1.83%		1.56%		13.95%

		Dec-1999		 -0.21%		 -0.10%		0.19%		 -0.12%		14.88%

		Jun-2003		3.62%		2.82%		3.37%		2.50%		15.39%

		Sep-2009		7.34%		4.77%		6.43%		3.74%		15.61%

		Jun-2009		4.17%		3.50%		5.98%		1.78%		15.93%

		Jun-1997		4.22%		3.68%		3.97%		3.67%		17.46%

		Dec-1998		0.13%		0.30%		0.60%		0.34%		21.30%



BGIM US FI Composite	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.106711	1.2737999999999999E-2	4.7389000000000001E-2	4.9331E-2	7.9823000000000005E-2	2.4441999999999998E-2	4.3122000000000001E-2	3.6561999999999997E-2	5.0624000000000002E-2	-2.6675000000000001E-2	Excess vs. Blbg Barc US Agg	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	6.0919000000000001E-2	-1.8744999999999998E-2	1.5700000000000019E-3	3.2159999999999966E-3	4.1615000000000006E-2	8.088999999999999E-3	6.1749999999999999E-3	6.2159999999999958E-3	1.5734000000000005E-2	-2.7837000000000001E-2	Excess vs. eVest US Core Plus Median Manager	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.10301100000000001	1.5705999999999998E-2	1.0865E-2	9.7070000000000004E-3	6.0116000000000003E-2	1.6840999999999998E-2	1.5432000000000001E-2	4.612999999999999E-3	2.1063000000000002E-2	-3.5645999999999997E-2	S	&	P 500	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	-0.21943299999999999	-0.19597999999999999	-0.17275799999999999	-0.146782	-0.13868	-0.13519800000000001	-0.13397500000000001	-0.11855400000000001	-0.11425200000000001	-0.11011799999999999	









Duration Contrib
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		US Gov't		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.33		3.31		3.37		3.46		3.11		3.12		2.94		2.95		4.49		4.44		4.28		4.49		2.83		2.83		3.23		3.14		5.47		4.58		4.76		2.98		2.92		3.02		2.23		0.88		0.84		0.80		0.75		0.71		0.65		0.67		0.66		0.72		0.65		0.69		0.64		0.59		0.54		0.69		0.60		0.55		1.46		1.47		2.35		12.24		11.90		11.64		11.85		12.15		12.13		12.20		12.35		10.35		5.68		4.31		3.50		6.39		8.34		11.43		12.18		10.64		10.71		10.21		10.96		10.66		12.66		13.58		14.25		14.07		13.95		14.21		13.96		14.10		7.14		2.86		2.87		3.06		0.00		0.01		0.01		0.00		0.01		1.66		1.66		3.35		3.23		3.26		2.58		1.21		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21

		Corp IG		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84

		Corp HY		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.17		0.17		0.16		0.16		0.16		0.15		0.13		0.13		0.12		0.12		0.13		0.13		0.11		0.10		0.06		0.08		0.06		0.05		0.05		0.02		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.01		0.01		0.00		0.00		0.00		0.00		0.13

		Muni		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.32		0.29		0.27		0.36		0.40		0.43		0.40		0.38		0.50		0.50		0.52		0.48		0.48		0.38		0.37		0.38		0.40		0.45		0.41		0.41		0.43		0.52		0.36		0.34		0.34		0.32		0.32		0.33		0.32		0.33		0.37		0.38		0.42		0.42		0.16		0.15		0.16		0.14		0.13		0.12		0.11		0.11		0.45		0.48		0.47		0.46		0.46		0.46		0.49		0.50		0.52		0.52		0.53		0.51		0.53		0.53		0.54		0.55		0.53		0.51		0.49		0.48		0.44		0.43		0.42		0.44		0.44		0.46		0.48		0.49		0.49		0.51		0.51		0.53		0.56		0.56		0.54		0.53		0.50		0.47		0.43		0.43		0.41		0.35		0.37		0.39		0.43		0.48		0.49		0.48		0.47		0.48		0.10		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00

		MBS		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20

		US Treasury & Gov't Related		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.58		3.63		3.66		3.73		3.46		3.52		3.37		3.36		4.88		4.94		4.78		5.01		3.31		3.31		3.62		3.51		5.86		4.98		5.21		3.40		3.34		3.45		2.75		1.23		1.18		1.14		1.06		1.02		0.98		0.99		0.99		1.09		1.03		1.11		1.06		0.75		0.70		0.85		0.74		0.68		1.58		1.58		2.45		12.69		12.38		12.11		12.31		12.62		12.60		12.69		12.86		10.87		6.20		4.84		4.01		6.92		8.87		11.97		12.73		11.17		11.22		10.69		11.44		11.11		13.09		14.00		14.69		14.51		14.41		14.69		14.45		14.60		7.64		3.37		3.40		3.62		0.57		0.55		0.54		0.51		0.48		2.09		2.08		3.77		3.58		3.63		2.98		1.64		0.48		0.51		0.49		0.48		0.49		0.11		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21

		Corporates		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.35		0.34		0.32		0.33		0.32		0.30		0.28		0.28		0.27		0.27		0.28		0.28		0.25		0.24		0.98		1.06		1.04		1.06		1.27		2.29		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.94		2.97		2.44		2.86		5.90		7.30		7.97

		Securitized		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34

		Blbg Barc U.S. Agg Total Dur		4.3390247142		4.2220969201		4.420974184		4.5022847287		4.3291847105		4.1958914657		4.1603329378		4.3934360665		4.2615504876		4.4430290643		4.5823137071		4.6314728616		4.5693727866		4.5465385977		4.5855357231		4.6791236222		4.7238577007		4.7888749508		4.796100899		4.7215573523		4.6650388472		4.6107565781		4.5249220869		4.3688906415		4.4630619306		4.5822061124		4.5987639406		4.5000938831		4.4910245742		4.6730433023		4.704262478		4.6302660242		4.61801616		4.6179917114		4.5495130528		4.3705411198		4.4062457877		4.2271353165		4.3912912388		4.3772838119		4.4620162199		4.6496508642		4.6825760261		4.7847741841		4.7082705392		4.466824826		4.7081947175		4.0505607524		3.7064203718		3.7637578896		4.1291813936		3.7335583366		3.9622681775		4.1406797188		4.2984253848		4.308816973		4.3513057317		4.4333344705		4.4115289366		4.2135233826		4.571288194		4.4753753166		4.527246239		4.6812993099		4.7156595786		4.5428255206		4.2992148595		4.1300534015		4.1156309934		4.6698224708		4.5857446861		4.8239126083		4.9792434004		5.0443682033		5.1006117914		5.1186523556		5.0798550314		5.1894030823		5.1923836848		5.1762241527		5.0536833325		4.9553202158		5.0801969191		5.0165749017		4.9539039326		4.8564332829		4.9429675364		5.0084314088		5.0712127367		5.0917588054		5.067844666		4.964682875		5.0227671498		4.8454769643		5.0197046849		5.0011289253		5.0602309739		5.1998489878		5.2232281024		5.2608131297		5.2217224833		5.4454753789		5.4910872004		5.5130046454		5.5512983563		5.5172042276		5.4937659729		5.5584879624		5.5470873145		5.5249443943		5.594454356		5.652873458		5.6343038348		5.6080124189		5.6037308621		5.6249637433		5.6060217006		5.616961132		5.5744709441		5.5537695523		5.552570852		5.3702644068		5.4655933786		5.4451447814		5.4690339617		5.5246940542		5.6268308393		5.6062571287		5.6155301971		5.5961752216		5.6391978357		5.6705887698		5.6757396427		5.4358162906		5.3996145925		5.469688098		5.505044855		5.5267799956		5.4739938662		5.4693326094		5.5103135285		5.5083496366		5.5884378196		5.8460309003		5.8922523568		5.95042		5.949482		5.996519		5.963962		5.952206		6.013329		5.994262		5.934281		5.96499		5.958719		5.999917		5.980798		6.074024		6.099034		6.081261		6.053198		6.035672		6.0117		6.021425		5.997774		6.028168		5.992398		5.968525		5.869085		5.86327		5.914854		5.820887		5.887519		5.72634		5.730025		5.714328		5.746924		5.775685		5.807841		5.875971		5.868465		5.847411		5.883028		5.687414		5.721284		6.009234

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20

		US Gov't Duration Contrib (LHS)		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.33		3.31		3.37		3.46		3.11		3.12		2.94		2.95		4.49		4.44		4.28		4.49		2.83		2.83		3.23		3.14		5.47		4.58		4.76		2.98		2.92		3.02		2.23		0.88		0.84		0.80		0.75		0.71		0.65		0.67		0.66		0.72		0.65		0.69		0.64		0.59		0.54		0.69		0.60		0.55		1.46		1.47		2.35		12.24		11.90		11.64		11.85		12.15		12.13		12.20		12.35		10.35		5.68		4.31		3.50		6.39		8.34		11.43		12.18		10.64		10.71		10.21		10.96		10.66		12.66		13.58		14.25		14.07		13.95		14.21		13.96		14.10		7.14		2.86		2.87		3.06		0.00		0.01		0.01		0.00		0.01		1.66		1.66		3.35		3.23		3.26		2.58		1.21		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21

		UST 10 Yr Yield (RHS)		0.04		0.04		0.04		0.04		0.04		0.04		0.04		0.04		0.04		0.04		0.05		0.04		0.04		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.04		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.05		0.04		0.04		0.04		0.04		0.04		0.03		0.04		0.04		0.04		0.04		0.04		0.04		0.04		0.03		0.02		0.03		0.03		0.03		0.03		0.03		0.04		0.03		0.03		0.03		0.03		0.03		0.04		0.04		0.04		0.04		0.04		0.03		0.03		0.03		0.02		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.01		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.02		0.03		0.03		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.01		0.01		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.02		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.03		0.02		0.03		0.02		0.02		0.02		0.01		0.02		0.02		0.02		0.02		0.02		0.01		0.01		0.01		0.01

		Corp IG Duration Contrib (LHS)		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84

		Blbg Barc Corp Index OAS (bps) (RHS)		80.81		81.69		77.01		92.75		104.23		86.98		92.99		85.21		86.88		87.82		92.87		95.28		90.39		87.75		84.63		87.72		85.46		89.64		94.39		95.35		94.30		94.06		92.01		88.71		87.69		85.70		84.84		91.64		91.63		90.49		96.92		125.91		145.26		145.05		142.50		192.97		198.50		225.65		247.40		288.76		244.37		235.15		264.81		288.46		303.84		440.84		574.96		606.74		554.82		480.96		504.63		542.51		439.44		351.69		305.93		246.97		231.45		218.48		205.70		206.50		171.76		169.47		172.90		149.59		142.65		186.81		193.23		175.22		186.13		174.67		168.17		170.82		155.73		150.20		139.48		142.13		137.87		146.18		152.96		152.61		207.68		238.43		201.75		243.36		234.14		206.27		181.25		176.25		185.38		208.93		199.17		178.05		171.85		155.62		137.31		147.34		141.39		137.51		136.65		139.11		134.76		132.34		151.86		137.76		139.95		141.35		131.08		125.01		113.60		116.25		109.08		105.96		101.47		101.20		99.40		98.68		101.62		111.68		117.73		123.89		130.72		136.47		123.00		129.23		128.16		133.19		144.93		153.77		163.46		169.16		158.83		154.78		165.39		193.39		196.81		163.07		145.80		148.69		155.77		144.74		135.36		138.29		132.38		128.77		122.69		121.11		115.07		117.78		115.96		113.04		108.81		102.45		110.32		101.12		94.83		97.18		93.23		85.75		95.67		109.12		107.62		114.77		123.07		108.92		113.63		105.94		117.89		137.49		153.13		128.38		120.71		119.45		110.56		128.24		114.51		107.97		120.32		115.04		110.35		104.52		93.09		102.00		122.41		271.78		202.28		174.25





























































































































































































































































































































































































US Gov't Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.328398	3.3124280000000002	3.3690610000000003	3.4622600000000001	3.1050700000000004	3.1201669999999999	2.9433729999999998	2.954952	4.4935330000000002	4.4411589999999999	4.2806379999999997	4.4922029999999999	2.826727	2.8319540000000001	3.232958	3.144698	5.473465	4.5801929999999995	4.7605009999999996	2.9826359999999998	2.9230590000000003	3.0175159999999996	2.2322120000000001	0.87637999999999994	0.84226000000000001	0.79759700000000011	0.74527600000000005	0.70669799999999994	0.65241600000000011	0.66782299999999994	0.65873399999999993	0.71532099999999998	0.651972	0.69095399999999996	0.63991299999999995	0.59211000000000003	0.54186800000000002	0.68868200000000002	0.59997400000000001	0.55133900000000002	1.4617939999999998	1.4683120000000001	2.3453150000000003	12.243200999999999	11.902903999999999	11.642873000000002	11.850512999999999	12.152505	12.131027	12.201909000000001	12.354760000000001	10.352392	5.6844040000000007	4.3149139999999999	3.502364	6.3931019999999998	8.3449540000000013	11.430944999999999	12.181910999999999	10.643229	10.706239	10.205285	10.958161	10.66201	12.658242	13.580461	14.249389000000001	14.072376	13.949827000000001	14.210143	13.962035	14.103441999999999	7.1356760000000001	2.8595820000000001	2.8696739999999998	3.0596800000000002	3.8639999999999998E-3	1.1962E-2	7.3460000000000001E-3	2.0100000000000001E-3	1.0473E-2	1.6639090000000001	1.6550689999999999	3.3532980000000001	3.2285249999999999	3.2569059999999999	2.5847989999999998	1.20922	2.2260000000000001E-3	1.2328E-2	7.8549999999999991E-3	2.1029999999999998E-3	9.8259999999999997E-3	1.047E-2	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	Modified Duration Contribution (Yrs)







Corp IG Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.17546500000000001	0.17027100000000001	0.16040199999999999	0.163664	0.16485	0.154025	0.15013000000000001	0.15251000000000001	0.149503	0.15109900000000001	0.152499	0.14943999999999999	0.143924	0.14374400000000001	0.92094100000000001	0.98092000000000001	0.97951100000000002	1.011695	1.2174799999999999	2.269784	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.9290050000000001	2.9620250000000001	2.4378959999999998	2.8543379999999998	5.9007550000000002	7.3010270000000004	7.8356940000000002	Blbg Barc Corp Index OAS (bps) (RHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	80.80810000000001	81.691400000000002	77.014800000000008	92.745999999999995	104.23070000000001	86.983800000000002	92.990200000000002	85.206499999999991	86.879499999999993	87.8185	92.870099999999994	95.280799999999999	90.387	87.747299999999996	84.633099999999999	87.719700000000003	85.456500000000005	89.636400000000009	94.392899999999997	95.352400000000003	94.301900000000003	94.058700000000002	92.005700000000004	88.711799999999997	87.692599999999999	85.695800000000006	84.843100000000007	91.637199999999993	91.630299999999991	90.488599999999991	96.919200000000004	125.9091	145.26089999999999	145.053	142.5042	192.97379999999998	198.49860000000001	225.65390000000002	247.3972	288.75700000000001	244.36539999999999	235.14499999999998	264.81139999999999	288.46220000000005	303.84280000000001	440.84359999999998	574.96159999999998	606.7373	554.82120000000009	480.96089999999998	504.62559999999996	542.50819999999999	439.44460000000004	351.68620000000004	305.92869999999999	246.97480000000002	231.45429999999999	218.47699999999998	205.6995	206.49579999999997	171.75569999999999	169.47200000000001	172.90019999999998	149.59379999999999	142.65300000000002	186.8115	193.23090000000002	175.2244	186.12989999999999	174.66970000000001	168.16919999999999	170.81710000000001	155.72659999999999	150.1952	139.48220000000001	142.1327	137.8717	146.18350000000001	152.96279999999999	152.60590000000002	207.67769999999999	238.42660000000001	201.75200000000001	243.36320000000003	234.1438	206.26989999999998	181.25239999999999	176.2543	185.38149999999999	208.92749999999998	199.16559999999998	178.04670000000002	171.85359999999997	155.6216	137.30840000000001	147.3409	141.38990000000001	137.5085	136.64849999999998	139.11199999999999	134.7628	132.3449	151.8571	137.76329999999999	139.95409999999998	141.35059999999999	131.07589999999999	125.0097	113.60459999999999	116.24950000000001	109.0787	105.958	101.46520000000001	101.20050000000001	99.401399999999995	98.67519999999999	101.62050000000001	111.68249999999999	117.73469999999999	123.89110000000001	130.71600000000001	136.46889999999999	123.0016	129.2319	128.1592	133.19030000000001	144.9316	153.76660000000001	163.46180000000001	169.16409999999999	158.82980000000001	154.779	165.392	193.39170000000001	196.81120000000001	163.06530000000001	145.80199999999999	148.69370000000001	155.76729999999998	144.7406	135.3562	138.2894	132.38050000000001	128.77070000000001	122.68589999999999	121.1092	115.07419999999999	117.78450000000001	115.96249999999999	113.04050000000001	108.8061	102.4496	110.3159	101.121	94.829099999999997	97.181600000000003	93.2333	85.748100000000008	95.665400000000005	109.1224	107.62039999999999	114.7723	123.06889999999999	108.9226	113.63019999999999	105.93980000000001	117.8852	137.4923	153.13129999999998	128.3768	120.7058	119.45010000000001	110.55679999999998	128.23609999999999	114.5134	107.96619999999999	120.32210000000001	115.036	110.3523	104.52170000000001	93.088099999999997	102.00309999999999	122.4113	271.78339999999997	202.2808	174.24799999999999	

Mod. Dur Contrib (Yrs)





OAS (bps)









Securitized	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0.25	0.27	0.38	0.22	0.16	0.19	0.87	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	9.7189999999999999E-2	8.8317999999999994E-2	0.16014100000000001	Corporates	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.34940300000000002	0.33964	0.32358299999999995	0.32718599999999998	0.32206699999999999	0.300402	0.27783400000000003	0.28132299999999999	0.26793400000000001	0.27337400000000001	0.28184399999999998	0.27965799999999996	0.25300099999999998	0.24065700000000001	0.97793200000000002	1.0567880000000001	1.041191	1.0647629999999999	1.2670319999999999	2.2899620000000001	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.935168	2.9680360000000001	2.4419329999999997	2.8580579999999998	5.9046080000000005	7.304074	7.9700660000000001	US Treasury 	&	 Gov't Related	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.5820650000000001	3.6306060000000002	3.6627340000000004	3.7347480000000002	3.4624330000000003	3.5220029999999998	3.3745349999999998	3.355413	4.877256	4.9415290000000001	4.7841049999999994	5.0086180000000002	3.3064239999999998	3.3148599999999999	3.6160380000000001	3.511282	5.8551099999999998	4.9806249999999999	5.2112169999999995	3.3971089999999999	3.3377170000000005	3.4494099999999994	2.7480530000000001	1.232558	1.1776599999999999	1.1402400000000001	1.0630660000000001	1.021811	0.98033400000000004	0.98680099999999993	0.99188699999999996	1.089466	1.0280860000000001	1.1134869999999999	1.0582319999999998	0.75059500000000001	0.69518400000000002	0.84560500000000005	0.73624800000000001	0.67673800000000006	1.5846879999999999	1.579353	2.4522270000000002	12.691198	12.382484999999999	12.108619000000001	12.307677999999999	12.615974	12.595735999999999	12.690564	12.859646000000001	10.874787	6.2043780000000011	4.8432750000000002	4.0114479999999997	6.9195000000000002	8.8736240000000013	11.969863	12.728873999999999	11.170325	11.218491	10.690367	11.441762000000001	11.106073	13.088666999999999	13.995887999999999	14.687998	14.508401000000001	14.409567000000001	14.691320000000001	14.454344000000001	14.597545	7.6423579999999998	3.3687800000000001	3.4005570000000001	3.6246490000000002	0.56754700000000002	0.547817	0.53960199999999992	0.50641399999999992	0.477769	2.0925020000000001	2.082554	3.766632	3.578722	3.6274819999999997	2.9775109999999998	1.6383000000000001	0.48026800000000003	0.50696200000000002	0.48919600000000002	0.47563	0.488701	0.11107300000000001	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	BGIM US FI Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	1.1200000000000001	1.27	7.3699999999999992	2.8600000000000003	2.83	2.57	2.4900000000000002	2.38	2.4	2.23	2.16	2.21	2.13	1.9700000000000002	1.8900000000000001	2.38	2.25	7.8	8.3800000000000008	8.4	8.33	8.36	8.64	8.65	8.51	8.0000000000000018	8.08	7.16	7.0299999999999994	6.77	4.66	6.57	6.83	6.92	6.919999999999999	4.74	5.15	5.08	5.49	5.4	5.6499999999999995	5.87	5.73	5.77	5.99	6.2099999999999991	7.12	6.71	7.8000000000000007	7.5700000000000012	8.9099999999999984	8.48	8.629999999999999	8.66	8.4400000000000013	8.91	9.08	9	8.5400000000000009	8.24	8.1900000000000013	8.8378340000000009	8.7560469999999988	8.5999619999999997	8.695843	8.5823390000000011	8.8557869999999994	8.7821700000000007	8.8594590000000011	8.0836009999999998	7.8464200000000002	9.2170319999999997	9.0721030000000003	8.853311999999999	8.6983409999999992	6.0421990000000001	6.1133360000000003	6.2312969999999996	6.0589469999999999	8.4664979999999996	7.5155060000000002	8.1450879999999994	6.8506489999999998	6.7990020000000007	7.355086	6.9754909999999999	5.5913110000000001	5.3889200000000006	5.4329110000000007	4.9400430000000002	4.8584320000000005	4.8531300000000002	4.5571279999999996	4.6900240000000002	4.2307170000000003	3.2554410000000003	3.5576350000000003	3.3256209999999999	1.92889	1.792643	1.9072360000000002	1.6754980000000002	1.3772190000000002	2.284599	2.1791549999999997	3.049728	13.342112	12.979642999999999	12.342403000000001	12.531127	12.83653	12.979147999999999	13.058115000000001	13.215759000000002	11.237159	6.5537810000000007	5.1829150000000004	4.3350309999999999	7.2466860000000004	9.1956910000000018	12.270265	13.006708	11.451648	11.486425000000001	10.963741000000001	11.723606	11.385731	13.341667999999999	14.236545	15.665929999999999	15.565189	15.450758	15.756083	15.721376000000001	16.887506999999999	11.014768999999999	6.8745880000000001	7.0733549999999994	7.3865189999999998	4.1650559999999999	4.1791780000000003	3.6742979999999998	3.4175580000000001	3.278432	4.4827069999999996	4.4861710000000006	5.0535920000000001	4.8133319999999999	4.8772979999999997	4.29765	3.0031340000000002	1.388317	1.431298	1.322994	1.298664	1.2702629999999999	0.91034899999999996	0.67017199999999999	0.53287099999999998	1.2160849999999999	0.50278899999999993	0.51266400000000001	0.488367	0.51472000000000007	0.52546399999999993	0.52015800000000001	2.5059610000000001	6.5198099999999997	10.852511999999999	10.996290999999999	9.1739339999999991	12.104395	9.2616180000000004	12.562132999999999	10.242277	6.8843189999999996	10.063162999999999	4.9297779999999998	3.9224370000000004	4.0200019999999999	4.0396020000000004	4.2150210000000001	3.6296839999999997	6.7043450000000009	7.515555	8.3409839999999988	Blbg Barc U.S. Agg Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	4.3390247142109297	4.22209692014171	4.4209741839881902	4.5022847286843497	4.3291847104532701	4.19589146565019	4.1603329378317104	4.39343606649087	4.2615504876189503	4.4430290643255397	4.5823137070951301	4.6314728616407397	4.5693727866368903	4.5465385976783503	4.5855357231077196	4.6791236221594597	4.7238577006659304	4.7888749507822501	4.7961008989783904	4.7215573522508496	4.66503884721722	4.6107565781258204	4.5249220869288704	4.3688906415193598	4.4630619306315999	4.5822061124398203	4.59876394064203	4.5000938831141299	4.4910245742271799	4.6730433023422	4.7042624779690598	4.6302660241637099	4.6180161599689296	4.6179917114081199	4.5495130528122001	4.3705411198304196	4.4062457877316303	4.2271353164920002	4.3912912387673497	4.37728381191077	4.4620162199001197	4.6496508642072198	4.6825760260965996	4.78477418411053	4.7082705391525996	4.4668248259767598	4.7081947175171104	4.0505607523688596	3.7064203718262201	3.76375788960521	4.1291813936169603	3.7335583366358098	3.9622681775086099	4.14067971879168	4.2984253848301996	4.3088169730114103	4.3513057316948602	4.4333344704892896	4.4115289365919699	4.2135233826290204	4.57128819402182	4.4753753165986199	4.5272462389969998	4.6812993098580096	4.7156595786452904	4.5428255205794601	4.2992148594599104	4.1300534015204704	4.1156309934395399	4.6698224708340001	4.5857446860542703	4.8239126082580004	4.9792434004192296	5.0443682033085002	5.1006117914490101	5.1186523556394299	5.07985503139854	5.1894030822540103	5.1923836848005402	5.1762241527425399	5.0536833324523203	4.9553202158013603	5.0801969191224501	5.0165749016502001	4.9539039325868304	4.8564332829372701	4.9429675363598298	5.0084314088383	5.07121273668937	5.0917588054245098	5.0678446659688898	4.9646828750443204	5.0227671498406599	4.8454769643025397	5.0197046849457596	5.0011289253210904	5.0602309738811702	5.1998489878154697	5.2232281023898599	5.2608131296572598	5.2217224833432896	5.4454753788714196	5.4910872003503597	5.5130046454140302	5.5512983563243399	5.5172042276450401	5.4937659729342601	5.5584879624244303	5.5470873145152897	5.5249443942537804	5.5944543559637498	5.6528734579733202	5.6343038347960404	5.6080124189274096	5.6037308621493498	5.6249637433060702	5.6060217005611896	5.6169611320230501	5.5744709441196303	5.5537695523180997	5.5525708519632904	5.37026440684037	5.4655933786330104	5.4451447814242098	5.4690339616830199	5.52469405423789	5.6268308392837696	5.60625712870503	5.6155301970577298	5.5961752215586102	5.6391978357238797	5.6705887698400703	5.67573964270278	5.4358162905779102	5.3996145924932	5.46968809796941	5.5050448549680198	5.5267799956342101	5.4739938661628802	5.4693326093739101	5.5103135285088003	5.5083496365684699	5.5884378196415696	5.8460309003415603	5.8922523568415199	5.9504200000000003	5.9494819999999997	5.9965190000000002	5.9639620000000004	5.9522060000000003	6.0133289999999997	5.994262	5.9342810000000004	5.9649900000000002	5.9587190000000003	5.9999169999999999	5.9807980000000001	6.0740239999999996	6.0990339999999996	6.0812609999999996	6.0531980000000001	6.0356719999999999	6.0117000000000003	6.0214249999999998	5.9977739999999997	6.028168	5.9923979999999997	5.9685249999999996	5.8690850000000001	5.86327	5.9148540000000001	5.8208869999999999	5.8875190000000002	5.7263400000000004	5.7300250000000004	5.7143280000000001	5.7469239999999999	5.7756850000000002	5.8078409999999998	5.8759709999999998	5.8684649999999996	5.8474110000000001	5.8830280000000004	5.6874140000000004	5.7212839999999998	6.0092340000000002	

Modified Duration Contribution (Yrs)
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api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				Feb-2003		0.96%		1.38%		1.23%		2.50%		0.88%		1.40%		 -1.50%		 -3.02%		 -2.05%		 -2.30%		 -2.81%

				Mar-2003		 -0.00%		 -0.08%		2.88%		0.87%		1.07%		0.31%		0.97%		1.29%		 -2.01%		 -1.96%		 -2.86%

				Apr-2003		1.27%		0.83%		5.93%		5.30%		5.19%		1.20%		8.24%		9.48%		9.54%		9.80%		8.89%

				May-2003		1.96%		1.86%		1.03%		3.99%		2.84%		4.34%		5.27%		10.73%		6.28%		6.06%		7.15%

				Jun-2003		0.35%		 -0.20%		2.88%		0.07%		 -0.34%		 -1.62%		1.28%		1.81%		2.71%		2.42%		5.67%

				Jul-2003		 -1.54%		 -3.36%		 -1.10%		 -3.14%		 -1.73%		 -2.97%		1.76%		6.26%		2.65%		2.42%		6.22%

				Aug-2003		0.29%		0.66%		1.15%		2.10%		 -0.51%		 -0.54%		1.95%		4.58%		2.96%		2.42%		6.69%

				Sep-2003		2.30%		2.65%		2.73%		3.41%		3.97%		5.67%		 -1.06%		 -1.85%		2.78%		3.08%		0.73%

				Oct-2003		 -0.28%		 -0.93%		2.02%		0.28%		 -0.83%		 -0.50%		5.66%		8.40%		6.47%		6.23%		8.51%

				Nov-2003		0.20%		0.24%		1.52%		1.01%		1.00%		1.69%		0.88%		3.55%		2.17%		2.22%		1.22%

				Dec-2003		0.62%		1.02%		2.26%		2.79%		3.18%		3.99%		5.24%		2.03%		7.63%		7.81%		7.24%

				Jan-2004		0.73%		0.80%		1.91%		0.58%		 -0.28%		0.27%		1.84%		4.34%		1.59%		1.41%		3.49%

				Feb-2004		0.55%		1.08%		 -0.25%		0.57%		2.16%		0.15%		1.39%		0.90%		2.52%		2.31%		4.59%

				Mar-2004		0.30%		0.75%		0.68%		2.58%		1.92%		1.44%		 -1.51%		0.93%		0.58%		0.56%		1.25%

				Apr-2004		 -0.71%		 -2.60%		 -0.68%		 -4.96%		 -3.42%		 -4.28%		 -1.57%		 -5.10%		 -3.18%		 -2.26%		 -8.19%

				May-2004		 -0.10%		 -0.40%		 -1.69%		 -2.06%		0.07%		0.78%		1.37%		1.59%		0.23%		0.34%		 -2.00%

				Jun-2004		0.40%		0.57%		1.43%		1.76%		0.98%		0.22%		1.94%		4.21%		2.13%		2.19%		0.43%

				Jul-2004		0.54%		0.99%		1.36%		2.95%		1.39%		 -0.51%		 -3.31%		 -6.73%		 -2.93%		 -3.25%		 -1.83%

				Aug-2004		0.68%		1.91%		1.96%		3.81%		1.04%		2.37%		0.40%		 -0.51%		0.78%		0.44%		4.15%

				Sep-2004		0.09%		0.27%		1.45%		1.57%		2.86%		1.41%		1.08%		4.69%		3.20%		2.61%		5.77%

				Oct-2004		0.35%		0.84%		1.81%		1.54%		3.44%		2.95%		1.53%		1.97%		3.47%		3.41%		2.39%

				Nov-2004		 -0.22%		 -0.80%		1.21%		0.69%		5.73%		3.61%		4.05%		8.67%		6.91%		6.83%		9.26%

				Dec-2004		0.39%		0.92%		1.49%		2.33%		5.28%		1.72%		3.40%		2.96%		4.29%		4.39%		4.80%

				Jan-2005		0.21%		0.63%		 -0.13%		0.65%		 -0.32%		 -1.40%		 -2.44%		 -4.17%		 -1.74%		 -1.83%		0.25%

				Feb-2005		 -1.62%		 -0.59%		1.47%		0.66%		3.98%		0.15%		2.10%		1.69%		4.91%		4.32%		8.72%

				Mar-2005		 -1.58%		 -0.51%		 -2.91%		 -2.36%		 -3.80%		 -1.34%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%

				Apr-2005		0.99%		1.35%		 -0.97%		1.29%		 -0.06%		1.49%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%

				May-2005		0.90%		1.08%		1.78%		2.69%		 -0.01%		 -2.02%		3.18%		6.55%		0.53%		0.05%		3.48%

				Jun-2005		0.35%		0.55%		1.96%		1.90%		2.37%		 -0.87%		0.14%		3.86%		1.84%		1.33%		3.40%

				Jul-2005		 -0.46%		 -0.91%		1.75%		 -0.08%		0.60%		 -0.98%		3.72%		6.34%		3.67%		3.07%		6.99%

				Aug-2005		0.89%		1.28%		0.19%		1.86%		1.44%		1.80%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%

				Sep-2005		 -0.49%		 -1.03%		 -1.00%		1.75%		0.71%		 -1.91%		0.81%		0.31%		5.14%		4.45%		9.31%

				Oct-2005		 -0.29%		 -0.79%		 -0.70%		 -1.72%		 -1.82%		 -1.82%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%

				Nov-2005		0.44%		0.44%		0.52%		1.65%		1.96%		 -1.22%		3.78%		4.85%		3.34%		2.45%		8.27%

				Dec-2005		0.62%		0.95%		0.86%		1.63%		1.28%		1.13%		0.03%		 -0.46%		4.80%		4.65%		5.91%

				Jan-2006		0.18%		0.01%		1.60%		1.30%		4.54%		1.29%		2.65%		8.97%		6.96%		6.14%		11.17%

				Feb-2006		0.28%		0.33%		0.67%		2.08%		1.38%		 -0.52%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%

				Mar-2006		 -0.14%		 -0.98%		0.60%		 -1.62%		 -1.54%		 -1.17%		1.24%		4.85%		2.86%		3.30%		0.88%

				Apr-2006		0.07%		 -0.18%		0.62%		 -0.04%		2.74%		2.39%		1.34%		 -0.02%		5.09%		4.78%		7.12%

				May-2006		 -0.27%		 -0.11%		 -0.01%		 -1.82%		 -4.54%		1.83%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%

				Jun-2006		0.43%		0.21%		 -0.35%		 -0.37%		 -2.60%		 -1.05%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%

				Jul-2006		1.66%		1.35%		0.98%		3.12%		4.22%		0.80%		0.62%		 -3.25%		1.00%		0.99%		1.41%

				Aug-2006		2.68%		1.53%		1.62%		2.57%		1.16%		0.93%		2.38%		2.96%		2.80%		2.75%		2.55%

				Sep-2006		1.39%		0.88%		1.42%		0.59%		 -0.74%		 -0.29%		2.58%		0.83%		0.04%		0.15%		0.83%

				Oct-2006		0.69%		0.66%		1.36%		1.96%		4.67%		0.96%		3.26%		5.76%		4.06%		3.89%		4.75%

				Nov-2006		1.93%		1.16%		1.68%		1.19%		3.22%		2.75%		1.90%		2.63%		3.60%		2.99%		7.43%

				Dec-2006		 -1.78%		 -0.58%		1.10%		0.62%		2.24%		 -1.86%		1.40%		0.33%		3.11%		3.14%		4.50%

				Jan-2007		 -0.58%		 -0.04%		1.12%		 -0.16%		 -0.80%		 -1.36%		1.51%		1.67%		0.36%		0.68%		 -1.06%

				Feb-2007		2.54%		1.54%		1.40%		1.66%		1.38%		2.32%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%

				Mar-2007		 -0.70%		0.00%		0.11%		0.92%		3.08%		0.22%		1.12%		1.07%		2.77%		2.55%		3.97%

				Apr-2007		0.70%		0.54%		1.30%		0.76%		3.01%		1.10%		4.43%		1.80%		4.56%		4.44%		4.74%

				May-2007		 -1.26%		 -0.76%		0.75%		 -0.39%		2.00%		 -2.03%		3.49%		4.10%		2.63%		1.75%		4.85%

				Jun-2007		 -0.75%		 -0.30%		 -1.80%		 -1.90%		 -0.16%		 -0.59%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%

				Jul-2007		1.16%		0.83%		 -3.54%		 -1.06%		0.91%		2.96%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%

				Aug-2007		1.69%		1.23%		1.36%		1.07%		 -1.67%		1.62%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%

				Sep-2007		1.07%		0.76%		2.62%		2.38%		6.08%		2.46%		3.74%		1.72%		6.60%		5.35%		11.04%

				Oct-2007		0.99%		0.90%		0.60%		2.45%		4.32%		1.63%		1.59%		2.87%		5.57%		3.93%		11.15%

				Nov-2007		2.55%		1.80%		 -2.17%		 -0.26%		 -1.31%		2.77%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%

				Dec-2007		0.71%		0.28%		0.29%		0.61%		0.22%		 -0.51%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%

				Jan-2008		1.26%		1.68%		 -1.33%		0.77%		1.55%		3.71%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%

				Feb-2008		 -0.12%		0.14%		 -1.36%		 -0.11%		1.57%		2.44%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%

				Mar-2008		0.49%		0.34%		 -0.34%		 -0.05%		 -0.88%		3.22%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%

				Apr-2008		0.19%		 -0.21%		4.31%		0.95%		1.39%		 -3.24%		4.87%		4.19%		6.05%		5.43%		8.12%

				May-2008		 -1.51%		 -0.73%		0.36%		0.12%		0.61%		 -1.47%		1.30%		4.59%		1.58%		0.97%		1.86%

				Jun-2008		0.02%		 -0.08%		 -2.80%		 -1.96%		 -1.29%		0.45%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%

				Jul-2008		0.01%		 -0.08%		 -1.33%		1.03%		6.17%		0.21%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%

				Aug-2008		0.79%		0.95%		0.35%		0.74%		 -3.48%		 -2.01%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%

				Sep-2008		 -2.19%		 -1.34%		 -7.98%		 -6.68%		 -5.38%		 -1.19%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%

				Oct-2008		 -4.32%		 -2.36%		 -15.91%		 -16.03%		 -14.07%		 -2.04%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%

				Nov-2008		6.75%		3.26%		 -9.31%		2.96%		0.60%		3.70%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%

				Dec-2008		8.36%		3.73%		7.68%		7.46%		9.84%		7.11%		1.06%		5.80%		5.70%		6.01%		7.80%

				Jan-2009		 -2.35%		 -0.88%		5.99%		1.33%		 -5.96%		 -4.34%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%

				Feb-2009		 -1.20%		 -0.38%		 -3.10%		 -1.11%		 -5.30%		 -2.96%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%

				Mar-2009		0.89%		1.39%		3.19%		3.63%		5.71%		2.54%		8.76%		8.93%		8.03%		6.34%		14.37%

				Apr-2009		0.67%		0.48%		12.10%		5.55%		8.43%		0.04%		9.57%		15.46%		13.63%		12.80%		16.64%

				May-2009		1.46%		0.73%		6.73%		4.07%		5.65%		3.33%		5.59%		3.01%		13.54%		11.83%		17.09%

				Jun-2009		2.00%		0.57%		2.86%		1.44%		1.24%		0.11%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%

				Jul-2009		3.78%		1.61%		6.09%		3.19%		4.61%		1.78%		7.56%		9.63%		9.78%		9.13%		11.24%

				Aug-2009		1.39%		1.04%		1.86%		2.01%		0.52%		1.98%		3.61%		2.87%		3.70%		5.44%		 -0.36%

				Sep-2009		2.01%		1.05%		5.69%		4.90%		3.32%		2.29%		3.73%		5.77%		5.14%		3.83%		9.08%

				Oct-2009		 -0.67%		0.49%		1.79%		0.15%		0.96%		0.10%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%

				Nov-2009		1.07%		1.29%		1.01%		1.09%		2.22%		3.16%		6.00%		3.14%		2.87%		2.00%		4.30%

				Dec-2009		 -2.00%		 -1.56%		3.28%		0.37%		 -0.36%		 -5.03%		1.93%		8.05%		2.11%		1.44%		3.95%

				Jan-2010		1.91%		1.53%		1.27%		0.38%		0.25%		0.13%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%

				Feb-2010		0.55%		0.37%		0.17%		1.36%		1.12%		0.25%		3.10%		4.50%		0.00%		 -0.69%		0.35%

				Mar-2010		 -0.61%		 -0.12%		3.14%		2.48%		4.01%		 -1.70%		6.03%		8.14%		6.80%		6.24%		8.07%

				Apr-2010		2.04%		1.04%		2.34%		0.83%		1.57%		 -0.36%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%

				May-2010		0.49%		0.84%		 -3.59%		 -1.50%		 -4.34%		 -1.05%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%

				Jun-2010		2.46%		1.57%		1.24%		1.94%		0.89%		1.72%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%

				Jul-2010		1.47%		1.07%		3.56%		4.06%		5.52%		3.64%		7.01%		6.87%		9.03%		9.48%		8.33%

				Aug-2010		3.10%		1.29%		0.04%		2.39%		0.68%		1.95%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%

				Sep-2010		 -0.00%		0.11%		3.01%		1.57%		5.76%		2.38%		8.92%		12.46%		9.95%		9.80%		11.11%

				Oct-2010		 -0.24%		0.36%		2.58%		1.85%		1.28%		1.39%		3.80%		4.09%		3.41%		3.61%		2.90%

				Nov-2010		 -0.97%		 -0.57%		 -1.17%		 -3.10%		 -4.65%		 -4.78%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%

				Dec-2010		 -1.04%		 -1.08%		1.81%		 -0.45%		3.14%		1.76%		6.68%		7.94%		7.83%		8.10%		7.14%

				Jan-2011		 -0.92%		0.12%		2.21%		 -0.60%		 -1.55%		 -0.02%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%

				Feb-2011		0.92%		0.25%		1.31%		0.29%		1.49%		0.38%		3.43%		5.48%		2.63%		3.30%		 -0.93%

				Mar-2011		 -0.20%		0.06%		0.32%		1.19%		2.95%		0.29%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%

				Apr-2011		1.44%		1.27%		1.55%		1.36%		4.73%		3.24%		2.96%		2.64%		4.89%		5.98%		3.10%

				May-2011		1.35%		1.31%		0.49%		1.53%		 -1.20%		 -0.12%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%

				Jun-2011		 -0.78%		 -0.29%		 -0.97%		0.91%		0.46%		0.21%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%

				Jul-2011		2.25%		1.59%		1.16%		1.85%		1.37%		2.30%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%

				Aug-2011		2.90%		1.46%		 -4.00%		0.52%		0.05%		2.07%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%

				Sep-2011		2.64%		0.73%		 -3.27%		 -4.36%		 -9.83%		 -1.95%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%

				Oct-2011		0.68%		0.11%		5.99%		4.40%		5.58%		0.54%		10.93%		15.14%		10.53%		9.64%		13.25%

				Nov-2011		 -1.55%		 -0.09%		 -2.16%		 -0.88%		 -3.41%		 -1.51%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%

				Dec-2011		2.04%		1.10%		2.66%		1.13%		 -1.47%		0.86%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%

				Jan-2012		2.30%		0.88%		3.04%		1.58%		7.42%		1.47%		4.48%		7.07%		6.78%		5.33%		11.34%

				Feb-2012		0.56%		 -0.02%		2.38%		2.40%		2.86%		 -0.95%		4.32%		2.39%		5.62%		5.74%		5.99%

				Mar-2012		 -0.68%		 -0.55%		 -0.14%		0.22%		 -1.99%		 -1.01%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%

				Apr-2012		1.00%		1.11%		1.05%		1.63%		0.96%		1.48%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%

				May-2012		0.51%		0.90%		 -1.31%		 -2.32%		 -7.32%		 -0.61%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%

				Jun-2012		0.09%		0.04%		2.11%		3.51%		5.58%		0.06%		4.12%		4.99%		5.90%		7.01%		3.86%

				Jul-2012		2.11%		1.38%		1.90%		3.71%		2.24%		0.96%		1.39%		 -1.38%		1.41%		1.13%		1.95%

				Aug-2012		 -0.19%		0.07%		1.17%		1.18%		 -0.11%		0.75%		2.25%		3.33%		2.09%		2.69%		 -0.33%

				Sep-2012		0.39%		0.14%		1.39%		1.63%		2.62%		1.25%		2.58%		3.28%		3.74%		2.96%		6.03%

				Oct-2012		0.65%		0.20%		0.88%		0.89%		0.52%		 -0.63%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%

				Nov-2012		 -0.09%		0.16%		0.80%		1.18%		1.41%		 -0.15%		0.58%		0.53%		1.91%		2.42%		1.27%

				Dec-2012		0.22%		 -0.14%		1.58%		0.71%		2.16%		 -0.93%		0.91%		3.56%		3.47%		3.20%		4.89%

				Jan-2013		0.05%		 -0.70%		1.34%		 -1.34%		0.72%		 -1.26%		5.18%		6.26%		4.07%		5.27%		1.38%

				Feb-2013		0.31%		0.50%		0.51%		 -0.31%		 -0.32%		 -1.22%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%

				Mar-2013		0.09%		0.08%		1.02%		 -0.62%		 -0.52%		 -0.31%		3.75%		4.62%		0.20%		0.82%		 -1.72%

				Apr-2013		0.25%		1.01%		1.81%		2.92%		3.43%		1.07%		1.93%		 -0.37%		3.68%		5.21%		0.75%

				May-2013		 -0.18%		 -1.78%		 -0.58%		 -3.57%		 -6.25%		 -3.44%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%

				Jun-2013		 -0.39%		 -1.55%		 -2.62%		 -4.91%		 -4.13%		 -0.58%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%

				Jul-2013		0.05%		0.14%		1.90%		1.21%		 -0.56%		1.35%		5.09%		7.00%		4.38%		5.28%		1.04%

				Aug-2013		 -0.28%		 -0.51%		 -0.61%		 -2.56%		 -4.09%		 -0.45%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%

				Sep-2013		0.21%		0.95%		0.99%		2.61%		4.40%		1.97%		3.14%		6.38%		6.95%		7.39%		6.50%

				Oct-2013		0.85%		0.81%		2.51%		2.77%		2.75%		0.97%		4.60%		2.51%		3.67%		3.36%		4.86%

				Nov-2013		 -1.77%		 -0.37%		0.51%		 -1.70%		 -3.64%		 -1.12%		3.05%		4.01%		0.17%		0.77%		 -1.46%

				Dec-2013		 -1.53%		 -0.57%		0.54%		0.51%		 -0.55%		 -0.93%		2.53%		1.97%		0.88%		1.50%		 -1.45%

				Jan-2014		4.77%		1.48%		0.70%		 -0.68%		 -4.63%		1.31%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%

				Feb-2014		0.48%		0.53%		2.02%		3.03%		3.92%		1.43%		4.57%		4.71%		5.02%		5.56%		3.31%

				Mar-2014		0.70%		 -0.17%		0.24%		1.37%		2.81%		 -0.09%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%

				Apr-2014		1.73%		0.84%		0.63%		1.24%		0.89%		1.10%		0.74%		 -3.88%		1.32%		1.45%		0.33%

				May-2014		2.21%		1.14%		0.92%		3.10%		2.08%		0.36%		2.35%		0.80%		1.94%		1.62%		3.49%

				Jun-2014		 -0.03%		0.05%		0.84%		0.36%		1.00%		0.80%		2.07%		5.32%		1.68%		0.96%		2.66%

				Jul-2014		0.16%		 -0.25%		 -1.33%		0.40%		 -1.06%		 -0.94%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%

				Aug-2014		1.40%		1.10%		1.58%		0.84%		0.48%		0.46%		4.00%		4.96%		0.55%		 -0.15%		2.25%

				Sep-2014		 -0.78%		 -0.68%		 -2.09%		 -1.81%		 -5.11%		 -3.30%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%

				Oct-2014		0.16%		0.98%		1.19%		1.71%		1.56%		 -0.25%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%

				Nov-2014		1.51%		0.71%		 -0.73%		0.09%		 -1.31%		 -0.59%		2.69%		0.09%		0.72%		1.36%		 -1.06%

				Dec-2014		1.43%		0.09%		 -1.45%		 -2.31%		 -5.93%		 -0.66%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%

				Jan-2015		6.58%		2.10%		0.66%		0.93%		0.34%		 -0.29%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%

				Feb-2015		 -3.05%		 -0.94%		2.41%		0.85%		 -1.34%		 -1.14%		5.75%		5.94%		5.35%		5.98%		3.10%

				Mar-2015		0.61%		0.46%		 -0.55%		0.22%		 -2.98%		 -1.11%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%

				Apr-2015		 -2.01%		 -0.36%		1.21%		1.63%		2.92%		1.10%		0.96%		 -2.55%		5.05%		4.08%		7.69%

				May-2015		 -1.28%		 -0.24%		0.30%		 -0.39%		 -2.58%		 -2.34%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%

				Jun-2015		 -2.72%		 -1.09%		 -1.49%		 -1.56%		 -1.22%		 -0.28%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%

				Jul-2015		2.69%		0.70%		 -0.58%		0.49%		 -2.56%		0.48%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%

				Aug-2015		 -0.92%		 -0.14%		 -1.74%		 -0.91%		 -5.38%		0.47%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%

				Sep-2015		0.77%		0.68%		 -2.60%		 -1.29%		 -2.97%		0.76%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%

				Oct-2015		0.07%		0.02%		2.75%		2.74%		4.53%		 -0.04%		8.44%		5.63%		7.44%		7.82%		7.13%

				Nov-2015		 -0.74%		 -0.26%		 -2.22%		 -0.06%		 -2.16%		 -2.08%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%

				Dec-2015		 -0.56%		 -0.32%		 -2.52%		 -1.39%		 -2.23%		0.91%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%

				Jan-2016		4.36%		1.38%		 -1.61%		 -0.18%		0.35%		1.36%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%

				Feb-2016		1.86%		0.71%		0.57%		1.91%		1.44%		2.91%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%

				Mar-2016		1.16%		0.92%		4.44%		3.27%		9.06%		2.66%		6.78%		7.98%		8.13%		6.51%		13.23%

				Apr-2016		0.64%		0.38%		3.92%		1.77%		2.57%		1.26%		0.39%		1.57%		2.63%		2.90%		0.54%

				May-2016		0.10%		0.03%		0.62%		 -0.18%		 -5.44%		 -1.51%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%

				Jun-2016		2.48%		1.80%		0.92%		3.37%		5.89%		3.69%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%

				Jul-2016		1.38%		0.63%		2.70%		1.80%		0.60%		0.53%		3.69%		5.97%		4.95%		5.07%		5.03%

				Aug-2016		0.40%		 -0.11%		2.09%		1.79%		0.04%		 -0.87%		0.14%		1.77%		0.63%		0.07%		2.49%

				Sep-2016		 -0.21%		 -0.06%		0.67%		0.40%		2.02%		0.65%		0.02%		1.11%		1.23%		1.23%		1.29%

				Oct-2016		 -0.35%		 -0.76%		0.39%		 -1.24%		 -0.85%		 -3.43%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%

				Nov-2016		 -1.10%		 -2.37%		 -0.47%		 -4.09%		 -7.03%		 -4.64%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%

				Dec-2016		0.43%		0.14%		1.85%		1.33%		1.87%		 -0.67%		1.98%		2.80%		2.56%		3.42%		0.22%

				Jan-2017		0.37%		0.20%		1.45%		1.44%		2.25%		1.01%		1.90%		0.39%		3.54%		2.90%		5.47%

				Feb-2017		0.67%		0.67%		1.46%		2.00%		1.80%		0.39%		3.97%		1.93%		1.59%		1.43%		3.06%

				Mar-2017		 -0.34%		 -0.05%		 -0.22%		0.38%		2.31%		0.15%		0.12%		0.13%		2.54%		2.75%		2.52%

				Apr-2017		0.62%		0.77%		1.15%		1.49%		1.17%		1.30%		1.03%		1.10%		2.14%		2.54%		2.19%

				May-2017		0.66%		0.77%		0.87%		0.88%		1.96%		1.71%		1.41%		 -2.03%		3.25%		3.67%		2.96%

				Jun-2017		0.44%		 -0.10%		0.14%		 -0.14%		0.46%		 -0.14%		0.62%		3.46%		0.31%		 -0.18%		1.01%

				Jul-2017		0.21%		0.43%		1.11%		0.84%		2.07%		1.86%		2.06%		0.74%		3.69%		2.88%		5.96%

				Aug-2017		0.12%		0.90%		 -0.04%		1.77%		1.79%		1.18%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%

				Sep-2017		0.05%		 -0.48%		0.90%		0.01%		 -0.34%		 -1.20%		2.06%		6.24%		1.86%		2.49%		 -0.40%

				Oct-2017		0.18%		0.06%		0.42%		0.37%		 -2.82%		 -0.54%		2.33%		0.85%		1.88%		1.52%		3.51%

				Nov-2017		0.04%		 -0.13%		 -0.26%		0.05%		1.68%		1.42%		3.07%		2.88%		0.81%		1.05%		0.20%

				Dec-2017		0.29%		0.46%		0.30%		0.73%		2.02%		0.16%		1.11%		 -0.40%		2.24%		1.61%		3.59%

				Jan-2018		0.13%		 -1.15%		0.60%		 -0.04%		4.48%		1.64%		5.73%		2.61%		5.57%		5.02%		8.33%

				Feb-2018		0.06%		 -0.95%		 -0.85%		 -1.99%		 -1.04%		 -0.68%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%

				Mar-2018		0.35%		0.64%		 -0.60%		0.29%		1.00%		1.54%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%

				Apr-2018		0.12%		 -0.74%		0.65%		 -1.45%		 -2.94%		 -1.89%		0.38%		0.86%		1.60%		2.28%		 -0.44%

				May-2018		0.12%		0.71%		 -0.03%		 -0.94%		 -4.98%		 -1.21%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%

				Jun-2018		0.10%		 -0.12%		0.40%		 -1.19%		 -2.86%		 -0.29%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%

				Jul-2018		0.33%		0.02%		1.09%		2.55%		1.90%		 -0.41%		3.72%		1.74%		2.39%		2.46%		2.20%

				Aug-2018		0.23%		0.64%		0.74%		 -1.73%		 -6.09%		 -0.20%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%

				Sep-2018		0.18%		 -0.64%		0.56%		1.51%		2.59%		 -1.02%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%

				Oct-2018		 -0.14%		 -0.79%		 -1.60%		 -2.16%		 -1.96%		 -1.10%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%

				Nov-2018		 -0.02%		0.60%		 -0.86%		 -0.42%		2.81%		0.48%		2.04%		1.59%		0.95%		 -0.13%		4.12%

				Dec-2018		2.60%		1.84%		 -2.14%		1.35%		1.31%		2.39%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%

				Jan-2019		1.18%		1.06%		4.52%		4.41%		5.46%		1.41%		8.01%		11.25%		7.56%		6.57%		8.77%

				Feb-2019		 -0.38%		 -0.06%		1.66%		1.00%		 -1.09%		 -0.92%		3.21%		5.20%		1.95%		2.55%		0.22%

				Mar-2019		3.14%		1.92%		0.94%		1.42%		 -1.33%		1.27%		1.94%		 -2.09%		0.60%		0.63%		0.84%

				Apr-2019		 -0.84%		0.03%		1.42%		0.24%		 -0.18%		 -0.50%		4.05%		3.40%		2.64%		2.81%		2.11%

				May-2019		4.02%		1.78%		 -1.19%		0.41%		0.30%		1.72%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%

				Jun-2019		1.51%		1.26%		2.28%		3.40%		5.51%		2.33%		7.05%		7.07%		6.02%		5.93%		6.24%

				Jul-2019		0.17%		0.22%		0.56%		1.21%		0.93%		 -0.47%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%

				Aug-2019		5.15%		2.59%		0.40%		0.75%		 -2.64%		2.66%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%

				Sep-2019		 -1.15%		 -0.53%		0.36%		 -0.46%		0.96%		 -1.30%		1.87%		2.08%		2.57%		2.87%		1.91%

				Oct-2019		0.19%		0.30%		0.28%		0.28%		2.90%		0.54%		2.17%		2.63%		3.49%		3.59%		4.22%

				Nov-2019		0.31%		 -0.05%		0.33%		 -0.48%		 -1.82%		 -1.16%		3.63%		4.12%		0.88%		1.13%		 -0.14%

				Dec-2019		0.22%		 -0.07%		2.00%		2.01%		4.13%		0.28%		3.02%		2.88%		4.33%		3.25%		7.46%

				Jan-2020		1.32%		1.92%		0.03%		1.52%		 -1.29%		1.62%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%

				Feb-2020		 -0.02%		1.80%		 -1.41%		 -0.97%		 -3.41%		0.99%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%

				Mar-2020		 -0.03%		 -0.59%		 -11.46%		 -13.85%		 -11.07%		 -0.61%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%

				Correl		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				BGIM US FI		1.00		0.80		0.18		0.43		0.28		0.56		-0.02		-0.07		0.07		0.07		0.07

				US AGG		0.80		1.00		0.22		0.58		0.35		0.69		-0.01		-0.09		0.08		0.07		0.11

				US HY		0.18		0.22		1.00		0.77		0.64		0.19		0.72		0.69		0.77		0.75		0.72

				($) JPM EMBI GD		0.43		0.58		0.77		1.00		0.79		0.48		0.56		0.49		0.68		0.65		0.67

				(LOC) JPM GBI-EM GD		0.28		0.35		0.64		0.79		1.00		0.56		0.59		0.53		0.78		0.74		0.80

				UMC		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				BGIM US FI		100.00%		133.73%		38.79%		49.97%		33.57%		68.55%		14.99%		8.69%		12.29%		14.05%		11.23%

				US AGG		64.71%		100.00%		28.60%		37.55%		23.45%		50.66%		10.37%		5.61%		9.47%		9.78%		8.50%

				US HY		92.10%		126.48%		100.00%		84.69%		52.76%		72.17%		54.06%		37.09%		45.70%		46.82%		34.00%

				($) JPM EMBI GD		116.59%		166.58%		84.80%		100.00%		64.98%		98.00%		42.70%		26.61%		39.70%		40.13%		32.02%

				(LOC) JPM GBI-EM GD		108.40%		148.44%		94.49%		109.51%		100.00%		132.08%		53.20%		34.05%		58.40%		57.49%		48.77%

				DMC		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				BGIM US FI		100.00%		103.29%		-11.58%		9.06%		-0.69%		12.71%		-21.93%		-18.54%		-17.83%		-16.17%		-12.07%

				US AGG		63.00%		100.00%		-1.00%		15.90%		1.70%		17.41%		-13.46%		-12.28%		-9.68%		-9.80%		-6.23%

				US HY		41.29%		41.91%		100.00%		64.99%		19.28%		1.95%		35.85%		17.87%		23.48%		23.48%		16.80%

				($) JPM EMBI GD		122.17%		155.16%		71.43%		100.00%		39.28%		46.14%		18.27%		3.49%		16.14%		15.32%		14.82%

				(LOC) JPM GBI-EM GD		130.39%		147.84%		106.65%		135.22%		100.00%		115.85%		43.67%		19.55%		48.38%		45.41%		44.37%

				Correl		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				BGIM US FI		1.00		0.80		0.18		0.43		0.28		0.56		-0.02		-0.07		0.07		0.07		0.07

				US AGG		0.80		1.00		0.22		0.58		0.35		0.69		-0.01		-0.09		0.08		0.07		0.11

				US HY		0.18		0.22		1.00		0.77		0.64		0.19		0.72		0.69		0.77		0.75		0.72

				($) JPM EMBI GD		0.43		0.58		0.77		1.00		0.79		0.48		0.56		0.49		0.68		0.65		0.67

				(LOC) JPM GBI-EM GD		0.28		0.35		0.64		0.79		1.00		0.56		0.59		0.53		0.78		0.74		0.80

				UMC		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				BGIM US FI		100.00%		133.73%		38.79%		49.97%		33.57%		68.55%		14.99%		8.69%		12.29%		14.05%		11.23%

				US AGG		64.71%		100.00%		28.60%		37.55%		23.45%		50.66%		10.37%		5.61%		9.47%		9.78%		8.50%

				US HY		92.10%		126.48%		100.00%		84.69%		52.76%		72.17%		54.06%		37.09%		45.70%		46.82%		34.00%

				($) JPM EMBI GD		116.59%		166.58%		84.80%		100.00%		64.98%		98.00%		42.70%		26.61%		39.70%		40.13%		32.02%

				(LOC) JPM GBI-EM GD		108.40%		148.44%		94.49%		109.51%		100.00%		132.08%		53.20%		34.05%		58.40%		57.49%		48.77%

				DMC		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		WGBI		SP500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM

				BGIM US FI		100.00%		103.29%		-11.58%		9.06%		-0.69%		12.71%		-21.93%		-18.54%		-17.83%		-16.17%		-12.07%

				US AGG		63.00%		100.00%		-1.00%		15.90%		1.70%		17.41%		-13.46%		-12.28%		-9.68%		-9.80%		-6.23%

				US HY		41.29%		41.91%		100.00%		64.99%		19.28%		1.95%		35.85%		17.87%		23.48%		23.48%		16.80%

				($) JPM EMBI GD		122.17%		155.16%		71.43%		100.00%		39.28%		46.14%		18.27%		3.49%		16.14%		15.32%		14.82%

				(LOC) JPM GBI-EM GD		130.39%		147.84%		106.65%		135.22%		100.00%		115.85%		43.67%		19.55%		48.38%		45.41%		44.37%



				Correlation		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD

		Equity Indices		SP500		-0.02		-0.01		0.72		0.56		0.59

				R2000		-0.07		-0.09		0.69		0.49		0.53

				MSCI ACWI xUS		0.07		0.08		0.77		0.68		0.78

				MSCI EAFE		0.07		0.07		0.75		0.65		0.74

				MSCI EM		0.07		0.11		0.72		0.67		0.80



		Fixed Income Indices		US AGG		0.80		1.00		0.22		0.58		0.35

				US HY		0.18		0.22		1.00		0.77		0.64

				($) JPM EMBI GD		0.43		0.58		0.77		1.00		0.79

				(LOC) JPM GBI-EM GD		0.28		0.35		0.64		0.79		1.00

				WGBI		0.56		0.69		0.19		0.48		0.56





				Upside Mkt Cap		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD

		Equity Indices		SP500		15%		10%		54%		43%		53%

				R2000		9%		6%		37%		27%		34%

				MSCI ACWI xUS		12%		9%		46%		40%		58%

				MSCI EAFE		14%		10%		47%		40%		57%

				MSCI EM		11%		8%		34%		32%		49%



		Fixed Income Indices		US AGG		134%		100%		126%		167%		148%

				US HY		39%		29%		100%		85%		94%

				($) JPM EMBI GD		50%		38%		85%		100%		110%

				(LOC) JPM GBI-EM GD		34%		23%		53%		65%		100%

				WGBI		69%		51%		72%		98%		132%





				Downside Mkt Cap		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD

		Equity Indices		SP500		-22%		-13%		36%		18%		44%

				R2000		-19%		-12%		18%		3%		20%

				MSCI ACWI xUS		-18%		-10%		23%		16%		48%

				MSCI EAFE		-16%		-10%		23%		15%		45%

				MSCI EM		-12%		-6%		17%		15%		44%



		Fixed Income Indices		US AGG		103%		100%		42%		155%		148%

				US HY		-12%		-1%		100%		71%		107%

				($) JPM EMBI GD		9%		16%		65%		100%		135%

				(LOC) JPM GBI-EM GD		-1%		2%		19%		39%		100%

				WGBI		13%		17%		2%		46%		116%











								Correl		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD

								US AGG		0.80		1.00		0.22		0.58		0.35

								US HY		0.18		0.22		1.00		0.77		0.64

								($) JPM EMBI GD		0.43		0.58		0.77		1.00		0.79

								(LOC) JPM GBI-EM GD		0.28		0.35		0.64		0.79		1.00

								WGBI		0.56		0.69		0.19		0.48		0.56



								SP500		-0.02		-0.01		0.72		0.56		0.59

								R2000		-0.07		-0.09		0.69		0.49		0.53

								MSCI ACWI xUS		0.07		0.08		0.77		0.68		0.78

								MSCI EAFE		0.07		0.07		0.75		0.65		0.74

								MSCI EM		0.07		0.11		0.72		0.67		0.80





								UMC		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD

								US AGG		133.73%		100.00%		126.48%		166.58%		148.44%

								US HY		38.79%		28.60%		100.00%		84.80%		94.49%

								($) JPM EMBI GD		49.97%		37.55%		84.69%		100.00%		109.51%

								(LOC) JPM GBI-EM GD		33.57%		23.45%		52.76%		64.98%		100.00%

								WGBI		68.55%		50.66%		72.17%		98.00%		132.08%



								SP500		14.99%		10.37%		54.06%		42.70%		53.20%

								R2000		8.69%		5.61%		37.09%		26.61%		34.05%

								MSCI ACWI xUS		12.29%		9.47%		45.70%		39.70%		58.40%

								MSCI EAFE		14.05%		9.78%		46.82%		40.13%		57.49%

								MSCI EM		11.23%		8.50%		34.00%		32.02%		48.77%





								DMC		BGIM US FI		US AGG		US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD

								US AGG		103.29%		100.00%		41.91%		155.16%		147.84%

								US HY		-11.58%		-1.00%		100.00%		71.43%		106.65%

								($) JPM EMBI GD		9.06%		15.90%		64.99%		100.00%		135.22%

								(LOC) JPM GBI-EM GD		-0.69%		1.70%		19.28%		39.28%		100.00%

								WGBI		12.71%		17.41%		1.95%		46.14%		115.85%



								SP500		-21.93%		-13.46%		35.85%		18.27%		43.67%

								R2000		-18.54%		-12.28%		17.87%		3.49%		19.55%

								MSCI ACWI xUS		-17.83%		-9.68%		23.48%		16.14%		48.38%

								MSCI EAFE		-16.17%		-9.80%		23.48%		15.32%		45.41%

								MSCI EM		-12.07%		-6.23%		16.80%		14.82%		44.37%















































































COMPLEMENT

		Passive		60%		40%		0		0

		Passive + Core Plus		60%		0%		40%		0%

		Passive + Core Plus + BGIM US FI		60%		0%		25%		15%

		2/28/05		SP500		US AGG		eVest Top 20 AUM US Core Plus Composite		BGIM US FI		Passive		Passive + Core Plus		Passive + Core Plus + BGIM US FI

		Mar-2005		 -1.77%		 -0.51%		-0.66%		 -1.58%		-1.26812000%		-1.32719200%		-1.46540500%

		Apr-2005		 -1.90%		1.35%		1.08%		0.99%		-0.59664000%		-0.70636400%		-0.71986250%

		May-2005		3.18%		1.08%		1.02%		0.90%		2.34190000%		2.31578400%		2.29764750%

		Jun-2005		0.14%		0.55%		0.71%		0.35%		0.30332000%		0.37011000%		0.31510875%

		Jul-2005		3.72%		 -0.91%		-0.51%		 -0.46%		1.86744000%		2.02702800%		2.03486250%

		Aug-2005		 -0.91%		1.28%		1.18%		0.89%		-0.03468000%		-0.07494600%		-0.11903625%

		Sep-2005		0.81%		 -1.03%		-0.94%		 -0.49%		0.07358000%		0.10977600%		0.17676750%

		Oct-2005		 -1.67%		 -0.79%		-0.74%		 -0.29%		-1.31670000%		-1.29624200%		-1.22889875%

		Nov-2005		3.78%		0.44%		0.45%		0.44%		2.44632000%		2.44801800%		2.44766625%

		Dec-2005		0.03%		0.95%		0.96%		0.62%		0.40096000%		0.40333600%		0.35300500%

		Jan-2006		2.65%		0.01%		0.26%		0.18%		1.59112000%		1.69282600%		1.68072625%

		Feb-2006		0.27%		0.33%		0.42%		0.28%		0.29542000%		0.33092600%		0.30945125%

		Mar-2006		1.24%		 -0.98%		-0.82%		 -0.14%		0.35444000%		0.41759200%		0.52070500%

		Apr-2006		1.34%		 -0.18%		-0.05%		0.07%		0.73328000%		0.78410000%		0.80195750%

		May-2006		 -2.88%		 -0.11%		-0.09%		 -0.27%		-1.76970000%		-1.76218200%		-1.78928625%

		Jun-2006		0.14%		0.21%		0.17%		0.43%		0.16624000%		0.14779000%		0.18811375%

		Jul-2006		0.62%		1.35%		1.38%		1.66%		0.91084000%		0.92401400%		0.96509375%

		Aug-2006		2.38%		1.53%		1.53%		2.68%		2.04002000%		2.03940800%		2.21213750%

		Sep-2006		2.58%		0.88%		0.90%		1.39%		1.89756000%		1.90587400%		1.97885125%

		Oct-2006		3.26%		0.66%		0.80%		0.69%		2.21980000%		2.27318600%		2.25781625%

		Nov-2006		1.90%		1.16%		1.25%		1.93%		1.60508000%		1.63977800%		1.74226625%

		Dec-2006		1.40%		 -0.58%		-0.31%		 -1.78%		0.60944000%		0.71883600%		0.49838250%

		Jan-2007		1.51%		 -0.04%		0.08%		 -0.58%		0.89086000%		0.93771400%		0.83876875%

		Feb-2007		 -1.96%		1.54%		1.60%		2.54%		-0.55670000%		-0.53178200%		-0.39162125%

		Mar-2007		1.12%		0.00%		0.05%		 -0.70%		0.67238000%		0.69225200%		0.57867500%

		Apr-2007		4.43%		0.54%		0.62%		0.70%		2.87342000%		2.90594000%		2.91752000%

		May-2007		3.49%		 -0.76%		-0.66%		 -1.26%		1.79038000%		1.82821000%		1.73918875%

		Jun-2007		 -1.66%		 -0.30%		-0.42%		 -0.75%		-1.11502000%		-1.16468000%		-1.21435250%

		Jul-2007		 -3.10%		0.83%		0.53%		1.16%		-1.52662000%		-1.64861200%		-1.55342500%

		Aug-2007		1.50%		1.23%		0.97%		1.69%		1.38968000%		1.28616200%		1.39393625%

		Sep-2007		3.74%		0.76%		1.07%		1.07%		2.54730000%		2.67064800%		2.67098250%

		Oct-2007		1.59%		0.90%		0.75%		0.99%		1.31378000%		1.25452600%		1.29068125%

		Nov-2007		 -4.18%		1.80%		1.22%		2.55%		-1.78914000%		-2.02058000%		-1.82061500%

		Dec-2007		 -0.69%		0.28%		0.13%		0.71%		-0.30388000%		-0.36355000%		-0.27715375%

		Jan-2008		 -6.00%		1.68%		1.42%		1.26%		-2.92684000%		-3.02931200%		-3.05363000%

		Feb-2008		 -3.25%		0.14%		-0.28%		 -0.12%		-1.89380000%		-2.06222800%		-2.03766250%

		Mar-2008		 -0.43%		0.34%		-0.47%		0.49%		-0.12264000%		-0.44635400%		-0.30286625%

		Apr-2008		4.87%		 -0.21%		0.44%		0.19%		2.83866000%		3.09726800%		3.05961500%

		May-2008		1.30%		 -0.73%		-0.49%		 -1.51%		0.48382000%		0.57941800%		0.42643375%

		Jun-2008		 -8.43%		 -0.08%		-0.57%		0.02%		-5.09032000%		-5.28535400%		-5.19753125%

		Jul-2008		 -0.84%		 -0.08%		-0.78%		0.01%		-0.53700000%		-0.81445600%		-0.69656500%

		Aug-2008		1.45%		0.95%		0.47%		0.79%		1.24754000%		1.05412400%		1.10310500%

		Sep-2008		 -8.91%		 -1.34%		-3.04%		 -2.19%		-5.88370000%		-6.56277800%		-6.43530875%

		Oct-2008		 -16.79%		 -2.36%		-4.83%		 -4.32%		-11.02104000%		-12.00941600%		-11.93315000%

		Nov-2008		 -7.18%		3.26%		-0.01%		6.75%		-3.00330000%		-4.30747800%		-3.29414625%

		Dec-2008		1.06%		3.73%		3.36%		8.36%		2.13076000%		1.98176800%		2.73158500%

		Jan-2009		 -8.43%		 -0.88%		0.63%		 -2.35%		-5.41008000%		-4.80688400%		-5.25304250%

		Feb-2009		 -10.65%		 -0.38%		-1.13%		 -1.20%		-6.53964000%		-6.84225400%		-6.85279375%

		Mar-2009		8.76%		1.39%		1.50%		0.89%		5.81174000%		5.85498200%		5.76351125%

		Apr-2009		9.57%		0.48%		2.53%		0.67%		5.93378000%		6.75627800%		6.47593625%

		May-2009		5.59%		0.73%		2.90%		1.46%		3.64610000%		4.51732600%		4.30052125%

		Jun-2009		0.20%		0.57%		1.65%		2.00%		0.34656000%		0.78094400%		0.83259500%

		Jul-2009		7.56%		1.61%		3.57%		3.78%		5.18342000%		5.96507200%		5.99710750%

		Aug-2009		3.61%		1.04%		1.75%		1.39%		2.58040000%		2.86761400%		2.81263375%

		Sep-2009		3.73%		1.05%		2.23%		2.01%		2.65910000%		3.13166800%		3.09898000%

		Oct-2009		 -1.86%		0.49%		1.32%		 -0.67%		-0.91710000%		-0.58593800%		-0.88395875%

		Nov-2009		6.00%		1.29%		1.14%		1.07%		4.11686000%		4.05498200%		4.04377625%

		Dec-2009		1.93%		 -1.56%		-0.27%		 -2.00%		0.53366000%		1.05108200%		0.79196375%

		Jan-2010		 -3.60%		1.53%		1.98%		1.91%		-1.54740000%		-1.36803200%		-1.37841500%

		Feb-2010		3.10%		0.37%		0.52%		0.55%		2.00798000%		2.06821600%		2.07166750%

		Mar-2010		6.03%		 -0.12%		0.74%		 -0.61%		3.57150000%		3.91653800%		3.71342375%

		Apr-2010		1.58%		1.04%		1.63%		2.04%		1.36368000%		1.59959800%		1.66081375%

		May-2010		 -7.99%		0.84%		-0.34%		0.49%		-4.45446000%		-4.92564200%		-4.80152375%

		Jun-2010		 -5.23%		1.57%		1.57%		2.46%		-2.51364000%		-2.51326800%		-2.37962250%

		Jul-2010		7.01%		1.07%		1.59%		1.47%		4.63054000%		4.84132000%		4.82269750%

		Aug-2010		 -4.51%		1.29%		1.45%		3.10%		-2.19392000%		-2.12785000%		-1.87992625%

		Sep-2010		8.92%		0.11%		0.81%		 -0.00%		5.39734000%		5.68064200%		5.55772375%

		Oct-2010		3.80%		0.36%		0.80%		 -0.24%		2.42538000%		2.60230000%		2.44634500%

		Nov-2010		0.01%		 -0.57%		-0.59%		 -0.97%		-0.22220000%		-0.22826400%		-0.28600500%

		Dec-2010		6.68%		 -1.08%		-0.39%		 -1.04%		3.57856000%		3.85574000%		3.75818750%

		Jan-2011		2.37%		0.12%		0.61%		 -0.92%		1.46868000%		1.66586400%		1.43644500%

		Feb-2011		3.43%		0.25%		0.71%		0.92%		2.15562000%		2.33944800%		2.37132750%

		Mar-2011		0.04%		0.06%		0.17%		 -0.20%		0.04596000%		0.09120000%		0.03634500%

		Apr-2011		2.96%		1.27%		1.53%		1.44%		2.28466000%		2.38789800%		2.37490875%

		May-2011		 -1.13%		1.31%		1.05%		1.35%		-0.15714000%		-0.25727200%		-0.21298750%

		Jun-2011		 -1.67%		 -0.29%		-0.58%		 -0.78%		-1.11726000%		-1.23047400%		-1.26045375%

		Jul-2011		 -2.03%		1.59%		1.47%		2.25%		-0.58538000%		-0.63014800%		-0.51430000%

		Aug-2011		 -5.43%		1.46%		0.14%		2.90%		-2.67492000%		-3.20337600%		-2.78992500%

		Sep-2011		 -7.03%		0.73%		-0.13%		2.64%		-3.92694000%		-4.27026200%		-3.85516625%

		Oct-2011		10.93%		0.11%		1.02%		0.68%		6.60054000%		6.96640800%		6.91454250%

		Nov-2011		 -0.22%		 -0.09%		-0.60%		 -1.55%		-0.16732000%		-0.37390600%		-0.51656125%

		Dec-2011		1.02%		1.10%		1.34%		2.04%		1.05338000%		1.14831800%		1.25379125%

		Jan-2012		4.48%		0.88%		1.72%		2.30%		3.04014000%		3.37722400%		3.46435750%

		Feb-2012		4.32%		 -0.02%		0.69%		0.56%		2.58532000%		2.86945800%		2.84990625%

		Mar-2012		3.29%		 -0.55%		-0.16%		 -0.68%		1.75538000%		1.91061800%		1.83264875%

		Apr-2012		 -0.63%		1.11%		1.10%		1.00%		0.06682000%		0.06200400%		0.04765500%

		May-2012		 -6.01%		0.90%		0.54%		0.51%		-3.24414000%		-3.39081800%		-3.39537875%

		Jun-2012		4.12%		0.04%		0.55%		0.09%		2.48780000%		2.69155200%		2.62221000%

		Jul-2012		1.39%		1.38%		1.84%		2.11%		1.38506000%		1.56806800%		1.60946500%

		Aug-2012		2.25%		0.07%		0.54%		 -0.19%		1.37750000%		1.56860600%		1.45809125%

		Sep-2012		2.58%		0.14%		0.81%		0.39%		1.60560000%		1.87300600%		1.81034875%

		Oct-2012		 -1.85%		0.20%		0.61%		0.65%		-1.02916000%		-0.86564800%		-0.85922500%

		Nov-2012		0.58%		0.16%		0.35%		 -0.09%		0.41118000%		0.48829200%		0.42253500%

		Dec-2012		0.91%		 -0.14%		0.28%		0.22%		0.48994000%		0.66060400%		0.65110000%

		Jan-2013		5.18%		 -0.70%		-0.15%		0.05%		2.82794000%		3.04889600%		3.07795250%

		Feb-2013		1.36%		0.50%		0.55%		0.31%		1.01498000%		1.03552400%		0.99909500%

		Mar-2013		3.75%		0.08%		0.24%		0.09%		2.28214000%		2.34705600%		2.32493250%

		Apr-2013		1.93%		1.01%		1.31%		0.25%		1.56078000%		1.67844400%		1.51934500%

		May-2013		2.34%		 -1.78%		-1.63%		 -0.18%		0.68984000%		0.75281800%		0.96963625%

		Jun-2013		 -1.34%		 -1.55%		-2.23%		 -0.39%		-1.42450000%		-1.69623800%		-1.42042625%

		Jul-2013		5.09%		0.14%		0.44%		0.05%		3.10772000%		3.22779600%		3.16905750%

		Aug-2013		 -2.90%		 -0.51%		-0.60%		 -0.28%		-1.94220000%		-1.97843000%		-1.92951875%

		Sep-2013		3.14%		0.95%		1.12%		0.21%		2.26022000%		2.33120200%		2.19473875%

		Oct-2013		4.60%		0.81%		1.29%		0.85%		3.08148000%		3.27449400%		3.20890875%

		Nov-2013		3.05%		 -0.37%		-0.21%		 -1.77%		1.67868000%		1.74363400%		1.50992125%

		Dec-2013		2.53%		 -0.57%		-0.29%		 -1.53%		1.29292000%		1.40173400%		1.21668875%

		Jan-2014		 -3.46%		1.48%		1.47%		4.77%		-1.48344000%		-1.48781800%		-0.99180625%

		Feb-2014		4.57%		0.53%		0.92%		0.48%		2.95732000%		3.11068600%		3.04477375%

		Mar-2014		0.84%		 -0.17%		0.06%		0.70%		0.43624000%		0.52913200%		0.62418250%

		Apr-2014		0.74%		0.84%		0.95%		1.73%		0.78108000%		0.82431000%		0.94089375%

		May-2014		2.35%		1.14%		1.27%		2.21%		1.86384000%		1.91486200%		2.05714375%

		Jun-2014		2.07%		0.05%		0.32%		 -0.03%		1.26016000%		1.36872200%		1.31590625%

		Jul-2014		 -1.38%		 -0.25%		-0.21%		0.16%		-0.92778000%		-0.91075000%		-0.85601125%

		Aug-2014		4.00%		1.10%		1.13%		1.40%		2.84186000%		2.85080400%		2.89213500%

		Sep-2014		 -1.40%		 -0.68%		-0.82%		 -0.78%		-1.11304000%		-1.16997000%		-1.16372625%

		Oct-2014		2.44%		0.98%		0.91%		0.16%		1.85866000%		1.82891800%		1.71642625%

		Nov-2014		2.69%		0.71%		0.56%		1.51%		1.89754000%		1.83948600%		1.98179625%

		Dec-2014		 -0.25%		0.09%		-0.10%		1.43%		-0.11370000%		-0.19121400%		0.03762375%

		Jan-2015		 -3.00%		2.10%		2.02%		6.58%		-0.96246000%		-0.99205400%		-0.30804125%

		Feb-2015		5.75%		 -0.94%		-0.44%		 -3.05%		3.07228000%		3.27152200%		2.88084625%

		Mar-2015		 -1.58%		0.46%		0.33%		0.61%		-0.76316000%		-0.81816400%		-0.77629750%

		Apr-2015		0.96%		 -0.36%		-0.11%		 -2.01%		0.43206000%		0.53301800%		0.24714875%

		May-2015		1.29%		 -0.24%		-0.18%		 -1.28%		0.67518000%		0.70056400%		0.53497000%

		Jun-2015		 -1.94%		 -1.09%		-1.16%		 -2.72%		-1.59768000%		-1.62445600%		-1.85927500%

		Jul-2015		2.10%		0.70%		0.60%		2.69%		1.53518000%		1.49729200%		1.81079500%

		Aug-2015		 -6.03%		 -0.14%		-0.43%		 -0.92%		-3.67756000%		-3.79138800%		-3.86450250%

		Sep-2015		 -2.47%		0.68%		0.12%		0.77%		-1.21402000%		-1.43618000%		-1.33820000%

		Oct-2015		8.44%		0.02%		0.48%		0.07%		5.06804000%		5.25238400%		5.19060500%

		Nov-2015		0.30%		 -0.26%		-0.30%		 -0.74%		0.07268000%		0.05760000%		-0.00877500%

		Dec-2015		 -1.58%		 -0.32%		-0.63%		 -0.56%		-1.07552000%		-1.20018600%		-1.18948125%

		Jan-2016		 -4.96%		1.38%		0.80%		4.36%		-2.42712000%		-2.65805600%		-2.12351000%

		Feb-2016		 -0.13%		0.71%		0.45%		1.86%		0.20290000%		0.10065800%		0.31212875%

		Mar-2016		6.78%		0.92%		1.59%		1.16%		4.43716000%		4.70629200%		4.64241750%

		Apr-2016		0.39%		0.38%		0.98%		0.64%		0.38626000%		0.62325600%		0.57276750%

		May-2016		1.80%		0.03%		0.09%		0.10%		1.08772000%		1.11283000%		1.11389875%

		Jun-2016		0.26%		1.80%		1.74%		2.48%		0.87418000%		0.84963800%		0.96132125%

		Jul-2016		3.69%		0.63%		1.14%		1.38%		2.46502000%		2.66709600%		2.70348750%

		Aug-2016		0.14%		 -0.11%		0.23%		0.40%		0.03856000%		0.17787200%		0.20241500%

		Sep-2016		0.02%		 -0.06%		0.08%		 -0.21%		-0.01222000%		0.04516800%		0.00092250%

		Oct-2016		 -1.82%		 -0.76%		-0.51%		 -0.35%		-1.40042000%		-1.29788400%		-1.27449000%

		Nov-2016		3.70%		 -2.37%		-2.13%		 -1.10%		1.27602000%		1.36859600%		1.52295500%

		Dec-2016		1.98%		0.14%		0.43%		0.43%		1.24232000%		1.35843400%		1.35789625%

		Jan-2017		1.90%		0.20%		0.50%		0.37%		1.21648000%		1.33948800%		1.31962500%

		Feb-2017		3.97%		0.67%		0.85%		0.67%		2.65120000%		2.72407200%		2.69589000%

		Mar-2017		0.12%		 -0.05%		0.05%		 -0.34%		0.04888000%		0.09154400%		0.03245000%

		Apr-2017		1.03%		0.77%		0.88%		0.62%		0.92496000%		0.96882800%		0.92924750%

		May-2017		1.41%		0.77%		0.83%		0.66%		1.15218000%		1.17611400%		1.15011375%

		Jun-2017		0.62%		 -0.10%		0.11%		0.44%		0.33440000%		0.41782800%		0.46761750%

		Jul-2017		2.06%		0.43%		0.61%		0.21%		1.40594000%		1.47782600%		1.41777875%

		Aug-2017		0.31%		0.90%		0.87%		0.12%		0.54226000%		0.53284200%		0.42000375%

		Sep-2017		2.06%		 -0.48%		-0.27%		0.05%		1.04728000%		1.12870800%		1.17693750%

		Oct-2017		2.33%		0.06%		0.14%		0.18%		1.42326000%		1.45547600%		1.46226500%

		Nov-2017		3.07%		 -0.13%		-0.04%		0.04%		1.78880000%		1.82582000%		1.83721250%

		Dec-2017		1.11%		0.46%		0.52%		0.29%		0.85074000%		0.87470400%		0.83979750%

		Jan-2018		5.73%		 -1.15%		-0.74%		0.13%		2.97452000%		3.14045400%		3.27121875%

		Feb-2018		 -3.69%		 -0.95%		-0.95%		0.06%		-2.59050000%		-2.58959200%		-2.43877750%

		Mar-2018		 -2.54%		0.64%		0.51%		0.35%		-1.26826000%		-1.31981600%		-1.34383250%

		Apr-2018		0.38%		 -0.74%		-0.60%		0.12%		-0.06734000%		-0.00881200%		0.09869000%

		May-2018		2.41%		0.71%		0.46%		0.12%		1.73032000%		1.63018200%		1.57812375%

		Jun-2018		0.62%		 -0.12%		-0.07%		0.10%		0.32010000%		0.33980600%		0.36522125%

		Jul-2018		3.72%		0.02%		0.28%		0.33%		2.24236000%		2.34572600%		2.35271375%

		Aug-2018		3.26%		0.64%		0.50%		0.23%		2.21254000%		2.15589600%		2.11476750%

		Sep-2018		0.57%		 -0.64%		-0.43%		0.18%		0.08396000%		0.16880800%		0.25994500%

		Oct-2018		 -6.84%		 -0.79%		-0.89%		 -0.14%		-4.41704000%		-4.45529800%		-4.34343625%

		Nov-2018		2.04%		0.60%		0.38%		 -0.02%		1.46136000%		1.37340000%		1.31461500%

		Dec-2018		 -9.03%		1.84%		1.35%		2.60%		-4.68262000%		-4.87797600%		-4.68978750%

		Jan-2019		8.01%		1.06%		1.62%		1.18%		5.23304000%		5.45598800%		5.39045750%

		Feb-2019		3.21%		 -0.06%		0.20%		 -0.38%		1.90328000%		2.00531600%		1.91851250%

		Mar-2019		1.94%		1.92%		1.89%		3.14%		1.93392000%		1.92098000%		2.10943250%

		Apr-2019		4.05%		0.03%		0.26%		 -0.84%		2.43964000%		2.53386800%		2.36806250%

		May-2019		 -6.35%		1.78%		1.57%		4.02%		-3.10280000%		-3.18385400%		-2.81649875%

		Jun-2019		7.05%		1.26%		1.44%		1.51%		4.73080000%		4.80448800%		4.81449000%

		Jul-2019		1.44%		0.22%		0.35%		0.17%		0.95036000%		1.00110000%		0.97487250%

		Aug-2019		 -1.58%		2.59%		2.36%		5.15%		0.08612000%		-0.00738400%		0.41111000%

		Sep-2019		1.87%		 -0.53%		-0.40%		 -1.15%		0.90960000%		0.96451000%		0.85069375%

		Oct-2019		2.17%		0.30%		0.37%		0.19%		1.42008000%		1.44930600%		1.42190625%

		Nov-2019		3.63%		 -0.05%		0.01%		0.31%		2.15746000%		2.18065800%		2.22598875%

		Dec-2019		3.02%		 -0.07%		0.14%		0.22%		1.78308000%		1.86873800%		1.88053625%

		Jan-2020		 -0.04%		1.92%		2.03%		1.32%		0.74628000%		0.78989600%		0.68247500%

		Feb-2020		 -8.23%		1.80%		1.36%		 -0.02%		-4.21914000%		-4.39589200%		-4.60220500%

		Mar-2020		 -12.35%		 -0.59%		-3.87%		 -0.03%		-7.64626000%		-8.95748600%		-8.38132625%

												Passive		Passive + Core Plus		Passive + Core Plus + BGIM US FI

		Return										6.45%		6.76%		7.06%

		Risk										8.66%		9.25%		9.05%

												0.75		0.73		0.78





YTM Monthly



		Date		BGIM US FI		Blbg Barc U.S. Aggregate		Yield Diff		US FI Return		US AGG

		12/30/05		4.54%		5.12%		-0.58%		0.62%		0.95%												Total Months		172

		1/31/06		4.68%		5.20%		-0.52%		0.18%		0.01%				Relative Yield		Months		% of Time

		2/28/06		4.77%		5.25%		-0.48%		0.28%		0.33%				Yield Advantage		108		63%

		3/31/06		4.90%		5.50%		-0.60%		 -0.14%		 -0.98%				Yield Disadvantage		63		37%

		4/28/06		4.78%		5.60%		-0.82%		0.07%		 -0.18%				Flat		1		1%

		5/31/06		5.34%		5.74%		-0.40%		 -0.27%		 -0.11%

		6/30/06		5.28%		5.82%		-0.54%		0.43%		0.21%

		7/31/06		5.30%		5.64%		-0.34%		1.66%		1.35%				Cuml. Return (Gross)		BGIM US FI 		U.S. Agg 		Excess

		8/31/06		5.12%		5.45%		-0.33%		2.68%		1.53%				12/30/2005 - 9/30/2008

		9/29/06		4.90%		5.35%		-0.45%		1.39%		0.88%

		10/31/06		4.97%		5.32%		-0.35%		0.69%		0.66%

		11/30/06		4.80%		5.19%		-0.39%		1.93%		1.16%

		12/29/06		4.98%		5.39%		-0.41%		 -1.78%		 -0.58%

		1/31/07		5.14%		5.48%		-0.34%		 -0.58%		 -0.04%

		2/28/07		4.96%		5.25%		-0.29%		2.54%		1.54%				Cum. Return (Gross)		7/31/16-11/30/18

		3/30/07		5.04%		5.31%		-0.27%		 -0.70%		0.00%				BGIM US FI 		5.4%

		4/30/07		4.97%		5.29%		-0.32%		0.70%		0.54%				U.S. Agg		-0.9%

		5/31/07		5.19%		5.54%		-0.35%		 -1.26%		 -0.76%				Excess		6.3%

		6/29/07		5.20%		5.69%		-0.49%		 -0.75%		 -0.30%

		7/31/07		5.20%		5.60%		-0.40%		1.16%		0.83%				Cum. Return (Gross)		12/30/05-9/30/08

		8/31/07		5.00%		5.39%		-0.39%		1.69%		1.23%				BGIM US FI 		15.6%

		9/28/07		4.88%		5.49%		-0.61%		1.07%		0.76%				U.S. Agg		13.4%

		10/31/07		4.90%		5.23%		-0.33%		0.99%		0.90%				Excess		2.3%

		11/30/07		4.25%		4.82%		-0.57%		2.55%		1.80%

		12/31/07		4.34%		5.15%		-0.81%		0.71%		0.28%

		1/31/08		3.75%		4.62%		-0.87%		1.26%		1.68%

		2/29/08		3.97%		4.49%		-0.52%		 -0.12%		0.14%

		3/31/08		3.72%		4.57%		-0.85%		0.49%		0.34%

		4/30/08		3.82%		4.74%		-0.92%		0.19%		 -0.21%

		5/30/08		4.38%		5.03%		-0.65%		 -1.51%		 -0.73%

		6/30/08		4.52%		4.97%		-0.45%		0.02%		 -0.08%

		7/31/08		4.52%		5.03%		-0.51%		0.01%		 -0.08%

		8/29/08		4.58%		5.01%		-0.43%		0.79%		0.95%

		9/30/08		4.90%		5.07%		-0.17%		 -2.19%		 -1.34%

		10/31/08		6.08%		5.57%		0.51%		 -4.32%		 -2.36%

		11/28/08		4.94%		4.61%		0.33%		6.75%		3.26%

		12/31/08		4.51%		3.50%		1.01%		8.36%		3.73%

		1/30/09		4.83%		4.04%		0.79%		 -2.35%		 -0.88%

		2/27/09		5.27%		4.29%		0.98%		 -1.20%		 -0.38%

		3/31/09		5.27%		3.63%		1.64%		0.89%		1.39%

		4/30/09		5.33%		3.84%		1.49%		0.67%		0.48%

		5/29/09		5.24%		3.81%		1.43%		1.46%		0.73%

		6/30/09		5.01%		3.79%		1.22%		2.00%		0.57%

		7/31/09		4.87%		3.64%		1.23%		3.78%		1.61%

		8/31/09		4.84%		3.35%		1.49%		1.39%		1.04%

		9/30/09		4.64%		3.35%		1.29%		2.01%		1.05%

		10/30/09		4.54%		3.32%		1.22%		 -0.67%		0.49%

		11/30/09		4.31%		2.90%		1.41%		1.07%		1.29%

		12/31/09		4.64%		3.59%		1.05%		 -2.00%		 -1.56%

		1/29/10		4.43%		3.23%		1.20%		1.91%		1.53%

		2/26/10		4.40%		3.21%		1.19%		0.55%		0.37%

		3/31/10		4.48%		3.36%		1.12%		 -0.61%		 -0.12%

		4/30/10		4.38%		3.20%		1.18%		2.04%		1.04%

		5/31/10		4.24%		2.92%		1.32%		0.49%		0.84%

		6/30/10		4.00%		2.42%		1.58%		2.46%		1.57%

		7/30/10		3.85%		2.13%		1.72%		1.47%		1.07%

		8/31/10		3.59%		1.78%		1.81%		3.10%		1.29%

		9/30/10		3.61%		2.38%		1.23%		 -0.00%		0.11%

		10/29/10		3.73%		2.29%		1.44%		 -0.24%		0.36%

		11/30/10		3.83%		2.56%		1.27%		 -0.97%		 -0.57%

		12/31/10		4.06%		2.92%		1.14%		 -1.04%		 -1.08%

		1/31/11		4.13%		2.94%		1.19%		 -0.92%		0.12%

		2/28/11		4.12%		3.02%		1.10%		0.92%		0.25%

		3/31/11		4.14%		3.04%		1.10%		 -0.20%		0.06%

		4/29/11		3.96%		2.83%		1.13%		1.44%		1.27%

		5/31/11		3.76%		2.70%		1.06%		1.35%		1.31%

		6/30/11		3.88%		2.79%		1.09%		 -0.78%		 -0.29%

		7/29/11		3.65%		2.57%		1.08%		2.25%		1.59%

		8/31/11		3.45%		2.32%		1.13%		2.90%		1.46%

		9/30/11		3.31%		2.23%		1.08%		2.64%		0.73%

		10/31/11		3.28%		2.27%		1.01%		0.68%		0.11%

		11/30/11		3.44%		2.33%		1.11%		 -1.55%		 -0.09%

		12/30/11		3.30%		2.11%		1.19%		2.04%		1.10%

		1/31/12		3.15%		1.86%		1.29%		2.30%		0.88%

		2/29/12		3.13%		1.92%		1.21%		0.56%		 -0.02%

		3/30/12		3.25%		2.14%		1.11%		 -0.68%		 -0.55%

		4/30/12		3.11%		2.02%		1.09%		1.00%		1.11%

		5/31/12		2.99%		1.91%		1.08%		0.51%		0.90%

		6/29/12		3.02%		1.93%		1.09%		0.09%		0.04%

		7/31/12		2.77%		1.59%		1.18%		2.11%		1.38%

		8/31/12		2.80%		1.64%		1.16%		 -0.19%		0.07%

		9/28/12		2.82%		1.48%		1.34%		0.39%		0.14%

		10/31/12		2.74%		1.60%		1.14%		0.65%		0.20%

		11/30/12		2.76%		1.62%		1.14%		 -0.09%		0.16%

		12/31/12		2.82%		1.65%		1.17%		0.22%		 -0.14%

		1/31/13		2.93%		1.76%		1.17%		0.05%		 -0.70%

		2/28/13		2.90%		1.71%		1.19%		0.31%		0.50%

		3/29/13		2.93%		1.73%		1.20%		0.09%		0.08%

		4/30/13		2.77%		1.60%		1.17%		0.25%		1.01%

		5/31/13		3.02%		2.00%		1.02%		 -0.18%		 -1.78%

		6/28/13		3.27%		2.30%		0.97%		 -0.39%		 -1.55%

		7/31/13		3.24%		2.31%		0.93%		0.05%		0.14%

		8/30/13		3.33%		2.46%		0.87%		 -0.28%		 -0.51%

		9/30/13		3.29%		2.30%		0.99%		0.21%		0.95%

		10/31/13		3.21%		2.21%		1.00%		0.85%		0.81%

		11/29/13		3.27%		2.33%		0.94%		 -1.77%		 -0.37%

		12/31/13		3.31%		2.50%		0.81%		 -1.53%		 -0.57%

		1/31/14		3.19%		2.31%		0.88%		4.77%		1.48%

		2/28/14		3.13%		2.29%		0.84%		0.48%		0.53%

		3/31/14		3.10%		2.42%		0.68%		0.70%		 -0.17%

		4/30/14		2.99%		2.33%		0.66%		1.73%		0.84%

		5/30/14		2.94%		2.19%		0.75%		2.21%		1.14%

		6/30/14		2.95%		2.23%		0.72%		 -0.03%		0.05%

		7/31/14		2.99%		2.33%		0.66%		0.16%		 -0.25%

		8/29/14		2.92%		2.21%		0.71%		1.40%		1.10%

		9/30/14		3.02%		2.37%		0.65%		 -0.78%		 -0.68%

		10/31/14		2.97%		2.22%		0.75%		0.16%		0.98%

		11/28/14		2.95%		2.13%		0.82%		1.51%		0.71%

		12/31/14		2.96%		2.22%		0.74%		1.43%		0.09%

		1/30/15		3.26%		1.87%		1.39%		6.58%		2.10%

		2/27/15		3.50%		2.10%		1.40%		 -3.05%		 -0.94%

		3/31/15		3.46%		2.03%		1.43%		0.61%		0.46%

		4/30/15		3.60%		2.10%		1.50%		 -2.01%		 -0.36%

		5/29/15		3.69%		2.18%		1.51%		 -1.28%		 -0.24%

		6/30/15		3.90%		2.38%		1.52%		 -2.72%		 -1.09%

		7/31/15		3.83%		2.34%		1.49%		2.69%		0.70%

		8/31/15		3.92%		2.38%		1.54%		 -0.92%		 -0.14%

		9/30/15		3.85%		2.28%		1.57%		0.77%		0.68%

		10/30/15		3.84%		2.35%		1.49%		0.07%		0.02%

		11/30/15		3.93%		2.47%		1.46%		 -0.74%		 -0.26%

		12/31/15		4.05%		2.59%		1.46%		 -0.56%		 -0.32%

		1/29/16		3.90%		2.29%		1.61%		4.36%		1.38%

		2/29/16		3.84%		2.16%		1.68%		1.86%		0.71%

		3/31/16		3.66%		2.08%		1.58%		1.16%		0.92%

		4/29/16		3.42%		2.07%		1.35%		0.64%		0.38%

		5/31/16		3.45%		2.13%		1.32%		0.10%		0.03%

		6/30/16		3.22%		1.81%		1.41%		2.48%		1.80%

		7/31/16		1.63%		1.87%		-0.24%		1.38%		0.63%

		8/31/16		1.70%		1.95%		-0.25%		0.40%		 -0.11%

		9/30/16		1.54%		1.97%		-0.43%		 -0.21%		 -0.06%

		10/31/16		1.58%		2.12%		-0.54%		 -0.35%		 -0.76%

		11/30/16		1.82%		2.57%		-0.75%		 -1.10%		 -2.37%

		12/31/16		1.90%		2.61%		-0.71%		0.43%		0.14%

		1/31/17		1.85%		2.62%		-0.77%		0.37%		0.20%

		2/28/17		1.61%		2.57%		-0.96%		0.67%		0.67%

		3/31/17		1.75%		2.61%		-0.86%		 -0.34%		 -0.05%

		4/30/17		1.72%		2.53%		-0.81%		0.62%		0.77%

		5/31/17		1.66%		2.47%		-0.81%		0.66%		0.77%

		6/30/17		1.54%		2.56%		-1.02%		0.44%		 -0.10%

		7/31/17		1.56%		2.51%		-0.95%		0.21%		0.43%

		8/31/17		1.45%		2.42%		-0.97%		0.12%		0.90%

		9/30/17		1.47%		2.55%		-1.08%		0.05%		 -0.48%

		10/31/17		1.48%		2.60%		-1.12%		0.18%		0.06%

		11/30/17		1.63%		2.71%		-1.08%		0.04%		 -0.13%

		12/31/17		1.69%		2.72%		-1.03%		0.29%		0.46%

		1/31/18		1.65%		2.97%		-1.32%		0.13%		 -1.15%

		2/28/18		1.87%		3.15%		-1.28%		0.06%		 -0.95%

		3/31/18		2.17%		3.12%		-0.95%		0.35%		0.64%

		4/30/18		2.06%		3.29%		-1.23%		0.12%		 -0.74%

		5/31/18		2.16%		3.22%		-1.06%		0.12%		0.71%

		6/30/18		2.18%		3.29%		-1.11%		0.10%		 -0.12%

		7/31/18		2.22%		3.36%		-1.14%		0.33%		0.02%

		8/31/18		2.29%		3.30%		-1.01%		0.23%		0.64%

		9/30/18		2.38%		3.46%		-1.08%		0.18%		 -0.64%

		10/31/18		2.68%		3.59%		-0.91%		 -0.14%		 -0.79%

		11/30/18		3.11%		3.55%		-0.44%		 -0.02%		0.60%

		12/31/18		3.28%		3.28%		0.00%		2.60%		1.84%

		1/31/19		3.25%		3.16%		0.09%		1.18%		1.06%

		2/28/19		3.28%		3.21%		0.07%		 -0.38%		 -0.06%

		3/31/19		3.04%		2.94%		0.10%		3.14%		1.92%

		4/30/19		3.10%		2.97%		0.13%		 -0.84%		0.03%

		5/31/19		2.94%		2.69%		0.25%		4.02%		1.78%

		6/30/19		2.79%		2.50%		0.29%		1.51%		1.26%

		7/31/19		2.68%		2.53%		0.15%		0.17%		0.22%

		8/31/19		2.37%		2.13%		0.24%		5.15%		2.59%

		9/30/19		2.55%		2.27%		0.28%		 -1.15%		 -0.53%

		10/31/19		2.47%		2.23%		0.24%		0.19%		0.30%

		11/30/19		2.39%		2.30%		0.09%		0.31%		 -0.05%

		12/31/19		2.41%		2.32%		0.09%		0.22%		 -0.07%

		1/31/20		2.15%		2.03%		0.12%		1.32%		1.92%

		2/29/20		2.20%		1.69%		0.51%		 -0.02%		1.80%

		3/31/20		2.57%		1.60%		0.97%		 -0.03%		 -0.59%
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Model RSI

				10-Year Bond Yield		Fitted Value						Standardized Residual

				US_LONG		US_FIT_S						US_BONDM_DEV		US Gov't Duration Contrib (LHS)		Dark Green Max		Light Green Max		Yellow Max		Horizotnal Axis		Yellow Min		Light Red Min		Dark Red Min

		2004M12		4.2400		3.9128				2004		0.56		0.43		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M01		4.1400		3.8925				2005		0.43		0.64		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M02		4.3600		3.8701				2005		0.84		6.77		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M03		4.5000		3.8636				2005		1.10		2.28		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M04		4.2100		3.8378				2005		0.64		2.24		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M05		4.0000		3.8163				2005		0.32		2.03		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M06		3.9400		3.7958				2005		0.25		1.97		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M07		4.2800		3.7759				2005		0.87		1.87		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M08		4.0200		3.7721				2005		0.43		1.9		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M09		4.3400		3.7646				2005		0.99		1.78		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M10		4.5700		3.7857				2005		1.35		1.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M11		4.4900		3.8113				2005		1.17		1.75		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2005M12		4.3900		3.8241				2005		0.97		1.67		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M01		4.5300		3.8409				2006		1.19		1.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M02		4.5500		3.8574				2006		1.19		1.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M03		4.8600		3.8804				2006		1.69		1.99		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M04		5.0700		3.9087				2006		2.00		1.88		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M05		5.1200		3.9409				2006		2.03		7.44		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M06		5.1500		3.9869				2006		2.00		8.04		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M07		4.9900		4.0253				2006		1.66		8.07		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M08		4.7400		4.0294				2006		1.22		8		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M09		4.6400		4.0377				2006		1.04		8.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M10		4.6100		4.0583				2006		0.95		8.31		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M11		4.4600		4.0602				2006		0.69		8.33		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2006M12		4.7100		4.0511				2006		1.13		8.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M01		4.8300		4.0522				2007		1.34		7.7		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M02		4.5600		4.0578				2007		0.86		7.78		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M03		4.6500		4.0594				2007		1.02		6.87		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M04		4.6300		4.0717				2007		0.96		6.76		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M05		4.9000		4.0586				2007		1.45		6.51		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M06		5.0300		4.0487				2007		1.69		4.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M07		4.7800		4.0493				2007		1.26		6.29		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M08		4.5400		4.0526				2007		0.84		5.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M09		4.5900		4.0519				2007		0.93		5.42		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M10		4.4800		4.0502				2007		0.74		5.28		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M11		3.9700		4.0452				2007		(0.13)		3.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2007M12		4.0400		4.0171				2007		0.04		3.1		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M01		3.6700		3.9985				2008		(0.57)		3		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M02		3.5300		3.9753				2008		(0.77)		3.27		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M03		3.4500		3.9418				2008		(0.85)		3.29		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M04		3.7700		3.8958				2008		(0.22)		3.1		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M05		4.0600		3.8649				2008		0.34		3.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M06		3.9900		3.8440				2008		0.25		2.87		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M07		3.9900		3.8201				2008		0.29		2.92		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M08		3.8300		3.7878				2008		0.07		2.85		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M09		3.8500		3.7639				2008		0.15		3.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M10		4.0100		3.7375				2008		0.47		3.84		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M11		2.9300		3.7273				2008		(1.37)		3.63		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2008M12		2.2500		3.6938				2008		(2.49)		3.79		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M01		2.8700		3.6421				2009		(1.33)		3.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M02		3.0200		3.6025				2009		(1.00)		4.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M03		2.7100		3.5706				2009		(1.48)		4.3		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M04		3.1600		3.5240				2009		(0.63)		4.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M05		3.4700		3.4926				2009		(0.04)		3.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M06		3.5300		3.4731				2009		0.10		3.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M07		3.5200		3.4584				2009		0.11		3.59		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M08		3.4000		3.4427				2009		(0.07)		3.65		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M09		3.3100		3.4306				2009		(0.21)		3.67		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M10		3.4100		3.4159				2009		(0.01)		3.59		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M11		3.2100		3.3940				2009		(0.32)		3.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2009M12		3.8500		3.3623				2009		0.84		3.58		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M01		3.6300		3.3414				2010		0.50		3.727195		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M02		3.5900		3.3148				2010		0.47		3.70205		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M03		3.8400		3.2956				2010		0.94		3.328398		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M04		3.6900		3.2834				2010		0.70		3.312428		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M05		3.3100		3.2652				2010		0.08		3.369061		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M06		2.9700		3.2305				2010		(0.45)		3.46226		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M07		2.9400		3.1836				2010		(0.42)		3.10507		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M08		2.4700		3.1493				2010		(1.17)		3.120167		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M09		2.5300		3.1156				2010		(1.01)		2.943373		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M10		2.6300		3.0801				2010		(0.77)		2.954952		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M11		2.8100		3.0446				2010		(0.40)		4.493533		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2010M12		3.3000		3.0289				2010		0.47		4.441159		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M01		3.4200		3.0302				2011		0.67		4.280638		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M02		3.4200		3.0417				2011		0.65		4.492203		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M03		3.4700		3.0528				2011		0.72		2.826727		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M04		3.3200		3.0666				2011		0.44		2.831954		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M05		3.0500		3.0655				2011		(0.03)		3.232958		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M06		3.1800		3.0480				2011		0.23		3.144698		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M07		2.8000		3.0359				2011		(0.41)		5.473465		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M08		2.1700		3.0093				2011		(1.44)		4.580193		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M09		1.9200		2.9537				2011		(1.78)		4.760501		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M10		2.1700		2.8877				2011		(1.24)		2.982636		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M11		2.0400		2.8288				2011		(1.36)		2.923059		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2011M12		1.8700		2.8068				2011		(1.61)		3.017516		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M01		1.8000		2.7982				2012		(1.72)		2.232212		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M02		1.9400		2.7710				2012		(1.43)		0.87638		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M03		2.2100		2.7480				2012		(0.93)		0.84226		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M04		1.9100		2.7440				2012		(1.44)		0.797597		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M05		1.5500		2.7203				2012		(2.01)		0.745276		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M06		1.6600		2.6760				2012		(1.75)		0.706698		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M07		1.4900		2.6325				2012		(1.97)		0.652416		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M08		1.5200		2.5773				2012		(1.82)		0.667823		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M09		1.6500		2.5311				2012		(1.52)		0.658734		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M10		1.6800		2.4962				2012		(1.40)		0.715321		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M11		1.5700		2.4653				2012		(1.54)		0.651972		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2012M12		1.7400		2.4363				2012		(1.20)		0.690954		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M01		1.9800		2.3912				2013		(0.71)		0.639913		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M02		1.8600		2.3571				2013		(0.86)		0.59211		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M03		1.8600		2.3219				2013		(0.80)		0.541868		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M04		1.6700		2.2811				2013		(1.05)		0.688682		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M05		2.1200		2.2394				2013		(0.21)		0.599974		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M06		2.5200		2.2278				2013		0.50		0.551339		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M07		2.5900		2.2420				2013		0.60		1.461794		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M08		2.7800		2.2606				2013		0.89		1.468312		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M09		2.6200		2.2992				2013		0.55		2.345315		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M10		2.5400		2.3228				2013		0.37		12.243201		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M11		2.7400		2.3189				2013		0.72		11.902904		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2013M12		3.0000		2.3061				2013		1.19		11.642873		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M01		2.6600		2.2853				2014		0.64		11.850513		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M02		2.6600		2.2538				2014		0.70		12.152505		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M03		2.7200		2.2156				2014		0.87		12.131027		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M04		2.6400		2.1739				2014		0.80		12.201909		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M05		2.4500		2.1302				2014		0.55		12.35476		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M06		2.5100		2.0885				2014		0.73		10.352392		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M07		2.5500		2.0400				2014		0.88		5.684404		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M08		2.3400		2.0100				2014		0.57		4.314914		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M09		2.5000		1.9942				2014		0.87		3.502364		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M10		2.3300		1.9999				2014		0.57		6.393102		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M11		2.1800		2.0099				2014		0.29		8.344954		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2014M12		2.1700		2.0294				2014		0.24		11.430945		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M01		1.6800		2.0591				2015		(0.65)		12.181911		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M02		2.0000		2.0714				2015		(0.12)		10.643229		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M03		1.9300		2.0896				2015		(0.27)		10.706239		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M04		2.0400		2.0974				2015		(0.10)		10.205285		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M05		2.0900		2.1156				2015		(0.04)		10.958161		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M06		2.3300		2.1396				2015		0.33		10.66201		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M07		2.2000		2.1688				2015		0.05		12.658242		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M08		2.2000		2.1978				2015		0.00		13.580461		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M09		2.0600		2.2275				2015		(0.29)		14.249389		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M10		2.1500		2.2477				2015		(0.17)		14.072376		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M11		2.2100		2.2671				2015		(0.10)		13.949827		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2015M12		2.2700		2.2927				2015		(0.04)		14.210143		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M01		1.9300		2.3118				2016		(0.66)		13.962035		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M02		1.7400		2.3181				2016		(1.00)		14.103442		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M03		1.7800		2.3263				2016		(0.94)		7.135676		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M04		1.8200		2.3370				2016		(0.89)		2.859582		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M05		1.8300		2.3581				2016		(0.91)		2.869674		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M06		1.4900		2.3655				2016		(1.51)		3.05968		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M07		1.4600		2.3513				2016		(1.53)		0.003864		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M08		1.5700		2.3335				2016		(1.31)		0.011962		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M09		1.5900		2.3107				2016		(1.24)		0.007346		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M10		1.8300		2.2904				2016		(0.79)		0.00201		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M11		2.3600		2.2793				2016		0.14		0.010473		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2016M12		2.4300		2.2731				2016		0.27		1.663909		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M01		2.4500		2.2576				2017		0.33		1.655069		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M02		2.3600		2.2512				2017		0.19		3.353298		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M03		2.3900		2.2416				2017		0.26		3.228525		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M04		2.2800		2.2303				2017		0.09		3.256906		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M05		2.1900		2.2161				2017		(0.04)		2.584799		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M06		2.3000		2.2058				2017		0.16		1.20922		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M07		2.2900		2.1948				2017		0.16		0.002226		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M08		2.1200		2.1829				2017		(0.11)		0.012328		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M09		2.3200		2.1720				2017		0.25		0.007855		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M10		2.3700		2.1652				2017		0.35		0.002103		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M11		2.4100		2.1613				2017		0.43		0.009826		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2017M12		2.4100		2.1634				2017		0.42		0.01047		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M01		2.7200		2.1654				2018		0.95		0.002118		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M02		2.8700		2.1940				2018		1.16		0.012029		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M03		2.7400		2.2125				2018		0.91		0.007102		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M04		2.9300		2.2256				2018		1.21		0.002045		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M05		2.8300		2.2407				2018		1.01		0.009837		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M06		2.8500		2.2526				2018		1.03		0.007806		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M07		2.9600		2.2577				2018		1.21		0.002179		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M08		2.8600		2.2697				2018		1.02		0.01016		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M09		3.0500		2.2782				2018		1.33		0.007888		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M10		3.1500		2.2936				2018		1.47		1.990559		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M11		3.0100		2.3140				2018		1.20		6.035349		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2018M12		2.6900		2.3317				2018		0.62		10.343468		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M01		2.6300		2.3405				2019		0.50		9.917136		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M02		2.7300		2.3554				2019		0.64		7.841614		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M03		2.4100		2.3804				2019		0.05		10.56031		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M04		2.5100		2.3957				2019		0.20		7.349821		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M05		2.1400		2.4156				2019		(0.47)		10.044721		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M06		2.0000		2.4241				2019		(0.73)		7.620676		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M07		2.0200		2.4373				2019		(0.72)		4.094752		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M08		1.5000		2.4510				2019		(1.64)		7.284769		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M09		1.6800		2.4447				2019		(1.32)		2.155662		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M10		1.6900		2.4434				2019		(1.30)		1.069752		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M11		1.7800		2.4302				2019		(1.12)		1.084834		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2019M12		1.9200		2.4302				2019		(0.88)		1.071566		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2020M01		1.51		2.31				2020		(1.33)		1.773088		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2020M02		1.13		2.26				2020		(1.88)		0.771626		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2020M03		0.7		2.26				2020		(2.60)		0.702547		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2020M04		0.67		2.26				2020		(2.65)		0.123163		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000
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Returns vs. Yields

		12/31/85		10 Yr UST Yield		Bloomberg Barclays US Aggregate				US Agg - Rolling 10 Year Returns (Advanced 10 Years)

		Jan-1986		9.0%		0.56%		12/31/85		9.62%

		Feb-1986		8.1%		3.94%		1/31/86		9.64%

		Mar-1986		7.3%		3.11%		2/28/86		9.02%

		Apr-1986		7.3%		0.53%		3/31/86		8.61%

		May-1986		8.1%		 -1.91%		4/30/86		8.49%

		Jun-1986		7.3%		2.62%		5/31/86		8.68%

		Jul-1986		7.3%		0.89%		6/30/86		8.54%

		Aug-1986		6.9%		2.49%		7/31/86		8.48%

		Sep-1986		7.4%		 -0.99%		8/31/86		8.19%

		Oct-1986		7.3%		1.45%		9/30/86		8.49%

		Nov-1986		7.1%		1.40%		10/31/86		8.57%

		Dec-1986		7.2%		0.38%		11/30/86		8.60%

		Jan-1987		7.2%		1.41%		12/31/86		8.46%

		Feb-1987		7.2%		0.69%		1/31/87		8.34%

		Mar-1987		7.5%		 -0.45%		2/28/87		8.30%

		Apr-1987		8.2%		 -2.74%		3/31/87		8.22%

		May-1987		8.5%		 -0.39%		4/30/87		8.69%

		Jun-1987		8.4%		1.38%		5/31/87		8.83%

		Jul-1987		8.7%		 -0.08%		6/30/87		8.81%

		Aug-1987		9.0%		 -0.54%		7/31/87		9.11%

		Sep-1987		9.6%		 -2.13%		8/31/87		9.07%

		Oct-1987		8.9%		3.56%		9/30/87		9.47%

		Nov-1987		9.0%		0.80%		10/31/87		9.24%

		Dec-1987		8.9%		1.36%		11/30/87		9.21%

		Jan-1988		8.3%		3.52%		12/31/87		9.17%

		Feb-1988		8.1%		1.19%		1/31/88		8.93%

		Mar-1988		8.5%		 -0.94%		2/29/88		8.80%

		Apr-1988		8.9%		 -0.54%		3/31/88		8.94%

		May-1988		9.2%		 -0.67%		4/30/88		9.05%

		Jun-1988		8.9%		2.41%		5/31/88		9.23%

		Jul-1988		9.1%		 -0.52%		6/30/88		9.06%

		Aug-1988		9.2%		0.26%		7/31/88		9.14%

		Sep-1988		8.9%		2.26%		8/31/88		9.29%

		Oct-1988		8.6%		1.88%		9/30/88		9.30%

		Nov-1988		9.1%		 -1.21%		10/31/88		9.04%

		Dec-1988		9.1%		0.11%		11/30/88		9.23%

		Jan-1989		9.0%		1.44%		12/31/88		9.25%

		Feb-1989		9.3%		 -0.72%		1/31/89		9.17%

		Mar-1989		9.3%		0.43%		2/28/89		9.06%

		Apr-1989		9.1%		2.09%		3/31/89		9.07%

		May-1989		8.6%		2.63%		4/30/89		8.88%

		Jun-1989		8.1%		3.04%		5/31/89		8.51%

		Jul-1989		7.8%		2.13%		6/30/89		8.15%

		Aug-1989		8.3%		 -1.48%		7/31/89		7.87%

		Sep-1989		8.3%		0.51%		8/31/89		8.03%

		Oct-1989		7.9%		2.46%		9/30/89		8.10%

		Nov-1989		7.8%		0.95%		10/31/89		7.88%

		Dec-1989		7.9%		0.27%		11/30/89		7.77%

		Jan-1990		8.4%		 -1.19%		12/31/89		7.69%

		Feb-1990		8.5%		0.32%		1/31/90		7.79%

		Mar-1990		8.6%		0.07%		2/28/90		7.88%

		Apr-1990		9.0%		 -0.92%		3/31/90		8.01%

		May-1990		8.6%		2.96%		4/30/90		8.08%

		Jun-1990		8.4%		1.60%		5/31/90		7.76%

		Jul-1990		8.3%		1.38%		6/30/90		7.81%

		Aug-1990		8.8%		 -1.34%		7/31/90		7.76%

		Sep-1990		8.8%		0.83%		8/31/90		8.06%

		Oct-1990		8.6%		1.27%		9/30/90		8.04%

		Nov-1990		8.3%		2.15%		10/31/90		7.97%

		Dec-1990		8.1%		1.56%		11/30/90		7.92%

		Jan-1991		8.0%		1.24%		12/31/90		7.95%

		Feb-1991		8.0%		0.85%		1/31/91		7.99%

		Mar-1991		8.1%		0.69%		2/28/91		7.99%

		Apr-1991		8.0%		1.08%		3/31/91		7.97%

		May-1991		8.1%		0.58%		4/30/91		7.81%

		Jun-1991		8.2%		 -0.05%		5/31/91		7.82%

		Jul-1991		8.1%		1.39%		6/30/91		7.86%

		Aug-1991		7.8%		2.16%		7/31/91		7.95%

		Sep-1991		7.4%		2.03%		8/31/91		7.84%

		Oct-1991		7.5%		1.11%		9/30/91		7.75%

		Nov-1991		7.4%		0.92%		10/31/91		7.86%

		Dec-1991		6.7%		2.97%		11/30/91		7.61%

		Jan-1992		7.3%		 -1.36%		12/31/91		7.23%

		Feb-1992		7.3%		0.65%		1/31/92		7.46%

		Mar-1992		7.5%		 -0.56%		2/29/92		7.50%

		Apr-1992		7.6%		0.72%		3/31/92		7.38%

		May-1992		7.3%		1.89%		4/30/92		7.51%

		Jun-1992		7.1%		1.38%		5/31/92		7.40%

		Jul-1992		6.7%		2.04%		6/30/92		7.34%

		Aug-1992		6.6%		1.01%		7/31/92		7.25%

		Sep-1992		6.4%		1.19%		8/31/92		7.32%

		Oct-1992		6.8%		 -1.33%		9/30/92		7.37%

		Nov-1992		6.9%		0.02%		10/31/92		7.46%

		Dec-1992		6.7%		1.59%		11/30/92		7.46%

		Jan-1993		6.4%		1.92%		12/31/92		7.51%

		Feb-1993		6.0%		1.75%		1/31/93		7.31%

		Mar-1993		6.0%		0.42%		2/28/93		7.28%

		Apr-1993		6.0%		0.70%		3/31/93		7.22%

		May-1993		6.1%		0.13%		4/30/93		7.24%

		Jun-1993		5.8%		1.81%		5/31/93		7.42%

		Jul-1993		5.8%		0.57%		6/30/93		7.21%

		Aug-1993		5.4%		1.75%		7/31/93		6.78%

		Sep-1993		5.4%		0.27%		8/31/93		6.67%

		Oct-1993		5.4%		0.37%		9/30/93		6.92%

		Nov-1993		5.8%		 -0.85%		10/31/93		6.78%

		Dec-1993		5.8%		0.54%		11/30/93		6.89%

		Jan-1994		5.6%		1.35%		12/31/93		6.94%

		Feb-1994		6.1%		 -1.74%		1/31/94		6.89%

		Mar-1994		6.7%		 -2.47%		2/28/94		7.19%

		Apr-1994		7.0%		 -0.80%		3/31/94		7.53%

		May-1994		7.1%		 -0.01%		4/30/94		7.34%

		Jun-1994		7.3%		 -0.22%		5/31/94		7.30%

		Jul-1994		7.1%		1.99%		6/30/94		7.38%

		Aug-1994		7.2%		0.12%		7/31/94		7.28%

		Sep-1994		7.6%		 -1.47%		8/31/94		7.46%

		Oct-1994		7.8%		 -0.09%		9/30/94		7.65%

		Nov-1994		7.9%		 -0.22%		10/31/94		7.75%

		Dec-1994		7.8%		0.69%		11/30/94		7.69%

		Jan-1995		7.6%		1.98%		12/31/94		7.71%

		Feb-1995		7.2%		2.38%		1/31/95		7.57%

		Mar-1995		7.2%		0.61%		2/28/95		7.26%

		Apr-1995		7.1%		1.40%		3/31/95		7.13%

		May-1995		6.3%		3.87%		4/30/95		7.13%

		Jun-1995		6.2%		0.73%		5/31/95		6.84%

		Jul-1995		6.4%		 -0.22%		6/30/95		6.82%

		Aug-1995		6.3%		1.21%		7/31/95		6.75%

		Sep-1995		6.2%		0.97%		8/31/95		6.75%

		Oct-1995		6.0%		1.30%		9/30/95		6.54%

		Nov-1995		5.7%		1.50%		10/31/95		6.32%

		Dec-1995		5.6%		1.40%		11/30/95		6.21%

		Jan-1996		5.6%		0.66%		12/31/95		6.16%

		Feb-1996		6.1%		 -1.74%		1/31/96		6.09%

		Mar-1996		6.3%		 -0.70%		2/29/96		6.31%

		Apr-1996		6.7%		 -0.56%		3/31/96		6.28%

		May-1996		6.9%		 -0.20%		4/30/96		6.32%

		Jun-1996		6.7%		1.34%		5/31/96		6.33%

		Jul-1996		6.8%		0.27%		6/30/96		6.21%

		Aug-1996		6.9%		 -0.17%		7/31/96		6.33%

		Sep-1996		6.7%		1.74%		8/31/96		6.51%

		Oct-1996		6.3%		2.22%		9/30/96		6.42%

		Nov-1996		6.0%		1.71%		10/31/96		6.25%

		Dec-1996		6.4%		 -0.93%		11/30/96		6.20%

		Jan-1997		6.5%		0.31%		12/31/96		6.23%

		Feb-1997		6.6%		0.25%		1/31/97		6.20%

		Mar-1997		6.9%		 -1.11%		2/28/97		6.33%

		Apr-1997		6.7%		1.50%		3/31/97		6.45%

		May-1997		6.7%		0.95%		4/30/97		6.35%

		Jun-1997		6.5%		1.19%		5/31/97		6.17%

		Jul-1997		6.0%		2.70%		6/30/97		6.01%

		Aug-1997		6.3%		 -0.85%		7/31/97		5.82%

		Sep-1997		6.1%		1.48%		8/31/97		6.04%

		Oct-1997		5.8%		1.45%		9/30/97		5.96%

		Nov-1997		5.9%		0.46%		10/31/97		5.91%

		Dec-1997		5.7%		1.01%		11/30/97		6.05%

		Jan-1998		5.5%		1.28%		12/31/97		5.97%

		Feb-1998		5.6%		 -0.08%		1/31/98		6.01%

		Mar-1998		5.7%		0.34%		2/28/98		6.03%

		Apr-1998		5.7%		0.52%		3/31/98		6.03%

		May-1998		5.6%		0.95%		4/30/98		5.95%

		Jun-1998		5.4%		0.85%		5/31/98		5.78%

		Jul-1998		5.5%		0.21%		6/30/98		5.68%

		Aug-1998		5.0%		1.63%		7/31/98		5.65%

		Sep-1998		4.4%		2.34%		8/31/98		5.58%

		Oct-1998		4.6%		 -0.53%		9/30/98		5.19%

		Nov-1998		4.7%		0.57%		10/31/98		5.00%

		Dec-1998		4.6%		0.30%		11/30/98		5.27%

		Jan-1999		4.7%		0.71%		12/31/98		5.63%

		Feb-1999		5.3%		 -1.75%		1/31/99		5.46%

		Mar-1999		5.2%		0.55%		2/28/99		5.61%

		Apr-1999		5.3%		0.32%		3/31/99		5.69%

		May-1999		5.6%		 -0.88%		4/30/99		5.71%

		Jun-1999		5.8%		 -0.32%		5/31/99		5.88%

		Jul-1999		5.9%		 -0.42%		6/30/99		5.97%

		Aug-1999		6.0%		 -0.05%		7/31/99		6.19%

		Sep-1999		5.9%		1.16%		8/31/99		6.30%

		Oct-1999		6.0%		0.37%		9/30/99		6.29%

		Nov-1999		6.2%		 -0.01%		10/31/99		6.30%

		Dec-1999		6.4%		 -0.48%		11/30/99		6.44%

		Jan-2000		6.7%		 -0.33%		12/31/99		6.33%

		Feb-2000		6.4%		1.21%		1/31/00		6.52%

		Mar-2000		6.0%		1.32%		2/29/00		6.43%

		Apr-2000		6.2%		 -0.29%		3/31/00		6.28%

		May-2000		6.3%		 -0.05%		4/30/00		6.42%

		Jun-2000		6.0%		2.08%		5/31/00		6.52%

		Jul-2000		6.0%		0.91%		6/30/00		6.46%

		Aug-2000		5.7%		1.45%		7/31/00		6.48%

		Sep-2000		5.8%		0.63%		8/31/00		6.46%

		Oct-2000		5.8%		0.66%		9/30/00		6.41%

		Nov-2000		5.5%		1.64%		10/31/00		6.38%

		Dec-2000		5.1%		1.86%		11/30/00		6.14%

		Jan-2001		5.1%		1.63%		12/31/00		5.83%

		Feb-2001		4.9%		0.87%		1/31/01		5.67%

		Mar-2001		4.9%		0.50%		2/28/01		5.61%

		Apr-2001		5.3%		 -0.42%		3/31/01		5.56%

		May-2001		5.4%		0.60%		4/30/01		5.74%

		Jun-2001		5.4%		0.38%		5/31/01		5.81%

		Jul-2001		5.1%		2.24%		6/30/01		5.74%

		Aug-2001		4.8%		1.15%		7/31/01		5.67%

		Sep-2001		4.6%		1.16%		8/31/01		5.71%

		Oct-2001		4.2%		2.09%		9/30/01		5.66%

		Nov-2001		4.8%		 -1.38%		10/31/01		5.45%

		Dec-2001		5.1%		 -0.64%		11/30/01		5.59%

		Jan-2002		5.0%		0.81%		12/31/01		5.77%

		Feb-2002		4.9%		0.97%		1/31/02		5.78%

		Mar-2002		5.4%		 -1.66%		2/28/02		5.68%

		Apr-2002		5.1%		1.94%		3/31/02		5.79%

		May-2002		5.0%		0.85%		4/30/02		5.71%

		Jun-2002		4.8%		0.87%		5/31/02		5.71%

		Jul-2002		4.5%		1.21%		6/30/02		5.63%

		Aug-2002		4.1%		1.69%		7/31/02		5.64%

		Sep-2002		3.6%		1.62%		8/31/02		5.48%

		Oct-2002		3.9%		 -0.46%		9/30/02		5.32%

		Nov-2002		4.2%		 -0.03%		10/31/02		5.39%

		Dec-2002		3.8%		2.07%		11/30/02		5.41%

		Jan-2003		4.0%		0.09%		12/31/02		5.18%

		Feb-2003		3.7%		1.38%		1/31/03		5.10%

		Mar-2003		3.8%		 -0.08%		2/28/03		5.00%

		Apr-2003		3.8%		0.83%		3/31/03		5.02%

		May-2003		3.4%		1.86%		4/30/03		5.04%

		Jun-2003		3.5%		 -0.20%		5/31/03		4.66%

		Jul-2003		4.4%		 -3.36%		6/30/03		4.52%

		Aug-2003		4.5%		0.66%		7/31/03		4.89%

		Sep-2003		3.9%		2.65%		8/31/03		4.76%

		Oct-2003		4.3%		 -0.93%		9/30/03		4.59%

		Nov-2003		4.3%		0.24%		10/31/03		4.77%

		Dec-2003		4.2%		1.02%		11/30/03		4.71%

		Jan-2004		4.1%		0.80%		12/31/03		4.54%

		Feb-2004		4.0%		1.08%		1/31/04		4.61%

		Mar-2004		3.8%		0.75%		2/29/04		4.56%

		Apr-2004		4.5%		 -2.60%		3/31/04		4.46%

		May-2004		4.6%		 -0.40%		4/30/04		4.82%

		Jun-2004		4.6%		0.57%		5/31/04		4.99%

		Jul-2004		4.5%		0.99%		6/30/04		4.93%

		Aug-2004		4.1%		1.91%		7/31/04		4.80%

		Sep-2004		4.1%		0.27%		8/31/04		4.72%

		Oct-2004		4.0%		0.84%		9/30/04		4.62%

		Nov-2004		4.4%		 -0.80%		10/31/04		4.63%

		Dec-2004		4.2%		0.92%		11/30/04		4.79%

		Jan-2005		4.1%		0.63%		12/31/04		4.71%

		Feb-2005		4.4%		 -0.59%		1/31/05		4.86%

		Mar-2005		4.5%		 -0.51%		2/28/05		4.82%

		Apr-2005		4.2%		1.35%		3/31/05		4.92%

		May-2005		4.0%		1.08%		4/30/05		4.74%

		Jun-2005		3.9%		0.55%		5/31/05		4.61%

		Jul-2005		4.3%		 -0.91%		6/30/05		4.44%

		Aug-2005		4.0%		1.28%		7/31/05		4.60%

		Sep-2005		4.3%		 -1.03%		8/31/05		4.46%

		Oct-2005		4.6%		 -0.79%		9/30/05		4.63%

		Nov-2005		4.5%		0.44%		10/31/05		4.72%

		Dec-2005		4.4%		0.95%		11/30/05		4.65%

		Jan-2006		4.5%		0.01%		12/31/05		4.51%

		Feb-2006		4.6%		0.33%		1/31/06		4.65%

		Mar-2006		4.8%		 -0.98%		2/28/06		4.69%

		Apr-2006		5.1%		 -0.18%		3/31/06		4.89%

		May-2006		5.1%		 -0.11%		4/30/06		4.95%

		Jun-2006		5.1%		0.21%		5/31/06		4.96%

		Jul-2006		5.0%		1.35%		6/30/06		5.13%

		Aug-2006		4.7%		1.53%		7/31/06		5.05%

		Sep-2006		4.6%		0.88%		8/31/06		4.88%

		Oct-2006		4.6%		0.66%		9/30/06		4.79%

		Nov-2006		4.5%		1.16%		10/31/06		4.64%

		Dec-2006		4.7%		 -0.58%		11/30/06		4.27%

		Jan-2007		4.8%		 -0.04%		12/31/06		4.34%

		Feb-2007		4.6%		1.54%		1/31/07		4.37%

		Mar-2007		4.6%		0.00%		2/28/07		4.28%

		Apr-2007		4.6%		0.54%		3/31/07		4.27%

		May-2007		4.9%		 -0.76%		4/30/07		4.29%

		Jun-2007		5.0%		 -0.30%		5/31/07		4.45%

		Jul-2007		4.7%		0.83%		6/30/07		4.47%

		Aug-2007		4.5%		1.23%		7/31/07		4.43%

		Sep-2007		4.6%		0.76%		8/31/07		4.40%

		Oct-2007		4.5%		0.90%		9/30/07		4.27%

		Nov-2007		3.9%		1.80%		10/31/07		4.18%

		Dec-2007		4.0%		0.28%		11/30/07		3.98%

		Jan-2008		3.6%		1.68%		12/31/07		4.00%

		Feb-2008		3.5%		0.14%		1/31/08		3.71%

		Mar-2008		3.4%		0.34%		2/29/08		3.60%

		Apr-2008		3.7%		 -0.21%		3/31/08		3.63%

		May-2008		4.1%		 -0.73%		4/30/08		3.57%

		Jun-2008		4.0%		 -0.08%		5/31/08		3.72%

		Jul-2008		3.9%		 -0.08%		6/30/08		3.72%

		Aug-2008		3.8%		0.95%		7/31/08		3.73%

		Sep-2008		3.8%		 -1.34%		8/31/08		3.70%

		Oct-2008		4.0%		 -2.36%		9/30/08		3.77%

		Nov-2008		2.9%		3.26%		10/31/08		3.94%

		Dec-2008		2.2%		3.73%		11/30/08		3.67%

		Jan-2009		2.8%		 -0.88%		12/31/08		3.48%

		Feb-2009		3.0%		 -0.38%		1/31/09		3.68%

		Mar-2009		2.7%		1.39%		2/28/09		3.71%

		Apr-2009		3.1%		0.48%		3/31/09		3.76%

		May-2009		3.5%		0.73%		4/30/09		3.72%

		Jun-2009		3.5%		0.57%		5/31/09		3.82%

		Jul-2009		3.5%		1.61%		6/30/09		3.89%

		Aug-2009		3.4%		1.04%		7/31/09		3.75%

		Sep-2009		3.3%		1.05%		8/31/09		3.91%

		Oct-2009		3.4%		0.49%		9/30/09		3.75%

		Nov-2009		3.2%		1.29%		10/31/09		3.73%

		Dec-2009		3.8%		 -1.56%		11/30/09		3.59%

		Jan-2010		3.6%		1.53%		12/31/09		3.74%

		Feb-2010		3.6%		0.37%		1/31/10		3.78%

		Mar-2010		3.8%		 -0.12%		2/28/10		3.93%

		Apr-2010		3.7%		1.04%		3/31/10		3.88%

		May-2010		3.3%		0.84%		4/30/10		3.96%

		Jun-2010		2.9%		1.57%		5/31/10		3.92%

		Jul-2010		2.9%		1.07%		6/30/10		3.82%

		Aug-2010		2.5%		1.29%		7/31/10		3.87%

		Sep-2010		2.5%		0.11%		8/31/10		3.65%

		Oct-2010		2.6%		0.36%		9/30/10		3.63%

		Nov-2010		2.8%		 -0.57%		10/31/10		3.55%

		Dec-2010		3.3%		 -1.08%		11/30/10		3.71%

		Jan-2011		3.4%		0.12%		12/31/10		3.84%

		Feb-2011		3.4%		0.25%		1/31/11		3.75%

		Mar-2011		3.5%		0.06%		2/28/11		3.57%

		Apr-2011		3.3%		1.27%		3/31/11		3.44%

		May-2011		3.1%		1.31%		4/30/11		3.39%

		Jun-2011		3.2%		 -0.29%		5/31/11		3.29%

		Jul-2011		2.8%		1.59%		6/30/11		3.39%

		Aug-2011		2.2%		1.46%		7/31/11		3.34%

		Sep-2011		1.9%		0.73%		8/31/11		3.17%

		Oct-2011		2.1%		0.11%		9/30/11		3.01%

		Nov-2011		2.1%		 -0.09%

		Dec-2011		1.9%		1.10%

		Jan-2012		1.8%		0.88%

		Feb-2012		2.0%		 -0.02%

		Mar-2012		2.2%		 -0.55%

		Apr-2012		1.9%		1.11%

		May-2012		1.6%		0.90%

		Jun-2012		1.6%		0.04%

		Jul-2012		1.5%		1.38%

		Aug-2012		1.5%		0.07%

		Sep-2012		1.6%		0.14%

		Oct-2012		1.7%		0.20%

		Nov-2012		1.6%		0.16%

		Dec-2012		1.8%		 -0.14%

		Jan-2013		2.0%		 -0.70%

		Feb-2013		1.9%		0.50%

		Mar-2013		1.9%		0.08%

		Apr-2013		1.7%		1.01%

		May-2013		2.1%		 -1.78%

		Jun-2013		2.5%		 -1.55%

		Jul-2013		2.6%		0.14%

		Aug-2013		2.8%		 -0.51%

		Sep-2013		2.6%		0.95%

		Oct-2013		2.6%		0.81%

		Nov-2013		2.7%		 -0.37%

		Dec-2013		3.0%		 -0.57%

		Jan-2014		2.6%		1.48%

		Feb-2014		2.6%		0.53%

		Mar-2014		2.7%		 -0.17%

		Apr-2014		2.6%		0.84%

		May-2014		2.5%		1.14%

		Jun-2014		2.5%		0.05%

		Jul-2014		2.6%		 -0.25%

		Aug-2014		2.3%		1.10%

		Sep-2014		2.5%		 -0.68%

		Oct-2014		2.3%		0.98%

		Nov-2014		2.2%		0.71%

		Dec-2014		2.2%		0.09%

		Jan-2015		1.6%		2.10%

		Feb-2015		2.0%		 -0.94%

		Mar-2015		1.9%		0.46%

		Apr-2015		2.0%		 -0.36%

		May-2015		2.1%		 -0.24%

		Jun-2015		2.4%		 -1.09%

		Jul-2015		2.2%		0.70%

		Aug-2015		2.2%		 -0.14%

		Sep-2015		2.0%		0.68%

		Oct-2015		2.1%		0.02%

		Nov-2015		2.2%		 -0.26%

		Dec-2015		2.3%		 -0.32%

		Jan-2016		1.9%		1.38%

		Feb-2016		1.7%		0.71%

		Mar-2016		1.8%		0.92%

		Apr-2016		1.8%		0.38%

		May-2016		1.8%		0.03%

		Jun-2016		1.5%		1.80%

		Jul-2016		1.5%		0.63%

		Aug-2016		1.6%		 -0.11%

		Sep-2016		1.6%		 -0.06%

		Oct-2016		1.8%		 -0.76%

		Nov-2016		2.4%		 -2.37%

		Dec-2016		2.4%		0.14%

		Jan-2017		2.5%		0.20%

		Feb-2017		2.4%		0.67%

		Mar-2017		2.4%		 -0.05%

		Apr-2017		2.3%		0.77%

		May-2017		2.2%		0.77%

		Jun-2017		2.3%		 -0.10%

		Jul-2017		2.3%		0.43%

		Aug-2017		2.1%		0.90%

		Sep-2017		2.3%		 -0.48%

		Oct-2017		2.4%		0.06%

		Nov-2017		2.4%		 -0.13%

		Dec-2017		2.4%		0.46%

		Jan-2018		2.7%		 -1.15%

		Feb-2018		2.9%		 -0.95%

		Mar-2018		2.7%		0.64%

		Apr-2018		3.0%		 -0.74%

		May-2018		2.9%		0.71%

		Jun-2018		2.9%		 -0.12%

		Jul-2018		3.0%		0.02%

		Aug-2018		2.9%		0.64%

		Sep-2018		3.1%		 -0.64%

		Oct-2018		3.2%		 -0.79%

		Nov-2018		3.0%		0.60%

		Dec-2018		2.7%		1.84%

		Jan-2019		2.6%		1.06%

		Feb-2019		2.7%		 -0.06%

		Mar-2019		2.4%		1.92%

		Apr-2019		2.5%		0.03%

		May-2019		2.1%		1.78%

		Jun-2019		2.0%		1.26%

		Jul-2019		2.0%		0.22%

		Aug-2019		1.5%		2.59%

		Sep-2019		1.7%		 -0.53%

		Oct-2019		1.7%		0.30%

		Nov-2019		1.8%		 -0.05%

		Dec-2019		1.9%		 -0.07%

		Jan-2020		1.5%		1.92%

		Feb-2020		1.1%		1.80%

		Mar-2020		0.7%		 -0.59%

		Apr-2020		0.6%		1.78%

		May-2020		0.7%		0.47%

		Jun-2020		0.7%		0.63%

		Jul-2020		0.6%		1.49%

		Aug-2020		0.7%		 -0.81%

		Sep-2020		0.7%		 -0.05%

		Oct-2020		0.9%		 -0.45%

		Nov-2020		0.8%		0.98%

		Dec-2020		0.9%		0.14%

		Jan-2021		1.1%		 -0.72%

		Feb-2021		1.4%		 -1.44%

		Mar-2021		1.7%		 -1.25%

		Apr-2021		1.7%		0.79%

		May-2021		1.6%		0.33%

		Jun-2021		1.5%		0.70%

		Jul-2021		1.2%		1.12%

		Aug-2021		1.3%		 -0.19%

		Sep-2021		1.5%		 -0.87%

				Correl		0.95















Monthly 10 Yr UST Yields vs. Subsequent 10 Yr US Agg Returns

12/31/1985 - 9/30/2021
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Instructions: 

Add next 3 months of US 10 yr treasury yields either from IPA or here: https://www.treasury.gov/resource-center/data-chart-center/interest-rates/pages/textview.aspx?data=yield; I usually just grab them off this treasury website to save time. 

Add next 3 months of Blbg Barc US Agg Returns Update correlation formula in column C (yellow) to include added returns and yields 

Update graph lines to include the added 3 months of data 

Update correlation figure in chart with the update correlation calc in yellow 

Update end date on chart
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US Agg Protection

		Date		Bloomberg Barclays US Aggregate		S&P 500				Date		Bloomberg Barclays US Aggregate		S&P 500

		Jan-1986		0.56%		0.56%				Apr-1986		0.53%		 -1.13%

		Feb-1986		3.94%		7.47%				Jul-1986		0.89%		 -5.59%

		Mar-1986		3.11%		5.58%				Sep-1986		 -0.99%		 -8.27%

		Apr-1986		0.53%		 -1.13%				Dec-1986		0.38%		 -2.55%

		May-1986		 -1.91%		5.32%				Apr-1987		 -2.74%		 -0.89%

		Jun-1986		2.62%		1.69%				Sep-1987		 -2.13%		 -2.19%

		Jul-1986		0.89%		 -5.59%				Oct-1987		3.56%		 -21.54%

		Aug-1986		2.49%		7.42%				Nov-1987		0.80%		 -8.24%

		Sep-1986		 -0.99%		 -8.27%				Mar-1988		 -0.94%		 -3.09%

		Oct-1986		1.45%		5.77%				Jul-1988		 -0.52%		 -0.38%

		Nov-1986		1.40%		2.43%				Aug-1988		0.26%		 -3.39%

		Dec-1986		0.38%		 -2.55%				Nov-1988		 -1.21%		 -1.43%

		Jan-1987		1.41%		13.47%				Feb-1989		 -0.72%		 -2.49%

		Feb-1987		0.69%		3.95%				Jun-1989		3.04%		 -0.57%

		Mar-1987		 -0.45%		2.89%				Sep-1989		0.51%		 -0.41%

		Apr-1987		 -2.74%		 -0.89%				Oct-1989		2.46%		 -2.32%

		May-1987		 -0.39%		0.87%				Jan-1990		 -1.19%		 -6.71%

		Jun-1987		1.38%		5.05%				Apr-1990		 -0.92%		 -2.49%

		Jul-1987		 -0.08%		5.07%				Jun-1990		1.60%		 -0.67%

		Aug-1987		 -0.54%		3.73%				Jul-1990		1.38%		 -0.32%

		Sep-1987		 -2.13%		 -2.19%				Aug-1990		 -1.34%		 -9.04%

		Oct-1987		3.56%		 -21.54%				Sep-1990		0.83%		 -4.87%

		Nov-1987		0.80%		 -8.24%				Oct-1990		1.27%		 -0.43%

		Dec-1987		1.36%		7.61%				Jun-1991		 -0.05%		 -4.58%

		Jan-1988		3.52%		4.21%				Sep-1991		2.03%		 -1.67%

		Feb-1988		1.19%		4.66%				Nov-1991		0.92%		 -4.03%

		Mar-1988		 -0.94%		 -3.09%				Jan-1992		 -1.36%		 -1.86%

		Apr-1988		 -0.54%		1.11%				Mar-1992		 -0.56%		 -1.94%

		May-1988		 -0.67%		0.87%				Jun-1992		1.38%		 -1.49%

		Jun-1988		2.41%		4.59%				Aug-1992		1.01%		 -2.05%

		Jul-1988		 -0.52%		 -0.38%				Apr-1993		0.70%		 -2.42%

		Aug-1988		0.26%		 -3.39%				Jul-1993		0.57%		 -0.40%

		Sep-1988		2.26%		4.26%				Sep-1993		0.27%		 -0.77%

		Oct-1988		1.88%		2.78%				Nov-1993		 -0.85%		 -0.95%

		Nov-1988		 -1.21%		 -1.43%				Feb-1994		 -1.74%		 -2.71%

		Dec-1988		0.11%		1.74%				Mar-1994		 -2.47%		 -4.36%

		Jan-1989		1.44%		7.32%				Jun-1994		 -0.22%		 -2.45%

		Feb-1989		 -0.72%		 -2.49%				Sep-1994		 -1.47%		 -2.45%

		Mar-1989		0.43%		2.33%				Nov-1994		 -0.22%		 -3.64%

		Apr-1989		2.09%		5.19%				Oct-1995		1.30%		 -0.36%

		May-1989		2.63%		4.05%				Jul-1996		0.27%		 -4.42%

		Jun-1989		3.04%		 -0.57%				Dec-1996		 -0.93%		 -1.98%

		Jul-1989		2.13%		9.03%				Mar-1997		 -1.11%		 -4.11%

		Aug-1989		 -1.48%		1.96%				Aug-1997		 -0.85%		 -5.60%

		Sep-1989		0.51%		 -0.41%				Oct-1997		1.45%		 -3.34%

		Oct-1989		2.46%		 -2.32%				May-1998		0.95%		 -1.72%

		Nov-1989		0.95%		2.04%				Jul-1998		0.21%		 -1.06%

		Dec-1989		0.27%		2.40%				Aug-1998		1.63%		 -14.46%

		Jan-1990		 -1.19%		 -6.71%				Feb-1999		 -1.75%		 -3.11%

		Feb-1990		0.32%		1.29%				May-1999		 -0.88%		 -2.36%

		Mar-1990		0.07%		2.65%				Jul-1999		 -0.42%		 -3.12%

		Apr-1990		 -0.92%		 -2.49%				Aug-1999		 -0.05%		 -0.49%

		May-1990		2.96%		9.75%				Sep-1999		1.16%		 -2.74%

		Jun-1990		1.60%		 -0.67%				Jan-2000		 -0.33%		 -5.02%

		Jul-1990		1.38%		 -0.32%				Feb-2000		1.21%		 -1.89%

		Aug-1990		 -1.34%		 -9.04%				Apr-2000		 -0.29%		 -3.01%

		Sep-1990		0.83%		 -4.87%				May-2000		 -0.05%		 -2.05%

		Oct-1990		1.27%		 -0.43%				Jul-2000		0.91%		 -1.56%

		Nov-1990		2.15%		6.46%				Sep-2000		0.63%		 -5.28%

		Dec-1990		1.56%		2.79%				Oct-2000		0.66%		 -0.42%

		Jan-1991		1.24%		4.35%				Nov-2000		1.64%		 -7.88%

		Feb-1991		0.85%		7.15%				Feb-2001		0.87%		 -9.12%

		Mar-1991		0.69%		2.42%				Mar-2001		0.50%		 -6.34%

		Apr-1991		1.08%		0.24%				Jun-2001		0.38%		 -2.43%

		May-1991		0.58%		4.31%				Jul-2001		2.24%		 -0.98%

		Jun-1991		 -0.05%		 -4.58%				Aug-2001		1.15%		 -6.26%

		Jul-1991		1.39%		4.66%				Sep-2001		1.16%		 -8.08%

		Aug-1991		2.16%		2.37%				Jan-2002		0.81%		 -1.46%

		Sep-1991		2.03%		 -1.67%				Feb-2002		0.97%		 -1.93%

		Oct-1991		1.11%		1.34%				Apr-2002		1.94%		 -6.06%

		Nov-1991		0.92%		 -4.03%				May-2002		0.85%		 -0.74%

		Dec-1991		2.97%		11.44%				Jun-2002		0.87%		 -7.12%

		Jan-1992		 -1.36%		 -1.86%				Jul-2002		1.21%		 -7.79%

		Feb-1992		0.65%		1.30%				Sep-2002		1.62%		 -10.87%

		Mar-1992		 -0.56%		 -1.94%				Dec-2002		2.07%		 -5.87%

		Apr-1992		0.72%		2.94%				Jan-2003		0.09%		 -2.62%

		May-1992		1.89%		0.49%				Feb-2003		1.38%		 -1.50%

		Jun-1992		1.38%		 -1.49%				Sep-2003		2.65%		 -1.06%

		Jul-1992		2.04%		4.09%				Mar-2004		0.75%		 -1.51%

		Aug-1992		1.01%		 -2.05%				Apr-2004		 -2.60%		 -1.57%

		Sep-1992		1.19%		1.18%				Jul-2004		0.99%		 -3.31%

		Oct-1992		 -1.33%		0.35%				Jan-2005		0.63%		 -2.44%

		Nov-1992		0.02%		3.41%				Mar-2005		 -0.51%		 -1.77%

		Dec-1992		1.59%		1.23%				Apr-2005		1.35%		 -1.90%

		Jan-1993		1.92%		0.84%				Aug-2005		1.28%		 -0.91%

		Feb-1993		1.75%		1.36%				Oct-2005		 -0.79%		 -1.67%

		Mar-1993		0.42%		2.11%				May-2006		 -0.11%		 -2.88%

		Apr-1993		0.70%		 -2.42%				Feb-2007		1.54%		 -1.96%

		May-1993		0.13%		2.68%				Jun-2007		 -0.30%		 -1.66%

		Jun-1993		1.81%		0.29%				Jul-2007		0.83%		 -3.10%

		Jul-1993		0.57%		 -0.40%				Nov-2007		1.80%		 -4.18%

		Aug-1993		1.75%		3.79%				Dec-2007		0.28%		 -0.69%

		Sep-1993		0.27%		 -0.77%				Jan-2008		1.68%		 -6.00%

		Oct-1993		0.37%		2.07%				Feb-2008		0.14%		 -3.25%

		Nov-1993		 -0.85%		 -0.95%				Mar-2008		0.34%		 -0.43%

		Dec-1993		0.54%		1.21%				Jun-2008		 -0.08%		 -8.43%

		Jan-1994		1.35%		3.40%				Jul-2008		 -0.08%		 -0.84%

		Feb-1994		 -1.74%		 -2.71%				Sep-2008		 -1.34%		 -8.91%

		Mar-1994		 -2.47%		 -4.36%				Oct-2008		 -2.36%		 -16.79%

		Apr-1994		 -0.80%		1.28%				Nov-2008		3.26%		 -7.18%

		May-1994		 -0.01%		1.64%				Jan-2009		 -0.88%		 -8.43%

		Jun-1994		 -0.22%		 -2.45%				Feb-2009		 -0.38%		 -10.65%

		Jul-1994		1.99%		3.28%				Oct-2009		0.49%		 -1.86%

		Aug-1994		0.12%		4.10%				Jan-2010		1.53%		 -3.60%

		Sep-1994		 -1.47%		 -2.45%				May-2010		0.84%		 -7.99%

		Oct-1994		 -0.09%		2.25%				Jun-2010		1.57%		 -5.23%

		Nov-1994		 -0.22%		 -3.64%				Aug-2010		1.29%		 -4.51%

		Dec-1994		0.69%		1.48%				May-2011		1.31%		 -1.13%

		Jan-1995		1.98%		2.59%				Jun-2011		 -0.29%		 -1.67%

		Feb-1995		2.38%		3.90%				Jul-2011		1.59%		 -2.03%

		Mar-1995		0.61%		2.95%				Aug-2011		1.46%		 -5.43%

		Apr-1995		1.40%		2.94%				Sep-2011		0.73%		 -7.03%

		May-1995		3.87%		4.00%				Nov-2011		 -0.09%		 -0.22%

		Jun-1995		0.73%		2.32%				Apr-2012		1.11%		 -0.63%

		Jul-1995		 -0.22%		3.32%				May-2012		0.90%		 -6.01%

		Aug-1995		1.21%		0.25%				Oct-2012		0.20%		 -1.85%

		Sep-1995		0.97%		4.22%				Jun-2013		 -1.55%		 -1.34%

		Oct-1995		1.30%		 -0.36%				Aug-2013		 -0.51%		 -2.90%

		Nov-1995		1.50%		4.39%				Jan-2014		1.48%		 -3.46%

		Dec-1995		1.40%		1.93%				Jul-2014		 -0.25%		 -1.38%

		Jan-1996		0.66%		3.40%				Sep-2014		 -0.68%		 -1.40%

		Feb-1996		 -1.74%		0.93%				Dec-2014		0.09%		 -0.25%

		Mar-1996		 -0.70%		0.96%				Jan-2015		2.10%		 -3.00%

		Apr-1996		 -0.56%		1.47%				Mar-2015		0.46%		 -1.58%

		May-1996		 -0.20%		2.58%				Jun-2015		 -1.09%		 -1.94%

		Jun-1996		1.34%		0.38%				Aug-2015		 -0.14%		 -6.03%

		Jul-1996		0.27%		 -4.42%				Sep-2015		0.68%		 -2.47%

		Aug-1996		 -0.17%		2.11%				Dec-2015		 -0.32%		 -1.58%

		Sep-1996		1.74%		5.63%				Jan-2016		1.38%		 -4.96%

		Oct-1996		2.22%		2.76%				Feb-2016		0.71%		 -0.13%

		Nov-1996		1.71%		7.56%				Oct-2016		 -0.76%		 -1.82%

		Dec-1996		 -0.93%		 -1.98%				Feb-2018		 -0.95%		 -3.69%

		Jan-1997		0.31%		6.25%				Mar-2018		0.64%		 -2.54%

		Feb-1997		0.25%		0.78%				Oct-2018		 -0.79%		 -6.84%

		Mar-1997		 -1.11%		 -4.11%				Dec-2018		1.84%		 -9.03%

		Apr-1997		1.50%		5.97%				May-2019		1.78%		 -6.35%

		May-1997		0.95%		6.09%				Aug-2019		2.59%		 -1.58%

		Jun-1997		1.19%		4.48%				Jan-2020		1.92%		 -0.04%

		Jul-1997		2.70%		7.96%				Feb-2020		1.80%		 -8.23%

		Aug-1997		 -0.85%		 -5.60%				Mar-2020		 -0.59%		 -12.35%

		Sep-1997		1.48%		5.48%				Sep-2020		 -0.05%		 -3.80%

		Oct-1997		1.45%		 -3.34%				Oct-2020		 -0.45%		 -2.66%

		Nov-1997		0.46%		4.63%				Jan-2021		 -0.72%		 -1.01%

		Dec-1997		1.01%		1.72%				Sep-2021		 -0.87%		 -4.65%

		Jan-1998		1.28%		1.11%

		Feb-1998		 -0.08%		7.21%

		Mar-1998		0.34%		5.12%

		Apr-1998		0.52%		1.01%

		May-1998		0.95%		 -1.72%

		Jun-1998		0.85%		4.06%

		Jul-1998		0.21%		 -1.06%

		Aug-1998		1.63%		 -14.46%

		Sep-1998		2.34%		6.41%

		Oct-1998		 -0.53%		8.13%

		Nov-1998		0.57%		6.06%

		Dec-1998		0.30%		5.76%

		Jan-1999		0.71%		4.18%

		Feb-1999		 -1.75%		 -3.11%

		Mar-1999		0.55%		4.00%

		Apr-1999		0.32%		3.87%

		May-1999		 -0.88%		 -2.36%

		Jun-1999		 -0.32%		5.55%

		Jul-1999		 -0.42%		 -3.12%

		Aug-1999		 -0.05%		 -0.49%

		Sep-1999		1.16%		 -2.74%

		Oct-1999		0.37%		6.33%

		Nov-1999		 -0.01%		2.03%

		Dec-1999		 -0.48%		5.89%

		Jan-2000		 -0.33%		 -5.02%

		Feb-2000		1.21%		 -1.89%

		Mar-2000		1.32%		9.78%

		Apr-2000		 -0.29%		 -3.01%

		May-2000		 -0.05%		 -2.05%

		Jun-2000		2.08%		2.47%

		Jul-2000		0.91%		 -1.56%

		Aug-2000		1.45%		6.21%

		Sep-2000		0.63%		 -5.28%

		Oct-2000		0.66%		 -0.42%

		Nov-2000		1.64%		 -7.88%

		Dec-2000		1.86%		0.49%

		Jan-2001		1.63%		3.55%

		Feb-2001		0.87%		 -9.12%

		Mar-2001		0.50%		 -6.34%

		Apr-2001		 -0.42%		7.77%

		May-2001		0.60%		0.67%

		Jun-2001		0.38%		 -2.43%

		Jul-2001		2.24%		 -0.98%

		Aug-2001		1.15%		 -6.26%

		Sep-2001		1.16%		 -8.08%

		Oct-2001		2.09%		1.91%

		Nov-2001		 -1.38%		7.67%

		Dec-2001		 -0.64%		0.88%

		Jan-2002		0.81%		 -1.46%

		Feb-2002		0.97%		 -1.93%

		Mar-2002		 -1.66%		3.76%

		Apr-2002		1.94%		 -6.06%

		May-2002		0.85%		 -0.74%

		Jun-2002		0.87%		 -7.12%

		Jul-2002		1.21%		 -7.79%

		Aug-2002		1.69%		0.66%

		Sep-2002		1.62%		 -10.87%

		Oct-2002		 -0.46%		8.80%

		Nov-2002		 -0.03%		5.89%

		Dec-2002		2.07%		 -5.87%

		Jan-2003		0.09%		 -2.62%

		Feb-2003		1.38%		 -1.50%

		Mar-2003		 -0.08%		0.97%

		Apr-2003		0.83%		8.24%

		May-2003		1.86%		5.27%

		Jun-2003		 -0.20%		1.28%

		Jul-2003		 -3.36%		1.76%

		Aug-2003		0.66%		1.95%

		Sep-2003		2.65%		 -1.06%

		Oct-2003		 -0.93%		5.66%

		Nov-2003		0.24%		0.88%

		Dec-2003		1.02%		5.24%

		Jan-2004		0.80%		1.84%

		Feb-2004		1.08%		1.39%

		Mar-2004		0.75%		 -1.51%

		Apr-2004		 -2.60%		 -1.57%

		May-2004		 -0.40%		1.37%

		Jun-2004		0.57%		1.94%

		Jul-2004		0.99%		 -3.31%

		Aug-2004		1.91%		0.40%

		Sep-2004		0.27%		1.08%

		Oct-2004		0.84%		1.53%

		Nov-2004		 -0.80%		4.05%

		Dec-2004		0.92%		3.40%

		Jan-2005		0.63%		 -2.44%

		Feb-2005		 -0.59%		2.10%

		Mar-2005		 -0.51%		 -1.77%

		Apr-2005		1.35%		 -1.90%

		May-2005		1.08%		3.18%

		Jun-2005		0.55%		0.14%

		Jul-2005		 -0.91%		3.72%

		Aug-2005		1.28%		 -0.91%

		Sep-2005		 -1.03%		0.81%

		Oct-2005		 -0.79%		 -1.67%

		Nov-2005		0.44%		3.78%

		Dec-2005		0.95%		0.03%

		Jan-2006		0.01%		2.65%

		Feb-2006		0.33%		0.27%

		Mar-2006		 -0.98%		1.24%

		Apr-2006		 -0.18%		1.34%

		May-2006		 -0.11%		 -2.88%

		Jun-2006		0.21%		0.14%

		Jul-2006		1.35%		0.62%

		Aug-2006		1.53%		2.38%

		Sep-2006		0.88%		2.58%

		Oct-2006		0.66%		3.26%

		Nov-2006		1.16%		1.90%

		Dec-2006		 -0.58%		1.40%

		Jan-2007		 -0.04%		1.51%

		Feb-2007		1.54%		 -1.96%

		Mar-2007		0.00%		1.12%

		Apr-2007		0.54%		4.43%

		May-2007		 -0.76%		3.49%

		Jun-2007		 -0.30%		 -1.66%

		Jul-2007		0.83%		 -3.10%

		Aug-2007		1.23%		1.50%

		Sep-2007		0.76%		3.74%

		Oct-2007		0.90%		1.59%

		Nov-2007		1.80%		 -4.18%

		Dec-2007		0.28%		 -0.69%

		Jan-2008		1.68%		 -6.00%

		Feb-2008		0.14%		 -3.25%

		Mar-2008		0.34%		 -0.43%

		Apr-2008		 -0.21%		4.87%

		May-2008		 -0.73%		1.30%

		Jun-2008		 -0.08%		 -8.43%

		Jul-2008		 -0.08%		 -0.84%

		Aug-2008		0.95%		1.45%

		Sep-2008		 -1.34%		 -8.91%

		Oct-2008		 -2.36%		 -16.79%

		Nov-2008		3.26%		 -7.18%

		Dec-2008		3.73%		1.06%

		Jan-2009		 -0.88%		 -8.43%

		Feb-2009		 -0.38%		 -10.65%

		Mar-2009		1.39%		8.76%

		Apr-2009		0.48%		9.57%

		May-2009		0.73%		5.59%

		Jun-2009		0.57%		0.20%

		Jul-2009		1.61%		7.56%

		Aug-2009		1.04%		3.61%

		Sep-2009		1.05%		3.73%

		Oct-2009		0.49%		 -1.86%

		Nov-2009		1.29%		6.00%

		Dec-2009		 -1.56%		1.93%

		Jan-2010		1.53%		 -3.60%

		Feb-2010		0.37%		3.10%

		Mar-2010		 -0.12%		6.03%

		Apr-2010		1.04%		1.58%

		May-2010		0.84%		 -7.99%

		Jun-2010		1.57%		 -5.23%

		Jul-2010		1.07%		7.01%

		Aug-2010		1.29%		 -4.51%

		Sep-2010		0.11%		8.92%

		Oct-2010		0.36%		3.80%

		Nov-2010		 -0.57%		0.01%

		Dec-2010		 -1.08%		6.68%

		Jan-2011		0.12%		2.37%

		Feb-2011		0.25%		3.43%

		Mar-2011		0.06%		0.04%

		Apr-2011		1.27%		2.96%

		May-2011		1.31%		 -1.13%

		Jun-2011		 -0.29%		 -1.67%

		Jul-2011		1.59%		 -2.03%

		Aug-2011		1.46%		 -5.43%

		Sep-2011		0.73%		 -7.03%

		Oct-2011		0.11%		10.93%

		Nov-2011		 -0.09%		 -0.22%

		Dec-2011		1.10%		1.02%

		Jan-2012		0.88%		4.48%

		Feb-2012		 -0.02%		4.32%

		Mar-2012		 -0.55%		3.29%

		Apr-2012		1.11%		 -0.63%

		May-2012		0.90%		 -6.01%

		Jun-2012		0.04%		4.12%

		Jul-2012		1.38%		1.39%

		Aug-2012		0.07%		2.25%

		Sep-2012		0.14%		2.58%

		Oct-2012		0.20%		 -1.85%

		Nov-2012		0.16%		0.58%

		Dec-2012		 -0.14%		0.91%

		Jan-2013		 -0.70%		5.18%

		Feb-2013		0.50%		1.36%

		Mar-2013		0.08%		3.75%

		Apr-2013		1.01%		1.93%

		May-2013		 -1.78%		2.34%

		Jun-2013		 -1.55%		 -1.34%

		Jul-2013		0.14%		5.09%

		Aug-2013		 -0.51%		 -2.90%

		Sep-2013		0.95%		3.14%

		Oct-2013		0.81%		4.60%

		Nov-2013		 -0.37%		3.05%

		Dec-2013		 -0.57%		2.53%

		Jan-2014		1.48%		 -3.46%

		Feb-2014		0.53%		4.57%

		Mar-2014		 -0.17%		0.84%

		Apr-2014		0.84%		0.74%

		May-2014		1.14%		2.35%

		Jun-2014		0.05%		2.07%

		Jul-2014		 -0.25%		 -1.38%

		Aug-2014		1.10%		4.00%

		Sep-2014		 -0.68%		 -1.40%

		Oct-2014		0.98%		2.44%

		Nov-2014		0.71%		2.69%

		Dec-2014		0.09%		 -0.25%

		Jan-2015		2.10%		 -3.00%

		Feb-2015		 -0.94%		5.75%

		Mar-2015		0.46%		 -1.58%

		Apr-2015		 -0.36%		0.96%

		May-2015		 -0.24%		1.29%

		Jun-2015		 -1.09%		 -1.94%

		Jul-2015		0.70%		2.10%

		Aug-2015		 -0.14%		 -6.03%

		Sep-2015		0.68%		 -2.47%

		Oct-2015		0.02%		8.44%

		Nov-2015		 -0.26%		0.30%

		Dec-2015		 -0.32%		 -1.58%

		Jan-2016		1.38%		 -4.96%

		Feb-2016		0.71%		 -0.13%

		Mar-2016		0.92%		6.78%

		Apr-2016		0.38%		0.39%

		May-2016		0.03%		1.80%

		Jun-2016		1.80%		0.26%

		Jul-2016		0.63%		3.69%

		Aug-2016		 -0.11%		0.14%

		Sep-2016		 -0.06%		0.02%

		Oct-2016		 -0.76%		 -1.82%

		Nov-2016		 -2.37%		3.70%

		Dec-2016		0.14%		1.98%

		Jan-2017		0.20%		1.90%

		Feb-2017		0.67%		3.97%

		Mar-2017		 -0.05%		0.12%

		Apr-2017		0.77%		1.03%

		May-2017		0.77%		1.41%

		Jun-2017		 -0.10%		0.62%

		Jul-2017		0.43%		2.06%

		Aug-2017		0.90%		0.31%

		Sep-2017		 -0.48%		2.06%

		Oct-2017		0.06%		2.33%

		Nov-2017		 -0.13%		3.07%

		Dec-2017		0.46%		1.11%

		Jan-2018		 -1.15%		5.73%

		Feb-2018		 -0.95%		 -3.69%

		Mar-2018		0.64%		 -2.54%

		Apr-2018		 -0.74%		0.38%

		May-2018		0.71%		2.41%

		Jun-2018		 -0.12%		0.62%

		Jul-2018		0.02%		3.72%

		Aug-2018		0.64%		3.26%

		Sep-2018		 -0.64%		0.57%

		Oct-2018		 -0.79%		 -6.84%

		Nov-2018		0.60%		2.04%

		Dec-2018		1.84%		 -9.03%

		Jan-2019		1.06%		8.01%

		Feb-2019		 -0.06%		3.21%

		Mar-2019		1.92%		1.94%

		Apr-2019		0.03%		4.05%

		May-2019		1.78%		 -6.35%

		Jun-2019		1.26%		7.05%

		Jul-2019		0.22%		1.44%

		Aug-2019		2.59%		 -1.58%

		Sep-2019		 -0.53%		1.87%

		Oct-2019		0.30%		2.17%

		Nov-2019		 -0.05%		3.63%

		Dec-2019		 -0.07%		3.02%

		Jan-2020		1.92%		 -0.04%

		Feb-2020		1.80%		 -8.23%

		Mar-2020		 -0.59%		 -12.35%

		Apr-2020		1.78%		12.82%

		May-2020		0.47%		4.76%

		Jun-2020		0.63%		1.99%

		Jul-2020		1.49%		5.64%

		Aug-2020		 -0.81%		7.19%

		Sep-2020		 -0.05%		 -3.80%

		Oct-2020		 -0.45%		 -2.66%

		Nov-2020		0.98%		10.95%

		Dec-2020		0.14%		3.84%

		Jan-2021		 -0.72%		 -1.01%

		Feb-2021		 -1.44%		2.76%

		Mar-2021		 -1.25%		4.38%

		Apr-2021		0.79%		5.34%

		May-2021		0.33%		0.70%

		Jun-2021		0.70%		2.33%

		Jul-2021		1.12%		2.38%

		Aug-2021		 -0.19%		3.04%

		Sep-2021		 -0.87%		 -4.65%



		DMC		-10.34%

		Correl		0.11



















































































































































































































































































US Agg Monthly Returns During Negative S&P500 Months

12/31/1985 - 9/30/2021
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Instructions: 

Add next 3 months of returns for Blbg Barc US Agg and SP 500 respectively in columns B and C.

Update DMC and Correl Formula to include added 3 months of data 

IF one of the 3 added SP500 months is negative, add that month of US Agg and SP 500 Returns to columns F&G. If not SP500 months, NO DATA POINTS ARE ADDED.

Update the bars to include new data points added to columns F&G. If none, nothing to update there.

Manually update text box on chart with DMC and Correl figures (yellow) in column B.

Update end date on chart
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Building Top 20 Composite

		Firm Name		Product Name		Product: Total AUM -  12/2020		Product: Product Inception Date						eVest Top 20 AUM 
US Core Plus Composite 
(12/31/2020 AUM)

		PIMCO		Core Plus - Total Return Full Authority		$145,628.76		03/08/1971						PIMCO				USE STRATEGIES HIGHLIGHTED YELLOW

		The TCW Group, Inc.		TCW Core Plus Fixed Income		$123,470.27		08/01/1996						The TCW Group

		Western Asset Management Company, LLC		WA US Core Plus		$119,094.20		02/01/1993						Western Asset Management Company

		PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		$104,133.23		01/01/1996						PGIM Fixed Income

		PGIM Investments LLC		PGIM Total Return Bond Fund		$64,015.83		01/10/1995						Fidelity Institutional Asset Management

		Fidelity Institutional Asset Management		Core Plus		$60,305.07		11/30/2000						Baird Advisors

		Capital Group		US Core Plus Fixed Income (Capital Group)		$36,739.22		05/31/1974						BlackRock

		Fidelity Investments		Fidelity Total Bond Fund		$33,085.54		10/15/2002						Loomis, Sayles & Company

		Baird Advisors		Core Plus Bond		$31,814.36		09/29/2000						Manulife Investment Management

		BlackRock		Total Return		$31,260.45		12/07/2001						John Hancock Investments

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		$30,835.86		01/01/1986						J.P. Morgan Investment Management

		Guggenheim Investments		Core Plus Fixed Income		$28,950.16		08/01/2006						Voya Investment Management

		Manulife Investment Management		Core Plus Fixed Income		$27,934.08		01/01/1985						Macquarie Investment Management

		DoubleLine		Core Plus Fixed Income		$23,204.66		06/02/2010						Columbia Management Investments

		John Hancock Investments		John Hancock Bond Fund		$21,834.71		11/09/1973						Wellington Management Company LLP

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		$20,468.36		03/01/1993						MFS Investment Management		Replaced Janus; Replaced Goldman Sachs Bond Fund with Goldman Sachs US Core Plus Fixed Income due to track record; replace Capital Group with AB due to availability in eVestment

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		$19,340.65		01/01/1999						Goldman Sachs Asset Management

		Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		$17,865.39		01/02/1989						Federated Hermes

		Macquarie Investment Management		US Core Plus Fixed Income		$16,066.36		01/01/1998						Amundi Asset Management

		Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		$15,545.24		02/28/2005						Alliance Bernstein				Amundi Asset Management

		Goldman Sachs Asset Management		Goldman Sachs Bond Fund		$13,573.56		11/30/2006

		Wellington Management Company LLP		Core Bond Plus		$12,598.00		01/01/1990

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		$12,373.72		03/01/1999

		Goldman Sachs Asset Management		US Core Plus Fixed Income		$12,329.88		09/01/1994

		Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		$11,059.32		10/01/1996

		Federated Hermes, Inc.		Federated Hermes Core Plus (Restricted)		$11,059.32		07/01/2019

		Amundi Asset Management		Amundi Pioneer Opportunistic Core		$10,740.59		10/31/1978

		PIMCO		Total Return ESG		$9,650.18		04/30/1989

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		$8,761.45		06/30/2001

		Barings LLC		Core Plus Fixed Income		$8,227.68		05/03/1999

		Victory Capital Management Inc.		USAA Income		$8,220.85		03/04/1974

		Janus Henderson Investors		Core Plus Fixed Income		$7,488.97		07/07/1987

		Lord, Abbett & Co. LLC		Core Plus Total Return		$7,405.69		01/01/1999

		Invesco, Ltd		Core Plus		$7,015.59		06/30/2000

		Franklin Resources, Inc.		Franklin Core Plus Fixed Income		$6,675.19		09/23/1988

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		$6,540.38		06/01/1981

		Principal Global Fixed Income		Core Plus Bond		$6,051.05		04/01/2000

		MacKay Shields LLC		Core Plus Fixed Income		$5,704.10		01/01/1999

		Capital Group		Strategic Bond (Capital Group / American Funds)		$5,698.72		07/31/2013

		Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		$5,503.33		08/02/2004

		The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		$5,134.97		01/01/1997

		Putnam Investments		Putnam Core Plus Fixed Income		$4,889.09		06/30/1991

		Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		$4,848.35		09/30/1997

		BlackRock		Customized Core Plus Bond		$4,792.84		04/01/1998

		Neuberger Berman		Core Plus		$4,696.76		10/01/1998

		Lazard Asset Management LLC		US Core Plus		$4,195.83		11/01/2011

		PIMCO		PIMCO Active Bond ETF		$4,126.35		02/29/2012

		Stone Harbor Investment Partners LP		Core Plus		$3,988.36		07/01/2000

		Camden Asset Management, L.P.		Camden Bond Strategy		$3,868.00		05/01/1997

		Morgan Stanley Investment Management		Core Plus Fixed Income		$3,798.60		12/31/1977

		Victory Capital Management Inc.		USAA Intermediate-Term Bond		$3,775.16		08/02/1999

		MacKay Shields LLC		Core Plus Opportunities		$3,730.34		07/01/1997

		National Investment Services		Core Plus Fixed Income		$3,696.89		10/01/1997

		American Century Investments		U.S. Core Plus Fixed Income		$3,609.71		01/01/2002

		Payden & Rygel		Core Plus		$3,577.84		04/01/2005

		BNY Mellon Asset Management Canada Ltd.		US Core Plus		$3,186.00		11/01/2008

		Insight Investment		US Core Plus Fixed Income		$3,186.00		11/01/2008

		Aegon Asset Management		Aegon US Core Plus		$3,159.22		10/01/2008

		Calvert Research and Management		Calvert Bond Strategy		$2,898.02		09/24/1987

		Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		$2,431.69		05/02/2002

		Schroder Investment Management Limited		US Core Plus		$2,431.22		12/31/1999

		PIMCO		PIMCO Total Return Collective Trust Class I		$2,363.84		11/30/2009

		PIMCO		PIMCO Total Return Collective Trust Class II		$2,363.84		09/01/2015

		BlackRock		CoreAlpha Bond Fund		$2,260.28		---

		PPM America, Inc.		Core Plus Fixed Income		$2,165.41		01/01/2009

		Harbor Funds		Harbor Bond Fund		$2,071.08		12/29/1987

		Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		$1,914.09		10/01/2007

		Pacific Asset Management		Core Plus Bond Strategy		$1,848.00		01/01/2011

		Aberdeen Standard Investments		Total Return Bond Strategy		$1,829.96		02/01/1995

		MetLife Investment Management		Core Plus Fixed Income (Formerly Logan Circle)		$1,801.30		10/01/2000

		Mellon Investments Corporation		US Core Plus		$1,782.62		08/01/1985

		Wells Fargo Asset Management		U.S. Core Plus Bond		$1,731.35		02/01/2016

		LM Capital Group, LLC		Active Core Plus Fixed Income		$1,700.40		01/01/2009

		Ducenta Squared Asset Management		Core Plus Fixed Income		$1,621.40		04/01/1985

		GW&K Investment Management		Enhanced Core Bond Strategy		$1,614.05		10/01/1999

		Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		$1,600.59		10/01/1999

		PineBridge Investments		PineBridge USD Core Bond Plus Strategy		$1,572.41		12/31/2002

		BNY Mellon Investment Adviser, Inc.		BNY Mellon Core Plus Fund		$1,571.00		12/02/2010

		Smith Capital Investors. LLC		Smith Capital Investors Total Return		$1,511.14		08/01/2018

		Lord, Abbett & Co. LLC		Core Plus Full Discretion		$1,495.86		12/08/2015

		Seix Investment Advisors LLC		Seix Core Plus		$1,458.13		04/01/1996

		Reams Asset Management, a Division of Scout Investments		Core Plus Full Discretion Fixed Income		$1,350.19		01/01/1997

		DWS Group		Total Return Bond		$1,322.53		06/25/2001

		BMO Global Asset Management		BMO Core Plus Fixed Income - Broad		$1,307.37		12/31/2006

		Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		$1,280.20		04/30/2005

		GIA Partners, LLC		Core Plus		$1,239.84		10/01/1999

		Nationwide Fund Advisors		Nationwide Core Plus Bond Fund		$1,196.91		07/17/1992

		Segall Bryant & Hamill		Core Plus Fixed Income		$1,175.77		01/01/1992

		Brandywine Global Investment Management, LLC		US Fixed Income		$1,134.64		10/01/1995

		Longfellow Investment Management Co.		Core Plus		$1,047.07		07/01/2009

		Massachusetts Mutual Life Insurance Company		MassMutual Select Total Return Bond Fund		$934.54		07/06/2010

		Brandes Investment Partners, L.P.		Core Plus Fixed Income		$916.10		12/31/1999

		Victory Capital Management Inc.		INCORE Total Return		$836.34		12/01/1991

		UBS Asset Management		US Core Plus		$836.17		06/30/1995

		Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		$800.45		04/01/2012

		GW&K Investment Management		Total Return Bond Strategy		$786.56		01/01/1988

		Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		$734.56		09/30/2014

		Chartwell Investment Partners		Core Plus Fixed Income		$694.86		07/01/2005

		1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		$660.26		02/01/2008

		Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		$655.52		09/30/2000

		LM Capital Group, LLC		Enhanced Core Plus Fixed Income		$586.40		07/01/2010

		Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		$553.36		02/23/1996

		Conning		Core Plus Fixed Income		$548.08		01/01/1991

		Barrow, Hanley, Mewhinney & Strauss, LLC		Core Plus Fixed Income		$541.23		01/01/1998

		T. Rowe Price		US Total Return Bond Strategy		$538.22		11/15/2016

		T. Rowe Price		US Core Plus Bond Strategy		$535.12		11/30/1996

		AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		$506.71		07/18/2011

		PNC Capital Advisors, LLC		Core Plus Bond		$499.25		01/01/2000

		EARNEST Partners, LLC		Core Plus Fixed Income		$488.00		07/01/2005

		Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		$477.89		07/01/2014

		MFS Investment Management		MFS U.S. Opportunistic Fixed Income		$473.94		01/01/1988

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		$450.25		01/31/2002

		Touchstone Investments		Touchstone Impact Bond Fund		$402.18		11/15/1991

		Touchstone Investments		Touchstone Active Bond Fund		$363.45		10/03/1994

		Income Research & Management		IR+M Core Plus		$346.30		07/31/2017

		Christian Brothers Investment Services, Inc.		CUIT Opportunistic Bond Fund		$342.00		05/01/2013

		Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		$326.87		06/01/2014

		Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		$259.60		06/30/2011

		AQR Capital Management LLC		Core Plus Strategy		$253.72		05/01/2018

		Nuveen Asset Management		Core Plus		$233.88		09/30/2003

		Massachusetts Mutual Life Insurance Company		MassMutual Premier Diversified Bond Fund		$225.07		05/03/1999

		Barings LLC		Core Plus Total Return		$223.88		05/03/1999

		Aegon Asset Management		Aegon US Sustainable Fixed Income		$217.02		04/01/2019

		Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		$175.65		04/30/1997

		Weitz Investment Management, Inc.		Weitz Core Plus Income		$134.50		07/31/2014

		Amalgamated Bank		LongView Core Plus Fixed Income Fund		$132.80		07/31/2013

		Wells Fargo Asset Management		U.S. Enhanced Core Bond		$129.47		07/01/2005

		Oppenheimer Investment Management LLC		Core Plus Fixed Income		$97.70		10/01/1996

		Calamos Investments		Calamos Core Plus Fixed Income Strategy		$86.06		07/01/2007

		Weaver C. Barksdale & Associates, Inc.		Weaver Income		$76.55		01/31/2009

		Eagle Asset Management, Inc.		Core Plus Fixed Institutional		$69.43		06/30/2005

		BlackRock		BlackRock Systematic ESG Bond Fund		$56.12		08/23/2016

		Muzinich & Co., Inc.		Muzinich U.S. Full Market Corporate Investment Grade Plus		$54.35		10/01/2016

		Allianz Global Investors		AllianzGI US Core Plus Fixed Income		$53.29		05/30/2018

		Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		$49.05		09/30/2000

		Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		$43.31		11/30/1996

		National Investment Services		Short Duration High Yield		$43.10		12/01/2013

		Sage Advisory Services, Ltd. Co.		Sage ESG Core Plus		$37.03		11/01/2018

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		$34.90		12/31/2003

		Weaver C. Barksdale & Associates, Inc.		Weaver Core Plus		$20.18		03/01/2020

		DeRoy & Devereaux		Total Return Bond Strategy		$15.10		10/01/1995

		Pacific Income Advisers, Inc.		Core Plus		$1.00		06/30/2008

		Hemispheres Investment Management Inc.		Core-Plus Bonds		$0.95		01/31/2015



Instructions: 

THIS IS ALREADY DONE FOR 2021!!! CHANGE 1Q22

The Top Composite is based of 12/31 AUM data of each year. This is because managers typically take longest to update AUM as opposed to returns, etc. So for 2020, the top 20 AUM managers will be based off of 12/31/2019 AUM figures. The juggernauts control such large pools of assets that this list won't change much anyways. It would require massive flows. 

eVest >> Compare >> select products>>include full core plus universe>> Include 12/31 AUM and Product Inception date  >> process to excel

DELETE any products with "---"; DELETE: FMR - Fidelity Advisor Total Bond Fund; DELETE: Brown Brothers BBH Credit Value Fund ...  THEN Sort by AUM

RED Dup Firms; keep highest AUM product in yellow (dups: FMR - this is fidelity; PIMCO; PGIM; Loomis); NOTE JM: We chose second GS strategy due to inception date.

RED any fims with track records after 2/28/2005 (Doubleline & Guggenheim, Goldman Bond Fund - Capital Group is no longer in eVestment)
 
Remaining 20 form top 20 AUM in yellow that will be used for the composite

in evest, under analytics>>Portfolios>>Brandywine Global eVest Top 20 AUM Core Plus Composite...adjust the constituents if new managers have entered/left top 20 list at year end. Call me when you do this in 2021 and we'll talk it through. 
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												THIS IS NOT THE COMPOSITE, JUST STATS FOR THE COMMON SOLUTION SLIDE

												TOP 20 AUM PRODUCTS R^2 Last 5 Yrs

										avg. r^2		0.91

										% of AUM		80%

















		Firm Name		Product Name		Product: Total AUM -  12/2020		R-Squared - 5 Years using 80% US Agg / 20% US HY (12/2021)

		PIMCO		Core Plus - Total Return Full Authority		$145,628.76		0.88

		The TCW Group, Inc.		TCW Core Plus Fixed Income		$123,470.27		0.87

		Western Asset Management Company, LLC		WA US Core Plus		$119,094.20		0.93

		PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		$104,133.23		0.91

		Fidelity Institutional Asset Management		Core Plus		$60,305.07		0.97

		Fidelity Investments		Fidelity Total Bond Fund		$33,085.54		0.97

		Baird Advisors		Core Plus Bond		$31,814.36		0.97

		BlackRock		Total Return		$31,260.45		0.96

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		$30,835.86		0.94

		Guggenheim Investments		Core Plus Fixed Income		$28,950.16		0.72

		Manulife Investment Management		Core Plus Fixed Income		$27,934.08		0.96

		DoubleLine		Core Plus Fixed Income		$23,204.66		0.82

		John Hancock Investments		John Hancock Bond Fund		$21,834.71		0.95

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		$20,468.36		0.94

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		$19,340.65		0.93

		Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		$17,865.39		0.82

		Macquarie Investment Management		US Core Plus Fixed Income		$16,066.36		0.93

		Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		$15,545.24		0.86

		Goldman Sachs Asset Management		Goldman Sachs Bond Fund		$13,573.56		0.93

		Wellington Management Company LLP		Core Bond Plus		$12,598.00		0.97

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		$12,373.72		0.96

		Goldman Sachs Asset Management		US Core Plus Fixed Income		$12,329.88		0.95

		PIMCO		Total Return ESG		$11,573.29		0.90

		Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		$11,059.32		0.97

		Amundi Asset Management		Amundi Pioneer Opportunistic Core		$10,740.59		0.78

		Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		$9,164.37		0.88

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		$8,761.45		0.93

		Barings LLC		Core Plus Fixed Income		$8,227.68		0.82

		Victory Capital Management Inc.		USAA Income		$8,220.85		0.87

		Janus Henderson Investors		Core Plus Fixed Income		$7,488.97		0.92

		Lord, Abbett & Co. LLC		Core Plus Total Return		$7,405.69		0.95

		Invesco, Ltd		Core Plus		$7,015.59		0.90

		Franklin Resources, Inc.		Franklin Core Plus Fixed Income		$6,675.19		0.87

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		$6,540.38		0.62

		Principal Global Fixed Income		Core Plus Bond		$6,051.05		0.97

		MacKay Shields LLC		Core Plus Fixed Income		$5,704.10		0.97

		Capital Group		Core Plus Total Return		$5,698.72		0.35

		Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		$5,503.33		0.91

		The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		$5,134.97		0.88

		Putnam Investments		Putnam Core Plus Fixed Income		$4,889.09		0.80

		Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		$4,848.35		0.71

		Neuberger Berman Group LLC		Core Plus		$4,696.76		0.94

		Lazard Asset Management LLC		US Core Plus		$4,195.83		0.95

		PIMCO		PIMCO Active Bond ETF		$4,126.35		0.87

		Stone Harbor Investment Partners LP		Core Plus		$3,988.36		0.93

		Camden Asset Management, L.P.		Camden Bond Strategy		$3,868.00		0.70

		Morgan Stanley Investment Management		Core Plus Fixed Income		$3,798.60		0.91

		Victory Capital Management Inc.		USAA Intermediate-Term Bond		$3,775.16		0.83

		MacKay Shields LLC		Core Plus Opportunities		$3,730.34		0.96

		National Investment Services		Core Plus Fixed Income		$3,696.89		0.91

		American Century Investments		U.S. Core Plus Fixed Income		$3,609.71		0.97

		Payden & Rygel		Core Plus		$3,577.84		0.93

		Insight Investment		US Core Plus Fixed Income		$3,186.00		0.94

		Aegon Asset Management		Aegon US Core Plus		$3,159.22		0.79

		BlackRock		Customized Core Plus Bond		$3,048.00		0.92

		Calvert Research and Management		Calvert Bond Strategy		$2,898.02		0.88

		Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		$2,431.69		0.92

		PIMCO		PIMCO Total Return Collective Trust Class II		$2,363.84		0.87

		PIMCO		PIMCO Total Return Collective Trust Class I		$2,363.84		0.86

		BlackRock		CoreAlpha Bond Fund		$2,260.28		0.92

		PPM America, Inc.		Core Plus Fixed Income		$2,165.41		0.97

		Harbor Capital		Harbor Bond Strategy		$2,071.08		0.87

		Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		$1,914.09		0.96

		Pacific Asset Management		Core Plus Bond Strategy		$1,848.00		0.90

		MetLife Investment Management		Core Plus Fixed Income		$1,801.30		0.95

		Allspring Global Investments		U.S. Core Plus Bond		$1,731.35		0.94

		LM Capital Group, LLC		Active Core Plus Fixed Income		$1,700.40		0.92

		Ducenta Squared Asset Management		Core Plus Fixed Income		$1,621.40		0.96

		GW&K Investment Management		Enhanced Core Bond Strategy		$1,614.05		0.98

		Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		$1,600.59		0.96

		PineBridge Investments		PineBridge USD Core Bond Plus Strategy		$1,572.41		0.98

		Lord, Abbett & Co. LLC		Core Plus Full Discretion		$1,495.86		0.83

		Seix Investment Advisors LLC		Seix Core Plus		$1,458.13		0.57

		DWS Group		Total Return Bond		$1,322.53		0.93

		Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		$1,307.37		0.97

		Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		$1,280.20		0.96

		GIA Partners, LLC		Core Plus		$1,239.84		0.88

		Segall Bryant & Hamill		Core Plus Fixed Income		$1,175.77		0.95

		Brandywine Global Investment Management, LLC		US Fixed Income		$1,134.64		0.48

		Longfellow Investment Management Co.		Core Plus		$1,047.07		0.94

		Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		$934.54		0.87

		Brandes Investment Partners, L.P.		Core Plus Fixed Income		$916.10		0.79

		Victory Capital Management Inc.		INCORE Total Return		$836.34		0.92

		UBS Asset Management		US Core Plus		$836.17		0.92

		Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		$800.45		0.83

		Galliard Capital Management, LLC		Galliard Broad Market Core Plus		$791.80		0.95

		GW&K Investment Management		Total Return Bond Strategy		$786.56		0.87

		Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		$734.56		0.93

		Chartwell Investment Partners		Core Plus Fixed Income		$694.86		0.69

		1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		$660.26		0.73

		Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		$596.05		0.91

		LM Capital Group, LLC		Enhanced Core Plus Fixed Income		$586.40		0.94

		Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		$553.36		0.58

		Conning		Core Plus Fixed Income		$548.08		0.94

		T. Rowe Price		US Total Return Bond Strategy		$538.22		0.87

		T. Rowe Price		US Core Plus Bond Strategy		$535.12		0.89

		AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		$506.71		0.72

		PNC Capital Advisors, LLC		Core Plus Bond		$499.25		0.94

		EARNEST Partners, LLC		Core Plus Fixed Income		$488.00		0.84

		Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		$477.89		0.90

		MFS Investment Management		MFS U.S. Opportunistic Fixed Income		$473.94		0.86

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		$450.25		0.86

		Touchstone Investments		Touchstone Impact Bond Fund		$402.18		0.85

		Touchstone Investments		Touchstone Active Bond Fund		$363.45		0.93

		Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		$342.00		0.61

		Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		$259.60		0.93

		Nuveen, a TIAA Company		Core Plus		$233.88		0.90

		Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		$225.07		0.78

		Barings LLC		Core Plus Total Return		$223.88		0.79

		Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		$175.65		0.83

		iM Global Partner		iMGP US Core Plus		$144.67		0.73

		Weitz Investment Management, Inc.		Weitz Core Plus Income		$134.50		0.79

		Allspring Global Investments		U.S. Enhanced Core Bond		$129.47		0.95

		Calamos Investments		Calamos Core Plus Fixed Income Strategy		$86.06		0.95

		Barksdale Investment Management		Barksdale Income		$76.55		0.93

		BlackRock		BlackRock Systematic ESG Bond Fund		$56.12		0.78

		Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		$49.05		0.89

		Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		$43.31		0.97

		National Investment Services		Short Duration High Yield		$43.10		0.43

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		$28.09		0.90

		DeRoy & Devereaux		Total Return Bond Strategy		$15.10		0.64

		Pacific Income Advisers, Inc.		Core Plus		$1.00		0.82

		Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		---		0.62

		Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		---		0.44

		Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		---		0.43

		Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		---		0.93

		Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		---		0.80

		PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		---		0.61

		Prudential Financial		Core Plus Bond / PGIM Fund		---		0.90

		Prudential Financial		Core Plus Bond/Reams Fund		---		0.60
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Instructions: 
eVest >> Compare >> select full core plus universe for products>>include: r^2 last 5 yrs using 80%/20% index for risk index (click orange check mark; type in 80% should be third one down under Brandywine Global; AUM of 12/31

Sort by R^2 >>>DELETE any products with "---"; DELETE FMR - Fidelity Advisor Total Bond Fund (it's duplicate AUM); DELETE BBH Unconstrained Credit - Fixed Income 

Sort by AUM; move --- products to bottom of list for this

For chart @ bottom make sure forumlas in column C captures full list 



index returns



		Date		US Fixed Income		eVest Top 20 AUM US Core Plus Composite		80% US Agg / 20% US HY		Bloomberg US Aggregate		Bloomberg Global Aggregate Hedged (USD)		Bloomberg Global Aggregate		Bloomberg US Corporate High Yield		S&P/LSTA US Leveraged Loan 100		JPM EMBI Global Diversified		JPM GBI-EM Global Diversified		S&P 500		Russell 2000		MSCI ACWI ex-US-ND		MSCI EAFE-ND		MSCI EM-ND

		Oct-1995		1.58%		---		1.16%		1.30%		1.21%		1.20%		0.62%		---		 -0.49%		---		 -0.36%		 -4.47%		---		 -2.69%		---

		Nov-1995		1.67%		---		1.37%		1.50%		1.76%		1.19%		0.88%		---		2.64%		---		4.39%		4.20%		---		2.78%		---

		Dec-1995		1.90%		---		1.44%		1.40%		1.28%		1.44%		1.57%		---		6.59%		---		1.93%		2.64%		---		4.03%		---

		Jan-1996		0.45%		---		0.88%		0.66%		0.92%		 -0.38%		1.76%		---		8.49%		---		3.40%		 -0.11%		---		0.41%		---

		Feb-1996		 -2.48%		---		 -1.37%		 -1.74%		 -1.49%		 -0.91%		0.08%		---		 -5.20%		---		0.93%		3.12%		---		0.34%		---

		Mar-1996		 -1.02%		---		 -0.57%		 -0.70%		 -0.11%		 -0.31%		 -0.07%		---		2.10%		---		0.96%		2.04%		---		2.12%		---

		Apr-1996		0.51%		---		 -0.41%		 -0.56%		0.22%		 -0.46%		0.22%		---		4.88%		---		1.47%		5.35%		---		2.91%		---

		May-1996		 -0.27%		---		 -0.04%		 -0.20%		0.12%		0.09%		0.60%		---		1.79%		---		2.58%		3.94%		---		 -1.84%		---

		Jun-1996		1.63%		---		1.24%		1.34%		1.15%		1.18%		0.83%		---		2.74%		---		0.38%		 -4.11%		---		0.56%		---

		Jul-1996		0.17%		---		0.31%		0.27%		0.47%		1.30%		0.46%		---		1.69%		---		 -4.42%		 -8.73%		---		 -2.92%		---

		Aug-1996		 -0.55%		---		0.08%		 -0.17%		0.37%		0.20%		1.08%		---		3.01%		---		2.11%		5.81%		---		0.22%		---

		Sep-1996		1.98%		---		1.87%		1.74%		1.94%		1.09%		2.41%		---		5.86%		---		5.63%		3.91%		---		2.66%		---

		Oct-1996		2.72%		---		1.93%		2.22%		1.95%		2.19%		0.77%		---		1.71%		---		2.76%		 -1.54%		---		 -1.02%		---

		Nov-1996		2.47%		---		1.76%		1.71%		1.84%		1.56%		1.97%		---		5.02%		---		7.56%		4.12%		---		3.98%		---

		Dec-1996		 -1.57%		---		 -0.60%		 -0.93%		 -0.46%		 -0.69%		0.72%		---		0.98%		---		 -1.98%		2.62%		---		 -1.29%		---

		Jan-1997		 -0.19%		---		0.44%		0.31%		0.65%		 -1.61%		0.98%		---		2.44%		---		6.25%		2.00%		---		 -3.50%		---

		Feb-1997		0.03%		---		0.53%		0.25%		0.40%		 -0.47%		1.65%		---		1.66%		---		0.78%		 -2.43%		---		1.64%		---

		Mar-1997		 -1.61%		---		 -1.18%		 -1.11%		 -0.87%		 -0.94%		 -1.49%		---		 -3.66%		---		 -4.11%		 -4.72%		---		0.36%		---

		Apr-1997		1.81%		---		1.41%		1.50%		1.33%		0.22%		1.05%		---		2.96%		---		5.97%		0.28%		---		0.53%		---

		May-1997		0.96%		---		1.18%		0.95%		0.83%		1.77%		2.14%		---		3.47%		---		6.09%		11.13%		---		6.51%		---

		Jun-1997		1.39%		---		1.23%		1.19%		1.38%		1.08%		1.39%		---		2.39%		---		4.48%		4.29%		---		5.51%		---

		Jul-1997		4.13%		---		2.70%		2.70%		2.17%		0.46%		2.75%		---		4.13%		---		7.96%		4.65%		---		1.62%		---

		Aug-1997		 -1.79%		---		 -0.73%		 -0.85%		 -0.47%		 -0.23%		 -0.23%		---		 -0.47%		---		 -5.60%		2.29%		---		 -7.47%		---

		Sep-1997		2.06%		---		1.58%		1.48%		1.60%		2.03%		1.98%		---		2.83%		---		5.48%		7.32%		---		5.60%		---

		Oct-1997		2.29%		---		1.18%		1.45%		1.07%		1.82%		0.09%		---		 -10.08%		---		 -3.34%		 -4.39%		---		 -7.69%		---

		Nov-1997		0.83%		---		0.56%		0.46%		0.59%		 -0.54%		0.96%		---		3.68%		---		4.63%		 -0.65%		---		 -1.02%		---

		Dec-1997		1.44%		---		0.98%		1.01%		1.08%		0.20%		0.88%		---		1.90%		---		1.72%		1.75%		---		0.87%		---

		Jan-1998		1.55%		---		1.39%		1.28%		1.33%		0.95%		1.80%		---		0.78%		---		1.11%		 -1.58%		---		4.57%		---

		Feb-1998		 -0.35%		---		0.06%		 -0.08%		0.31%		0.55%		0.59%		---		2.48%		---		7.21%		7.39%		---		6.42%		---

		Mar-1998		0.29%		---		0.46%		0.34%		0.56%		 -0.26%		0.94%		---		2.12%		---		5.12%		4.12%		---		3.08%		---

		Apr-1998		0.33%		---		0.50%		0.52%		0.48%		1.24%		0.39%		---		0.22%		---		1.01%		0.55%		---		0.79%		---

		May-1998		1.23%		---		0.83%		0.95%		1.10%		0.70%		0.35%		---		 -2.64%		---		 -1.72%		 -5.39%		---		 -0.49%		---

		Jun-1998		1.73%		---		0.75%		0.85%		0.69%		0.19%		0.36%		---		 -2.43%		---		4.06%		0.21%		---		0.76%		---

		Jul-1998		 -0.11%		---		0.28%		0.21%		0.57%		0.59%		0.57%		---		0.24%		---		 -1.06%		 -8.10%		---		1.01%		---

		Aug-1998		3.25%		---		0.20%		1.63%		1.71%		2.10%		 -5.52%		---		 -25.97%		---		 -14.46%		 -19.42%		---		 -12.39%		---

		Sep-1998		2.56%		---		1.96%		2.34%		2.27%		4.74%		0.45%		---		9.52%		---		6.41%		7.83%		---		 -3.07%		---

		Oct-1998		 -0.87%		---		 -0.83%		 -0.53%		 -0.28%		1.28%		 -2.05%		---		6.53%		---		8.13%		4.08%		---		10.42%		---

		Nov-1998		0.55%		---		1.28%		0.57%		0.83%		 -0.60%		4.15%		---		6.69%		---		6.06%		5.24%		---		5.12%		---

		Dec-1998		0.46%		---		0.26%		0.30%		 -0.19%		1.55%		0.11%		---		 -0.94%		---		5.76%		6.19%		---		3.95%		---

		Jan-1999		0.54%		---		0.87%		0.71%		1.23%		 -0.40%		1.48%		---		 -1.16%		---		4.18%		1.33%		 -0.20%		 -0.30%		 -1.51%

		Feb-1999		 -2.27%		---		 -1.51%		 -1.75%		 -1.25%		 -2.97%		 -0.59%		---		0.62%		---		 -3.11%		 -8.10%		 -2.31%		 -2.38%		0.96%

		Mar-1999		0.42%		---		0.63%		0.55%		0.79%		0.13%		0.95%		---		5.35%		---		4.00%		1.56%		4.95%		4.17%		13.21%

		Apr-1999		0.31%		---		0.64%		0.32%		0.76%		 -0.10%		1.94%		---		5.41%		---		3.87%		8.96%		4.99%		4.05%		12.37%

		May-1999		 -1.28%		---		 -0.97%		 -0.88%		 -0.58%		 -1.46%		 -1.35%		---		 -4.81%		---		 -2.36%		1.46%		 -4.61%		 -5.15%		 -0.58%

		Jun-1999		 -0.56%		---		 -0.30%		 -0.32%		 -0.92%		 -1.45%		 -0.21%		---		2.90%		---		5.55%		4.52%		4.64%		3.90%		11.32%

		Jul-1999		 -0.34%		---		 -0.26%		 -0.42%		 -0.42%		1.54%		0.40%		---		 -1.41%		---		 -3.12%		 -2.74%		2.28%		2.97%		 -2.78%

		Aug-1999		0.07%		---		 -0.26%		 -0.05%		0.07%		 -0.16%		 -1.11%		---		 -0.32%		---		 -0.49%		 -3.70%		0.36%		0.37%		0.94%

		Sep-1999		0.90%		---		0.78%		1.16%		0.60%		1.23%		 -0.72%		---		2.92%		---		 -2.74%		0.02%		0.65%		1.01%		 -3.42%

		Oct-1999		0.30%		---		0.16%		0.37%		0.26%		 -0.15%		 -0.66%		---		3.21%		---		6.33%		0.41%		3.63%		3.75%		2.11%

		Nov-1999		 -0.02%		---		0.23%		 -0.01%		0.36%		 -1.09%		1.18%		---		2.39%		---		2.03%		5.97%		3.95%		3.47%		8.97%

		Dec-1999		 -0.49%		---		 -0.16%		 -0.48%		 -0.11%		 -0.34%		1.12%		---		3.39%		---		5.89%		11.32%		9.47%		8.98%		12.75%

		Jan-2000		 -0.14%		---		 -0.35%		 -0.33%		 -0.18%		 -1.71%		 -0.43%		---		 -1.15%		---		 -5.02%		 -1.61%		 -5.51%		 -6.35%		0.56%

		Feb-2000		1.15%		---		1.01%		1.21%		0.95%		 -0.19%		0.19%		---		4.36%		---		 -1.89%		16.51%		2.67%		2.69%		1.35%

		Mar-2000		1.35%		---		0.63%		1.32%		1.33%		2.00%		 -2.10%		---		1.93%		---		9.78%		 -6.59%		3.84%		3.88%		0.54%

		Apr-2000		 -0.10%		---		 -0.20%		 -0.29%		0.09%		 -2.44%		0.16%		---		 -1.92%		---		 -3.01%		 -6.02%		 -5.57%		 -5.26%		 -9.47%

		May-2000		 -0.12%		---		 -0.24%		 -0.05%		0.26%		0.46%		 -1.03%		---		 -2.21%		---		 -2.05%		 -5.83%		 -2.49%		 -2.44%		 -4.20%

		Jun-2000		1.73%		---		2.07%		2.08%		1.24%		2.54%		2.04%		---		4.45%		---		2.47%		8.72%		4.24%		3.91%		3.36%

		Jul-2000		0.64%		---		0.88%		0.91%		0.78%		 -1.00%		0.76%		---		2.92%		---		 -1.56%		 -3.22%		 -4.01%		 -4.19%		 -5.17%

		Aug-2000		1.27%		---		1.30%		1.45%		0.73%		 -0.44%		0.68%		---		3.16%		---		6.21%		7.63%		1.24%		0.87%		0.42%

		Sep-2000		0.60%		---		0.33%		0.63%		0.81%		0.28%		 -0.87%		---		 -1.09%		---		 -5.28%		 -2.94%		 -5.57%		 -4.87%		 -8.74%

		Oct-2000		 -0.22%		---		 -0.11%		0.66%		0.75%		 -0.81%		 -3.20%		---		 -1.79%		---		 -0.42%		 -4.46%		 -3.24%		 -2.36%		 -7.26%

		Nov-2000		0.90%		---		0.52%		1.64%		1.68%		1.72%		 -3.96%		---		 -0.32%		---		 -7.88%		 -10.27%		 -4.55%		 -3.75%		 -8.76%

		Dec-2000		2.48%		---		1.87%		1.86%		1.44%		2.88%		1.93%		---		4.06%		---		0.49%		8.59%		3.35%		3.55%		2.40%

		Jan-2001		2.22%		---		2.80%		1.63%		1.37%		0.48%		7.49%		---		4.48%		---		3.55%		5.21%		1.49%		 -0.05%		13.76%

		Feb-2001		1.16%		---		0.96%		0.87%		0.88%		0.16%		1.33%		---		 -0.76%		---		 -9.12%		 -6.56%		 -7.92%		 -7.50%		 -7.84%

		Mar-2001		0.24%		---		 -0.07%		0.50%		0.66%		 -2.05%		 -2.36%		---		 -0.37%		---		 -6.34%		 -4.89%		 -7.11%		 -6.67%		 -9.87%

		Apr-2001		 -0.82%		---		 -0.58%		 -0.42%		 -0.48%		 -0.12%		 -1.24%		---		 -0.18%		---		7.77%		7.82%		6.74%		6.95%		4.93%

		May-2001		1.02%		---		0.84%		0.60%		0.60%		0.19%		1.80%		---		2.67%		---		0.67%		2.46%		 -2.84%		 -3.53%		1.16%

		Jun-2001		0.30%		---		 -0.26%		0.38%		0.50%		 -0.70%		 -2.80%		---		1.88%		---		 -2.43%		3.45%		 -3.87%		 -4.09%		 -2.09%

		Jul-2001		3.69%		---		2.08%		2.24%		1.48%		2.29%		1.47%		---		 -2.80%		---		 -0.98%		 -5.41%		 -2.24%		 -1.82%		 -6.36%

		Aug-2001		1.68%		---		1.15%		1.15%		0.93%		3.01%		1.18%		---		3.83%		---		 -6.26%		 -3.23%		 -2.51%		 -2.53%		 -1.00%

		Sep-2001		 -0.47%		---		 -0.41%		1.16%		0.80%		0.78%		 -6.72%		---		 -2.51%		---		 -8.08%		 -13.46%		 -10.63%		 -10.13%		 -15.49%

		Oct-2001		3.03%		---		2.17%		2.09%		1.82%		0.90%		2.47%		---		1.66%		---		1.91%		5.85%		2.80%		2.56%		6.20%

		Nov-2001		0.08%		---		 -0.37%		 -1.38%		 -0.84%		 -1.16%		3.65%		---		0.70%		---		7.67%		7.74%		4.57%		3.69%		10.43%

		Dec-2001		 -0.13%		---		 -0.59%		 -0.64%		 -0.67%		 -2.09%		 -0.41%		---		0.99%		---		0.88%		6.17%		1.28%		0.59%		7.93%

		Jan-2002		1.09%		---		0.79%		0.81%		0.47%		 -0.90%		0.70%		0.31%		1.70%		---		 -1.46%		 -1.04%		 -4.29%		 -5.31%		3.37%

		Feb-2002		0.98%		---		0.50%		0.97%		0.53%		0.67%		 -1.40%		 -0.79%		3.13%		---		 -1.93%		 -2.74%		0.71%		0.70%		1.62%

		Mar-2002		 -2.45%		---		 -0.85%		 -1.66%		 -1.06%		 -0.59%		2.41%		1.10%		0.12%		---		3.76%		8.04%		5.38%		5.41%		5.98%

		Apr-2002		2.59%		---		1.86%		1.94%		1.35%		2.96%		1.56%		0.98%		1.31%		---		 -6.06%		0.91%		0.59%		0.66%		0.64%

		May-2002		0.51%		---		0.58%		0.85%		0.47%		2.24%		 -0.52%		 -0.20%		 -0.21%		---		 -0.74%		 -4.44%		1.01%		1.27%		 -1.62%

		Jun-2002		1.17%		---		 -0.78%		0.87%		1.04%		3.48%		 -7.37%		 -1.92%		 -3.58%		---		 -7.12%		 -4.96%		 -4.36%		 -3.98%		 -7.53%

		Jul-2002		1.52%		---		0.09%		1.21%		1.05%		0.90%		 -4.37%		 -1.48%		 -3.18%		---		 -7.79%		 -15.10%		 -9.76%		 -9.87%		 -7.64%

		Aug-2002		1.55%		---		1.92%		1.69%		1.43%		1.63%		2.85%		 -0.36%		5.58%		---		0.66%		 -0.26%		 -0.02%		 -0.23%		1.53%

		Sep-2002		1.60%		---		1.03%		1.62%		1.34%		1.11%		 -1.31%		0.19%		 -1.31%		---		 -10.87%		 -7.18%		 -10.62%		 -10.74%		 -10.79%

		Oct-2002		 -1.39%		---		 -0.54%		 -0.46%		 -0.26%		 -0.28%		 -0.87%		 -1.16%		4.56%		---		8.80%		3.21%		5.36%		5.37%		6.50%

		Nov-2002		1.50%		---		1.22%		 -0.03%		0.12%		0.26%		6.19%		1.84%		2.70%		---		5.89%		8.92%		4.80%		4.54%		6.88%

		Dec-2002		2.84%		---		1.93%		2.07%		1.69%		4.05%		1.40%		1.49%		2.49%		---		 -5.87%		 -5.57%		 -3.24%		 -3.36%		 -3.33%

		Jan-2003		 -0.04%		---		0.73%		0.09%		0.46%		1.12%		3.33%		1.13%		1.31%		---		 -2.62%		 -2.77%		 -3.52%		 -4.17%		 -0.44%

		Feb-2003		0.96%		---		1.35%		1.38%		1.00%		1.29%		1.23%		0.36%		2.50%		0.88%		 -1.50%		 -3.02%		 -2.05%		 -2.30%		 -2.81%

		Mar-2003		 -0.00%		---		0.51%		 -0.08%		 -0.09%		0.25%		2.88%		0.61%		0.87%		1.07%		0.97%		1.29%		 -2.01%		 -1.96%		 -2.86%

		Apr-2003		1.27%		---		1.85%		0.83%		0.54%		1.28%		5.93%		1.37%		5.30%		5.19%		8.24%		9.48%		9.54%		9.80%		8.89%

		May-2003		1.96%		---		1.70%		1.86%		1.73%		3.55%		1.03%		1.42%		3.99%		2.84%		5.27%		10.73%		6.28%		6.06%		7.15%

		Jun-2003		0.35%		---		0.42%		 -0.20%		 -0.32%		 -1.08%		2.88%		1.19%		0.07%		 -0.34%		1.28%		1.81%		2.71%		2.42%		5.67%

		Jul-2003		 -1.54%		---		 -2.91%		 -3.36%		 -2.06%		 -2.91%		 -1.10%		0.55%		 -3.14%		 -1.73%		1.76%		6.26%		2.65%		2.42%		6.22%

		Aug-2003		0.29%		---		0.76%		0.66%		 -0.05%		 -0.23%		1.15%		0.09%		2.10%		 -0.51%		1.95%		4.58%		2.96%		2.42%		6.69%

		Sep-2003		2.30%		---		2.66%		2.65%		1.76%		4.81%		2.73%		0.95%		3.41%		3.97%		 -1.06%		 -1.85%		2.78%		3.08%		0.73%

		Oct-2003		 -0.28%		---		 -0.34%		 -0.93%		 -0.94%		 -0.56%		2.02%		0.87%		0.28%		 -0.83%		5.66%		8.40%		6.47%		6.23%		8.51%

		Nov-2003		0.20%		---		0.49%		0.24%		0.14%		1.30%		1.52%		0.40%		1.01%		1.00%		0.88%		3.55%		2.17%		2.22%		1.22%

		Dec-2003		0.62%		---		1.27%		1.02%		0.96%		3.27%		2.26%		0.51%		2.79%		3.18%		5.24%		2.03%		7.63%		7.81%		7.24%

		Jan-2004		0.73%		---		1.03%		0.80%		0.58%		0.37%		1.91%		1.00%		0.58%		 -0.28%		1.84%		4.34%		1.59%		1.41%		3.49%

		Feb-2004		0.55%		---		0.82%		1.08%		1.01%		0.52%		 -0.25%		0.15%		0.57%		2.16%		1.39%		0.90%		2.52%		2.31%		4.59%

		Mar-2004		0.30%		---		0.74%		0.75%		0.50%		1.11%		0.68%		0.30%		2.58%		1.92%		 -1.51%		0.93%		0.58%		0.56%		1.25%

		Apr-2004		 -0.71%		---		 -2.22%		 -2.60%		 -1.53%		 -3.66%		 -0.68%		0.65%		 -4.96%		 -3.42%		 -1.57%		 -5.10%		 -3.18%		 -2.26%		 -8.19%

		May-2004		 -0.10%		---		 -0.66%		 -0.40%		 -0.27%		0.49%		 -1.69%		0.00%		 -2.06%		0.07%		1.37%		1.59%		0.23%		0.34%		 -2.00%

		Jun-2004		0.40%		---		0.74%		0.57%		0.18%		0.29%		1.43%		0.61%		1.76%		0.98%		1.94%		4.21%		2.13%		2.19%		0.43%

		Jul-2004		0.54%		---		1.06%		0.99%		0.69%		 -0.02%		1.36%		0.33%		2.95%		1.39%		 -3.31%		 -6.73%		 -2.93%		 -3.25%		 -1.83%

		Aug-2004		0.68%		---		1.92%		1.91%		1.60%		2.19%		1.96%		0.16%		3.81%		1.04%		0.40%		 -0.51%		0.78%		0.44%		4.15%

		Sep-2004		0.09%		---		0.51%		0.27%		0.43%		1.18%		1.45%		0.30%		1.57%		2.86%		1.08%		4.69%		3.20%		2.61%		5.77%

		Oct-2004		0.35%		---		1.03%		0.84%		0.74%		2.40%		1.81%		0.60%		1.54%		3.44%		1.53%		1.97%		3.47%		3.41%		2.39%

		Nov-2004		 -0.22%		---		 -0.40%		 -0.80%		0.21%		2.65%		1.21%		0.39%		0.69%		5.73%		4.05%		8.67%		6.91%		6.83%		9.26%

		Dec-2004		0.39%		---		1.03%		0.92%		0.71%		1.53%		1.49%		0.40%		2.33%		5.28%		3.40%		2.96%		4.29%		4.39%		4.80%

		Jan-2005		0.21%		---		0.48%		0.63%		0.76%		 -1.05%		 -0.13%		0.35%		0.65%		 -0.32%		 -2.44%		 -4.17%		 -1.74%		 -1.83%		0.25%

		Feb-2005		 -1.62%		---		 -0.18%		 -0.59%		 -0.42%		0.19%		1.47%		0.62%		0.66%		3.98%		2.10%		1.69%		4.91%		4.32%		8.72%

		Mar-2005		 -1.58%		 -0.63%		 -0.99%		 -0.51%		0.16%		 -1.21%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%

		Apr-2005		0.99%		1.10%		0.89%		1.35%		1.24%		1.31%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%

		May-2005		0.90%		1.03%		1.22%		1.08%		0.97%		 -1.34%		1.78%		0.01%		2.69%		 -0.01%		3.18%		6.55%		0.53%		0.05%		3.48%

		Jun-2005		0.35%		0.70%		0.83%		0.55%		0.85%		 -0.45%		1.96%		0.64%		1.90%		2.37%		0.14%		3.86%		1.84%		1.33%		3.40%

		Jul-2005		 -0.46%		 -0.52%		 -0.38%		 -0.91%		 -0.55%		 -0.80%		1.75%		0.83%		 -0.08%		0.60%		3.72%		6.34%		3.67%		3.07%		6.99%

		Aug-2005		0.89%		1.17%		1.06%		1.28%		1.00%		1.65%		0.19%		0.44%		1.86%		1.44%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%

		Sep-2005		 -0.49%		 -0.92%		 -1.02%		 -1.03%		 -0.48%		 -1.59%		 -1.00%		0.44%		1.75%		0.71%		0.81%		0.31%		5.14%		4.45%		9.31%

		Oct-2005		 -0.29%		 -0.74%		 -0.77%		 -0.79%		 -0.63%		 -1.49%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%

		Nov-2005		0.44%		0.46%		0.46%		0.44%		0.48%		 -0.71%		0.52%		0.33%		1.65%		1.96%		3.78%		4.85%		3.34%		2.45%		8.27%

		Dec-2005		0.62%		0.95%		0.93%		0.95%		0.85%		0.99%		0.86%		0.60%		1.63%		1.28%		0.03%		 -0.46%		4.80%		4.65%		5.91%

		Jan-2006		0.18%		0.25%		0.32%		0.01%		 -0.08%		1.26%		1.60%		0.56%		1.30%		4.54%		2.65%		8.97%		6.96%		6.14%		11.17%

		Feb-2006		0.28%		0.42%		0.40%		0.33%		0.29%		 -0.35%		0.67%		0.61%		2.08%		1.38%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%

		Mar-2006		 -0.14%		 -0.83%		 -0.67%		 -0.98%		 -0.87%		 -0.99%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		4.85%		2.86%		3.30%		0.88%

		Apr-2006		0.07%		 -0.06%		 -0.02%		 -0.18%		 -0.35%		1.89%		0.62%		0.37%		 -0.04%		2.74%		1.34%		 -0.02%		5.09%		4.78%		7.12%

		May-2006		 -0.27%		 -0.10%		 -0.09%		 -0.11%		0.32%		1.29%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%

		Jun-2006		0.43%		0.18%		0.10%		0.21%		 -0.01%		 -0.79%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%

		Jul-2006		1.66%		1.38%		1.28%		1.35%		1.18%		1.00%		0.98%		0.53%		3.12%		4.22%		0.62%		 -3.25%		1.00%		0.99%		1.41%

		Aug-2006		2.68%		1.52%		1.55%		1.53%		1.50%		1.16%		1.62%		0.62%		2.57%		1.16%		2.38%		2.96%		2.80%		2.75%		2.55%

		Sep-2006		1.39%		0.90%		0.99%		0.88%		0.72%		 -0.01%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.83%		0.04%		0.15%		0.83%

		Oct-2006		0.69%		0.78%		0.80%		0.66%		0.54%		0.97%		1.36%		0.74%		1.96%		4.67%		3.26%		5.76%		4.06%		3.89%		4.75%

		Nov-2006		1.93%		1.24%		1.26%		1.16%		0.87%		2.44%		1.68%		0.49%		1.19%		3.22%		1.90%		2.63%		3.60%		2.99%		7.43%

		Dec-2006		 -1.78%		 -0.30%		 -0.25%		 -0.58%		 -0.48%		 -1.33%		1.10%		0.72%		0.62%		2.24%		1.40%		0.33%		3.11%		3.14%		4.50%

		Jan-2007		 -0.58%		0.07%		0.19%		 -0.04%		 -0.04%		 -0.98%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		1.67%		0.36%		0.68%		 -1.06%

		Feb-2007		2.54%		1.60%		1.51%		1.54%		1.26%		2.06%		1.40%		0.72%		1.66%		1.38%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%

		Mar-2007		 -0.70%		0.05%		0.02%		0.00%		 -0.04%		0.24%		0.11%		0.34%		0.92%		3.08%		1.12%		1.07%		2.77%		2.55%		3.97%

		Apr-2007		0.70%		0.61%		0.69%		0.54%		0.31%		1.13%		1.30%		0.60%		0.76%		3.01%		4.43%		1.80%		4.56%		4.44%		4.74%

		May-2007		 -1.26%		 -0.66%		 -0.46%		 -0.76%		 -0.67%		 -1.56%		0.75%		0.61%		 -0.39%		2.00%		3.49%		4.10%		2.63%		1.75%		4.85%

		Jun-2007		 -0.75%		 -0.40%		 -0.60%		 -0.30%		 -0.37%		 -0.44%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%

		Jul-2007		1.16%		0.55%		 -0.04%		0.83%		1.01%		2.03%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%

		Aug-2007		1.69%		0.97%		1.25%		1.23%		1.14%		1.23%		1.36%		0.92%		1.07%		 -1.67%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%

		Sep-2007		1.07%		1.07%		1.13%		0.76%		0.44%		2.24%		2.62%		2.33%		2.38%		6.08%		3.74%		1.72%		6.60%		5.35%		11.04%

		Oct-2007		0.99%		0.73%		0.84%		0.90%		0.84%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		2.87%		5.57%		3.93%		11.15%

		Nov-2007		2.55%		1.32%		1.00%		1.80%		1.12%		1.91%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%

		Dec-2007		0.71%		0.18%		0.28%		0.28%		0.22%		 -0.30%		0.29%		0.41%		0.61%		0.22%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%

		Jan-2008		1.26%		1.46%		1.08%		1.68%		1.65%		2.78%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%

		Feb-2008		 -0.12%		 -0.32%		 -0.16%		0.14%		0.29%		1.67%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%

		Mar-2008		0.49%		 -0.46%		0.20%		0.34%		 -0.06%		2.04%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%

		Apr-2008		0.19%		0.43%		0.69%		 -0.21%		 -0.54%		 -1.91%		4.31%		4.81%		0.95%		1.39%		4.87%		4.19%		6.05%		5.43%		8.12%

		May-2008		 -1.51%		 -0.54%		 -0.51%		 -0.73%		 -0.92%		 -1.11%		0.36%		0.20%		0.12%		0.61%		1.30%		4.59%		1.58%		0.97%		1.86%

		Jun-2008		0.02%		 -0.56%		 -0.62%		 -0.08%		 -0.32%		0.09%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%

		Jul-2008		0.01%		 -0.77%		 -0.33%		 -0.08%		0.74%		0.14%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%

		Aug-2008		0.79%		0.52%		0.83%		0.95%		0.99%		 -1.65%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%

		Sep-2008		 -2.19%		 -2.89%		 -2.67%		 -1.34%		 -0.90%		 -2.35%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%

		Oct-2008		 -4.32%		 -4.71%		 -5.07%		 -2.36%		 -0.66%		 -3.69%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%

		Nov-2008		6.75%		0.06%		0.74%		3.26%		2.71%		2.89%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%

		Dec-2008		8.36%		3.43%		4.52%		3.73%		2.55%		6.21%		7.68%		 -0.56%		7.46%		9.84%		1.06%		5.80%		5.70%		6.01%		7.80%

		Jan-2009		 -2.35%		0.62%		0.49%		 -0.88%		 -0.86%		 -3.27%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%

		Feb-2009		 -1.20%		 -1.13%		 -0.92%		 -0.38%		 -0.01%		 -2.23%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%

		Mar-2009		0.89%		1.55%		1.75%		1.39%		0.88%		2.30%		3.19%		2.95%		3.63%		5.71%		8.76%		8.93%		8.03%		6.34%		14.37%

		Apr-2009		0.67%		2.47%		2.80%		0.48%		0.42%		0.90%		12.10%		10.04%		5.55%		8.43%		9.57%		15.46%		13.63%		12.80%		16.64%

		May-2009		1.46%		2.91%		1.93%		0.73%		0.16%		3.57%		6.73%		5.34%		4.07%		5.65%		5.59%		3.01%		13.54%		11.83%		17.09%

		Jun-2009		2.00%		1.62%		1.03%		0.57%		0.92%		0.41%		2.86%		3.38%		1.44%		1.24%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%

		Jul-2009		3.78%		3.60%		2.51%		1.61%		1.33%		2.21%		6.09%		5.41%		3.19%		4.61%		7.56%		9.63%		9.78%		9.13%		11.24%

		Aug-2009		1.39%		1.73%		1.20%		1.04%		1.03%		1.76%		1.86%		1.24%		2.01%		0.52%		3.61%		2.87%		3.70%		5.44%		 -0.36%

		Sep-2009		2.01%		2.25%		1.98%		1.05%		0.85%		2.14%		5.69%		3.24%		4.90%		3.32%		3.73%		5.77%		5.14%		3.83%		9.08%

		Oct-2009		 -0.67%		1.35%		0.75%		0.49%		0.21%		0.47%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%

		Nov-2009		1.07%		1.11%		1.24%		1.29%		1.01%		2.55%		1.01%		0.15%		1.09%		2.22%		6.00%		3.14%		2.87%		2.00%		4.30%

		Dec-2009		 -2.00%		 -0.27%		 -0.59%		 -1.56%		 -0.92%		 -3.76%		3.28%		4.24%		0.37%		 -0.36%		1.93%		8.05%		2.11%		1.44%		3.95%

		Jan-2010		1.91%		1.98%		1.48%		1.53%		1.02%		0.41%		1.27%		1.46%		0.38%		0.25%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%

		Feb-2010		0.55%		0.54%		0.33%		0.37%		0.47%		0.07%		0.17%		 -0.17%		1.36%		1.12%		3.10%		4.50%		0.00%		 -0.69%		0.35%

		Mar-2010		 -0.61%		0.73%		0.53%		 -0.12%		0.19%		 -0.76%		3.14%		2.91%		2.48%		4.01%		6.03%		8.14%		6.80%		6.24%		8.07%

		Apr-2010		2.04%		1.66%		1.30%		1.04%		0.56%		0.02%		2.34%		1.48%		0.83%		1.57%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%

		May-2010		0.49%		 -0.31%		 -0.05%		0.84%		0.77%		 -1.56%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%

		Jun-2010		2.46%		1.56%		1.50%		1.57%		0.91%		1.53%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%

		Jul-2010		1.47%		1.58%		1.56%		1.07%		0.82%		3.40%		3.56%		2.23%		4.06%		5.52%		7.01%		6.87%		9.03%		9.48%		8.33%

		Aug-2010		3.10%		1.47%		1.04%		1.29%		1.66%		1.39%		0.04%		0.06%		2.39%		0.68%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%

		Sep-2010		 -0.00%		0.79%		0.69%		0.11%		 -0.22%		2.35%		3.01%		1.78%		1.57%		5.76%		8.92%		12.46%		9.95%		9.80%		11.11%

		Oct-2010		 -0.24%		0.78%		0.80%		0.36%		 -0.09%		1.26%		2.58%		1.87%		1.85%		1.28%		3.80%		4.09%		3.41%		3.61%		2.90%

		Nov-2010		 -0.97%		 -0.57%		 -0.69%		 -0.57%		 -1.08%		 -3.81%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%

		Dec-2010		 -1.04%		 -0.44%		 -0.50%		 -1.08%		 -0.47%		1.31%		1.81%		1.80%		 -0.45%		3.14%		6.68%		7.94%		7.83%		8.10%		7.14%

		Jan-2011		 -0.92%		0.60%		0.53%		0.12%		 -0.31%		0.18%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%

		Feb-2011		0.92%		0.70%		0.46%		0.25%		0.18%		0.59%		1.31%		0.10%		0.29%		1.49%		3.43%		5.48%		2.63%		3.30%		 -0.93%

		Mar-2011		 -0.20%		0.15%		0.11%		0.06%		 -0.08%		0.47%		0.32%		 -0.07%		1.19%		2.95%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%

		Apr-2011		1.44%		1.53%		1.33%		1.27%		0.91%		3.10%		1.55%		0.54%		1.36%		4.73%		2.96%		2.64%		4.89%		5.98%		3.10%

		May-2011		1.35%		1.07%		1.14%		1.31%		0.97%		 -0.08%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%

		Jun-2011		 -0.78%		 -0.57%		 -0.43%		 -0.29%		 -0.20%		0.08%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%

		Jul-2011		2.25%		1.50%		1.50%		1.59%		1.12%		2.06%		1.16%		0.11%		1.85%		1.37%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%

		Aug-2011		2.90%		0.19%		0.37%		1.46%		1.22%		1.27%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%

		Sep-2011		2.64%		 -0.10%		 -0.07%		0.73%		0.60%		 -2.31%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%

		Oct-2011		0.68%		0.96%		1.28%		0.11%		 -0.10%		1.33%		5.99%		4.35%		4.40%		5.58%		10.93%		15.14%		10.53%		9.64%		13.25%

		Nov-2011		 -1.55%		 -0.56%		 -0.50%		 -0.09%		 -0.54%		 -1.75%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%

		Dec-2011		2.04%		1.32%		1.41%		1.10%		1.52%		0.67%		2.66%		0.71%		1.13%		 -1.47%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%

		Jan-2012		2.30%		1.69%		1.31%		0.88%		0.99%		1.67%		3.04%		2.89%		1.58%		7.42%		4.48%		7.07%		6.78%		5.33%		11.34%

		Feb-2012		0.56%		0.67%		0.46%		 -0.02%		0.36%		 -0.07%		2.38%		0.73%		2.40%		2.86%		4.32%		2.39%		5.62%		5.74%		5.99%

		Mar-2012		 -0.68%		 -0.16%		 -0.47%		 -0.55%		 -0.15%		 -0.72%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%

		Apr-2012		1.00%		1.12%		1.10%		1.11%		0.62%		1.18%		1.05%		0.69%		1.63%		0.96%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%

		May-2012		0.51%		0.58%		0.46%		0.90%		1.04%		 -1.03%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%

		Jun-2012		0.09%		0.54%		0.45%		0.04%		 -0.16%		0.48%		2.11%		1.04%		3.51%		5.58%		4.12%		4.99%		5.90%		7.01%		3.86%

		Jul-2012		2.11%		1.84%		1.48%		1.38%		1.36%		1.16%		1.90%		1.59%		3.71%		2.24%		1.39%		 -1.38%		1.41%		1.13%		1.95%

		Aug-2012		 -0.19%		0.55%		0.29%		0.07%		0.24%		0.86%		1.17%		1.28%		1.18%		 -0.11%		2.25%		3.33%		2.09%		2.69%		 -0.33%

		Sep-2012		0.39%		0.81%		0.39%		0.14%		0.40%		1.22%		1.39%		1.17%		1.63%		2.62%		2.58%		3.28%		3.74%		2.96%		6.03%

		Oct-2012		0.65%		0.62%		0.33%		0.20%		0.28%		 -0.14%		0.88%		0.11%		0.89%		0.52%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%

		Nov-2012		 -0.09%		0.35%		0.29%		0.16%		0.50%		 -0.01%		0.80%		0.02%		1.18%		1.41%		0.58%		0.53%		1.91%		2.42%		1.27%

		Dec-2012		0.22%		0.29%		0.20%		 -0.14%		0.10%		 -0.33%		1.58%		1.08%		0.71%		2.16%		0.91%		3.56%		3.47%		3.20%		4.89%

		Jan-2013		0.05%		 -0.16%		 -0.29%		 -0.70%		 -0.55%		 -0.91%		1.34%		1.21%		 -1.34%		0.72%		5.18%		6.26%		4.07%		5.27%		1.38%

		Feb-2013		0.31%		0.55%		0.50%		0.50%		0.61%		 -0.95%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%

		Mar-2013		0.09%		0.24%		0.27%		0.08%		0.52%		 -0.25%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		4.62%		0.20%		0.82%		 -1.72%

		Apr-2013		0.25%		1.32%		1.17%		1.01%		1.10%		1.39%		1.81%		0.59%		2.92%		3.43%		1.93%		 -0.37%		3.68%		5.21%		0.75%

		May-2013		 -0.18%		 -1.63%		 -1.54%		 -1.78%		 -1.43%		 -2.97%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%

		Jun-2013		 -0.39%		 -2.23%		 -1.76%		 -1.55%		 -1.39%		 -1.18%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%

		Jul-2013		0.05%		0.41%		0.49%		0.14%		0.40%		1.26%		1.90%		1.25%		1.21%		 -0.56%		5.09%		7.00%		4.38%		5.28%		1.04%

		Aug-2013		 -0.28%		 -0.61%		 -0.53%		 -0.51%		 -0.38%		 -0.53%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%

		Sep-2013		0.21%		1.12%		0.96%		0.95%		0.81%		2.06%		0.99%		0.15%		2.61%		4.40%		3.14%		6.38%		6.95%		7.39%		6.50%

		Oct-2013		0.85%		1.29%		1.15%		0.81%		0.90%		0.98%		2.51%		0.86%		2.77%		2.75%		4.60%		2.51%		3.67%		3.36%		4.86%

		Nov-2013		 -1.77%		 -0.19%		 -0.20%		 -0.37%		 -0.14%		 -0.82%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		4.01%		0.17%		0.77%		 -1.46%

		Dec-2013		 -1.53%		 -0.29%		 -0.34%		 -0.57%		 -0.54%		 -0.60%		0.54%		0.44%		0.51%		 -0.55%		2.53%		1.97%		0.88%		1.50%		 -1.45%

		Jan-2014		4.77%		1.46%		1.32%		1.48%		1.44%		1.06%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%

		Feb-2014		0.48%		0.91%		0.83%		0.53%		0.49%		1.40%		2.02%		0.05%		3.03%		3.92%		4.57%		4.71%		5.02%		5.56%		3.31%

		Mar-2014		0.70%		0.08%		 -0.09%		 -0.17%		0.10%		 -0.07%		0.24%		0.34%		1.37%		2.81%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%

		Apr-2014		1.73%		0.95%		0.80%		0.84%		0.69%		1.13%		0.63%		0.13%		1.24%		0.89%		0.74%		 -3.88%		1.32%		1.45%		0.33%

		May-2014		2.21%		1.27%		1.09%		1.14%		0.96%		0.59%		0.92%		0.76%		3.10%		2.08%		2.35%		0.80%		1.94%		1.62%		3.49%

		Jun-2014		 -0.03%		0.32%		0.21%		0.05%		0.34%		0.73%		0.84%		0.55%		0.36%		1.00%		2.07%		5.32%		1.68%		0.96%		2.66%

		Jul-2014		0.16%		 -0.18%		 -0.47%		 -0.25%		0.22%		 -0.90%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%

		Aug-2014		1.40%		1.11%		1.20%		1.10%		1.22%		0.55%		1.58%		0.24%		0.84%		0.48%		4.00%		4.96%		0.55%		 -0.15%		2.25%

		Sep-2014		 -0.78%		 -0.79%		 -0.96%		 -0.68%		 -0.29%		 -2.79%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%

		Oct-2014		0.16%		0.89%		1.02%		0.98%		0.73%		0.01%		1.19%		0.61%		1.71%		1.56%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%

		Nov-2014		1.51%		0.57%		0.42%		0.71%		0.94%		 -0.36%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.09%		0.72%		1.36%		 -1.06%

		Dec-2014		1.43%		 -0.09%		 -0.21%		0.09%		0.52%		 -0.69%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%

		Jan-2015		6.58%		2.02%		1.81%		2.10%		1.87%		 -0.16%		0.66%		0.20%		0.93%		0.34%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%

		Feb-2015		 -3.05%		 -0.46%		 -0.27%		 -0.94%		 -0.59%		 -0.81%		2.41%		1.45%		0.85%		 -1.34%		5.75%		5.94%		5.35%		5.98%		3.10%

		Mar-2015		0.61%		0.34%		0.26%		0.46%		0.57%		 -0.96%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%

		Apr-2015		 -2.01%		 -0.12%		 -0.05%		 -0.36%		 -0.56%		1.06%		1.21%		0.73%		1.63%		2.92%		0.96%		 -2.55%		5.05%		4.08%		7.69%

		May-2015		 -1.28%		 -0.15%		 -0.13%		 -0.24%		 -0.42%		 -1.79%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%

		Jun-2015		 -2.72%		 -1.16%		 -1.17%		 -1.09%		 -1.24%		 -0.44%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%

		Jul-2015		2.69%		0.63%		0.44%		0.70%		0.99%		0.23%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%

		Aug-2015		 -0.92%		 -0.41%		 -0.46%		 -0.14%		 -0.27%		0.12%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%

		Sep-2015		0.77%		0.16%		0.02%		0.68%		0.59%		0.51%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%

		Oct-2015		0.07%		0.47%		0.56%		0.02%		0.33%		0.21%		2.75%		0.01%		2.74%		4.53%		8.44%		5.63%		7.44%		7.82%		7.13%

		Nov-2015		 -0.74%		 -0.27%		 -0.66%		 -0.26%		0.05%		 -1.66%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%

		Dec-2015		 -0.56%		 -0.61%		 -0.76%		 -0.32%		 -0.27%		0.53%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%

		Jan-2016		4.36%		0.82%		0.78%		1.38%		1.46%		0.87%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%

		Feb-2016		1.86%		0.44%		0.68%		0.71%		0.96%		2.23%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%

		Mar-2016		1.16%		1.57%		1.62%		0.92%		0.82%		2.70%		4.44%		3.15%		3.27%		9.06%		6.78%		7.98%		8.13%		6.51%		13.23%

		Apr-2016		0.64%		0.94%		1.09%		0.38%		0.17%		1.33%		3.92%		2.34%		1.77%		2.57%		0.39%		1.57%		2.63%		2.90%		0.54%

		May-2016		0.10%		0.10%		0.14%		0.03%		0.42%		 -1.34%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%

		Jun-2016		2.48%		1.72%		1.62%		1.80%		1.90%		2.92%		0.92%		 -0.15%		3.37%		5.89%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%

		Jul-2016		1.38%		1.14%		1.05%		0.63%		0.60%		0.75%		2.70%		1.64%		1.80%		0.60%		3.69%		5.97%		4.95%		5.07%		5.03%

		Aug-2016		0.40%		0.23%		0.33%		 -0.11%		 -0.05%		 -0.49%		2.09%		0.70%		1.79%		0.04%		0.14%		1.77%		0.63%		0.07%		2.49%

		Sep-2016		 -0.21%		0.08%		0.09%		 -0.06%		 -0.01%		0.55%		0.67%		0.60%		0.40%		2.02%		0.02%		1.11%		1.23%		1.23%		1.29%

		Oct-2016		 -0.35%		 -0.52%		 -0.53%		 -0.76%		 -0.97%		 -2.78%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%

		Nov-2016		 -1.10%		 -2.17%		 -1.99%		 -2.37%		 -1.65%		 -3.97%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%

		Dec-2016		0.43%		0.43%		0.48%		0.14%		0.27%		 -0.46%		1.85%		1.29%		1.33%		1.87%		1.98%		2.80%		2.56%		3.42%		0.22%

		Jan-2017		0.37%		0.49%		0.45%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.39%		3.54%		2.90%		5.47%

		Feb-2017		0.67%		0.86%		0.83%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		1.93%		1.59%		1.43%		3.06%

		Mar-2017		 -0.34%		0.05%		 -0.09%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.13%		2.54%		2.75%		2.52%

		Apr-2017		0.62%		0.88%		0.85%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		1.10%		2.14%		2.54%		2.19%

		May-2017		0.66%		0.84%		0.79%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		 -2.03%		3.25%		3.67%		2.96%

		Jun-2017		0.44%		0.11%		 -0.05%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		3.46%		0.31%		 -0.18%		1.01%

		Jul-2017		0.21%		0.59%		0.57%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.74%		3.69%		2.88%		5.96%

		Aug-2017		0.12%		0.88%		0.71%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%

		Sep-2017		0.05%		 -0.29%		 -0.20%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		6.24%		1.86%		2.49%		 -0.40%

		Oct-2017		0.18%		0.13%		0.13%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.85%		1.88%		1.52%		3.51%

		Nov-2017		0.04%		 -0.05%		 -0.15%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		2.88%		0.81%		1.05%		0.20%

		Dec-2017		0.29%		0.52%		0.43%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		 -0.40%		2.24%		1.61%		3.59%

		Jan-2018		0.13%		 -0.74%		 -0.80%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		2.61%		5.57%		5.02%		8.33%

		Feb-2018		0.06%		 -0.95%		 -0.93%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%

		Mar-2018		0.35%		0.52%		0.39%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%

		Apr-2018		0.12%		 -0.61%		 -0.47%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		0.86%		1.60%		2.28%		 -0.44%

		May-2018		0.12%		0.47%		0.57%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%

		Jun-2018		0.10%		 -0.10%		 -0.02%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%

		Jul-2018		0.33%		0.28%		0.24%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		1.74%		2.39%		2.46%		2.20%

		Aug-2018		0.23%		0.49%		0.66%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%

		Sep-2018		0.18%		 -0.43%		 -0.40%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%

		Oct-2018		 -0.14%		 -0.89%		 -0.95%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%

		Nov-2018		 -0.02%		0.39%		0.31%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		1.59%		0.95%		 -0.13%		4.12%

		Dec-2018		2.60%		1.38%		1.04%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%

		Jan-2019		1.18%		1.63%		1.75%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		11.25%		7.56%		6.57%		8.77%

		Feb-2019		 -0.38%		0.19%		0.29%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		5.20%		1.95%		2.55%		0.22%

		Mar-2019		3.14%		1.90%		1.72%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		 -2.09%		0.60%		0.63%		0.84%

		Apr-2019		 -0.84%		0.26%		0.30%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		3.40%		2.64%		2.81%		2.11%

		May-2019		4.02%		1.60%		1.18%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%

		Jun-2019		1.51%		1.45%		1.46%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		7.07%		6.02%		5.93%		6.24%

		Jul-2019		0.17%		0.35%		0.29%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%

		Aug-2019		5.15%		2.37%		2.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%

		Sep-2019		 -1.15%		 -0.39%		 -0.35%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		2.08%		2.57%		2.87%		1.91%

		Oct-2019		0.19%		0.39%		0.30%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		2.63%		3.49%		3.59%		4.22%

		Nov-2019		0.31%		0.00%		0.02%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		4.12%		0.88%		1.13%		 -0.14%

		Dec-2019		0.22%		0.14%		0.34%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		2.88%		4.33%		3.25%		7.46%

		Jan-2020		1.32%		2.04%		1.54%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%

		Feb-2020		 -0.02%		1.38%		1.16%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%

		Mar-2020		 -0.03%		 -3.94%		 -2.76%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%

		Apr-2020		3.73%		2.95%		2.32%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		13.74%		7.58%		6.46%		9.16%

		May-2020		1.69%		1.60%		1.25%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		6.51%		3.27%		4.35%		0.77%

		Jun-2020		1.88%		1.44%		0.70%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		3.53%		4.52%		3.41%		7.35%

		Jul-2020		3.59%		2.20%		2.13%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.77%		4.46%		2.33%		8.94%

		Aug-2020		 -1.06%		 -0.30%		 -0.46%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		5.63%		4.28%		5.14%		2.21%

		Sep-2020		 -0.01%		 -0.04%		 -0.25%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -3.34%		 -2.46%		 -2.60%		 -1.60%

		Oct-2020		0.52%		 -0.24%		 -0.26%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		2.09%		 -2.15%		 -3.99%		2.06%

		Nov-2020		3.29%		1.81%		1.58%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		18.43%		13.45%		15.50%		9.25%

		Dec-2020		0.80%		0.61%		0.49%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		8.65%		5.41%		4.65%		7.35%

		Jan-2021		 -0.37%		 -0.52%		 -0.51%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		5.03%		0.22%		 -1.07%		3.07%

		Feb-2021		0.75%		 -1.30%		 -1.08%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		6.23%		1.98%		2.24%		0.76%

		Mar-2021		 -0.39%		 -1.07%		 -0.97%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		1.00%		1.26%		2.30%		 -1.51%

		Apr-2021		0.51%		0.95%		0.85%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		2.10%		2.94%		3.01%		2.49%

		May-2021		0.13%		0.39%		0.32%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.21%		3.13%		3.26%		2.32%

		Jun-2021		0.49%		0.92%		0.83%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		1.94%		 -0.65%		 -1.13%		0.17%

		Jul-2021		0.13%		1.05%		0.97%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		 -3.61%		 -1.65%		0.75%		 -6.73%

		Aug-2021		0.11%		 -0.02%		 -0.05%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		2.24%		1.90%		1.76%		2.62%

		Sep-2021		 -0.00%		 -0.76%		 -0.69%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -2.95%		 -3.20%		 -2.90%		 -3.97%

		Oct-2021		 -0.01%		 -0.06%		 -0.06%		 -0.03%		 -0.26%		 -0.24%		 -0.17%		0.00%		0.02%		 -1.33%		7.01%		4.25%		2.39%		2.46%		0.99%

		Nov-2021		0.12%		0.07%		0.04%		0.30%		0.71%		 -0.29%		 -0.97%		 -0.46%		 -1.84%		 -2.74%		 -0.69%		 -4.17%		 -4.50%		 -4.65%		 -4.08%

		Dec-2021		 -0.16%		0.05%		0.17%		 -0.26%		 -0.41%		 -0.14%		1.87%		0.83%		1.40%		1.56%		4.48%		2.23%		4.13%		5.12%		1.88%

		Date		US Fixed Income		eVest Top 20 AUM US Core Plus Composite		80% US Agg / 20% US HY		Bloomberg US Aggregate		Bloomberg Global Aggregate Hedged (USD)		Bloomberg Global Aggregate		Bloomberg US Corporate High Yield		S&P/LSTA US Leveraged Loan 100		JPM EMBI Global Diversified		JPM GBI-EM Global Diversified		S&P 500		Russell 2000		MSCI ACWI ex-US-ND		MSCI EAFE-ND		MSCI EM-ND



Instructions: 
Everything in eVest...I made a custom universe called US FI PB - Index Returns Tab under firm

This is just a full list of all the track records you'll need for later slides. I wait to fill this out until after I make sure the Top 20 Composite is up to date, which was done a few tabs ago.



Rolling R^2 and Correl

																		Rolling 1 Yr R^2

		2/28/05		eVest Top 20 AUM US Core Plus Composite		S&P 500		US Fixed Income		Bloomberg US Aggregate		Bloomberg US Corporate High Yield		80% US Agg / 20% US HY						eVest Top 20 AUM US Core Plus Composite		BGIM US FI						eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -0.63%		 -1.77%		 -1.58%		 -0.51%		 -2.91%		 -0.99%				3/31/05								3/31/05

		Apr-2005		1.10%		 -1.90%		0.99%		1.35%		 -0.97%		0.89%				4/30/05								4/30/05

		May-2005		1.03%		3.18%		0.90%		1.08%		1.78%		1.22%				5/31/05								5/31/05

		Jun-2005		0.70%		0.14%		0.35%		0.55%		1.96%		0.83%				6/30/05								6/30/05

		Jul-2005		 -0.52%		3.72%		 -0.46%		 -0.91%		1.75%		 -0.38%				7/31/05								7/31/05

		Aug-2005		1.17%		 -0.91%		0.89%		1.28%		0.19%		1.06%				8/31/05								8/31/05

		Sep-2005		 -0.92%		0.81%		 -0.49%		 -1.03%		 -1.00%		 -1.02%				9/30/05								9/30/05

		Oct-2005		 -0.74%		 -1.67%		 -0.29%		 -0.79%		 -0.70%		 -0.77%				10/31/05								10/31/05

		Nov-2005		0.46%		3.78%		0.44%		0.44%		0.52%		0.46%				11/30/05								11/30/05

		Dec-2005		0.95%		0.03%		0.62%		0.95%		0.86%		0.93%				12/31/05								12/31/05

		Jan-2006		0.25%		2.65%		0.18%		0.01%		1.60%		0.32%				1/31/06								1/31/06

		Feb-2006		0.42%		0.27%		0.28%		0.33%		0.67%		0.40%				2/28/06		0.97		0.83				Feb-2006		0.01

		Mar-2006		 -0.83%		1.24%		 -0.14%		 -0.98%		0.60%		 -0.67%				3/31/06		0.98		0.88				Mar-2006		-0.15

		Apr-2006		 -0.06%		1.34%		0.07%		 -0.18%		0.62%		 -0.02%				4/30/06		0.98		0.90				Apr-2006		-0.00

		May-2006		 -0.10%		 -2.88%		 -0.27%		 -0.11%		 -0.01%		 -0.09%				5/31/06		0.98		0.85				May-2006		-0.08

		Jun-2006		0.18%		0.14%		0.43%		0.21%		 -0.35%		0.10%				6/30/06		0.98		0.83				Jun-2006		-0.06

		Jul-2006		1.38%		0.62%		1.66%		1.35%		0.98%		1.28%				7/31/06		0.99		0.82				Jul-2006		0.07

		Aug-2006		1.52%		2.38%		2.68%		1.53%		1.62%		1.55%				8/31/06		0.99		0.79				Aug-2006		0.30

		Sep-2006		0.90%		2.58%		1.39%		0.88%		1.42%		0.99%				9/30/06		0.99		0.80				Sep-2006		0.39

		Oct-2006		0.78%		3.26%		0.69%		0.66%		1.36%		0.80%				10/31/06		0.99		0.79				Oct-2006		0.27

		Nov-2006		1.24%		1.90%		1.93%		1.16%		1.68%		1.26%				11/30/06		0.99		0.81				Nov-2006		0.33

		Dec-2006		 -0.30%		1.40%		 -1.78%		 -0.58%		1.10%		 -0.25%				12/31/06		0.99		0.78				Dec-2006		0.35

		Jan-2007		0.07%		1.51%		 -0.58%		 -0.04%		1.12%		0.19%				1/31/07		0.99		0.77				Jan-2007		0.37

		Feb-2007		1.60%		 -1.96%		2.54%		1.54%		1.40%		1.51%				2/28/07		0.99		0.80				Feb-2007		0.08

		Mar-2007		0.05%		1.12%		 -0.70%		0.00%		0.11%		0.02%				3/31/07		0.99		0.89				Mar-2007		0.12

		Apr-2007		0.61%		4.43%		0.70%		0.54%		1.30%		0.69%				4/30/07		0.99		0.91				Apr-2007		0.11

		May-2007		 -0.66%		3.49%		 -1.26%		 -0.76%		0.75%		 -0.46%				5/31/07		0.99		0.93				May-2007		-0.29

		Jun-2007		 -0.40%		 -1.66%		 -0.75%		 -0.30%		 -1.80%		 -0.60%				6/30/07		0.98		0.92				Jun-2007		-0.09

		Jul-2007		0.55%		 -3.10%		1.16%		0.83%		 -3.54%		 -0.04%				7/31/07		0.93		0.81				Jul-2007		-0.04

		Aug-2007		0.97%		1.50%		1.69%		1.23%		1.36%		1.25%				8/31/07		0.90		0.78				Aug-2007		-0.11

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%		1.13%				9/30/07		0.91		0.77				Sep-2007		-0.05

		Oct-2007		0.73%		1.59%		0.99%		0.90%		0.60%		0.84%				10/31/07		0.91		0.77				Oct-2007		-0.08

		Nov-2007		1.32%		 -4.18%		2.55%		1.80%		 -2.17%		1.00%				11/30/07		0.89		0.74				Nov-2007		-0.30

		Dec-2007		0.18%		 -0.69%		0.71%		0.28%		0.29%		0.28%				12/31/07		0.88		0.72				Dec-2007		-0.27

		Jan-2008		1.46%		 -6.00%		1.26%		1.68%		 -1.33%		1.08%				1/31/08		0.87		0.73				Jan-2008		-0.40

		Feb-2008		 -0.32%		 -3.25%		 -0.12%		0.14%		 -1.36%		 -0.16%				2/29/08		0.85		0.69				Feb-2008		-0.23

		Mar-2008		 -0.46%		 -0.43%		0.49%		0.34%		 -0.34%		0.20%				3/31/08		0.79		0.69				Mar-2008		-0.19

		Apr-2008		0.43%		4.87%		0.19%		 -0.21%		4.31%		0.69%				4/30/08		0.78		0.65				Apr-2008		-0.22

		May-2008		 -0.54%		1.30%		 -1.51%		 -0.73%		0.36%		 -0.51%				5/31/08		0.78		0.65				May-2008		-0.14

		Jun-2008		 -0.56%		 -8.43%		0.02%		 -0.08%		 -2.80%		 -0.62%				6/30/08		0.79		0.57				Jun-2008		0.10

		Jul-2008		 -0.77%		 -0.84%		0.01%		 -0.08%		 -1.33%		 -0.33%				7/31/08		0.88		0.66				Jul-2008		0.10

		Aug-2008		0.52%		1.45%		0.79%		0.95%		0.35%		0.83%				8/31/08		0.87		0.62				Aug-2008		0.07

		Sep-2008		 -2.89%		 -8.91%		 -2.19%		 -1.34%		 -7.98%		 -2.67%				9/30/08		0.94		0.75				Sep-2008		0.36

		Oct-2008		 -4.71%		 -16.79%		 -4.32%		 -2.36%		 -15.91%		 -5.07%				10/31/08		0.97		0.88				Oct-2008		0.69

		Nov-2008		0.06%		 -7.18%		6.75%		3.26%		 -9.31%		0.74%				11/30/08		0.96		0.54				Nov-2008		0.70

		Dec-2008		3.43%		1.06%		8.36%		3.73%		7.68%		4.52%				12/31/08		0.97		0.72				Dec-2008		0.69

		Jan-2009		0.62%		 -8.43%		 -2.35%		 -0.88%		5.99%		0.49%				1/31/09		0.98		0.64				Jan-2009		0.69

		Feb-2009		 -1.13%		 -10.65%		 -1.20%		 -0.38%		 -3.10%		 -0.92%				2/28/09		0.98		0.65				Feb-2009		0.68

		Mar-2009		1.55%		8.76%		0.89%		1.39%		3.19%		1.75%				3/31/09		0.99		0.62				Mar-2009		0.72

		Apr-2009		2.47%		9.57%		0.67%		0.48%		12.10%		2.80%				4/30/09		0.99		0.57				Apr-2009		0.77

		May-2009		2.91%		5.59%		1.46%		0.73%		6.73%		1.93%				5/31/09		0.96		0.56				May-2009		0.82

		Jun-2009		1.62%		0.20%		2.00%		0.57%		2.86%		1.03%				6/30/09		0.95		0.56				Jun-2009		0.82

		Jul-2009		3.60%		7.56%		3.78%		1.61%		6.09%		2.51%				7/31/09		0.94		0.58				Jul-2009		0.86

		Aug-2009		1.73%		3.61%		1.39%		1.04%		1.86%		1.20%				8/31/09		0.94		0.58				Aug-2009		0.86

		Sep-2009		2.25%		3.73%		2.01%		1.05%		5.69%		1.98%				9/30/09		0.92		0.54				Sep-2009		0.87

		Oct-2009		1.35%		 -1.86%		 -0.67%		0.49%		1.79%		0.75%				10/31/09		0.78		0.40				Oct-2009		0.80

		Nov-2009		1.11%		6.00%		1.07%		1.29%		1.01%		1.24%				11/30/09		0.79		0.72				Nov-2009		0.71

		Dec-2009		 -0.27%		1.93%		 -2.00%		 -1.56%		3.28%		 -0.59%				12/31/09		0.88		0.57				Dec-2009		0.73

		Jan-2010		1.98%		 -3.60%		1.91%		1.53%		1.27%		1.48%				1/31/10		0.87		0.60				Jan-2010		0.66

		Feb-2010		0.54%		3.10%		0.55%		0.37%		0.17%		0.33%				2/28/10		0.82		0.51				Feb-2010		0.35

		Mar-2010		0.73%		6.03%		 -0.61%		 -0.12%		3.14%		0.53%				3/31/10		0.86		0.55				Mar-2010		0.33

		Apr-2010		1.66%		1.58%		2.04%		1.04%		2.34%		1.30%				4/30/10		0.92		0.79				Apr-2010		0.24

		May-2010		 -0.31%		 -7.99%		0.49%		0.84%		 -3.59%		 -0.05%				5/31/10		0.93		0.77				May-2010		0.43

		Jun-2010		1.56%		 -5.23%		2.46%		1.57%		1.24%		1.50%				6/30/10		0.92		0.80				Jun-2010		0.37

		Jul-2010		1.58%		7.01%		1.47%		1.07%		3.56%		1.56%				7/31/10		0.90		0.72				Jul-2010		0.20

		Aug-2010		1.47%		 -4.51%		3.10%		1.29%		0.04%		1.04%				8/31/10		0.90		0.61				Aug-2010		0.12

		Sep-2010		0.79%		8.92%		 -0.00%		0.11%		3.01%		0.69%				9/30/10		0.88		0.60				Sep-2010		-0.01

		Oct-2010		0.78%		3.80%		 -0.24%		0.36%		2.58%		0.80%				10/31/10		0.90		0.62				Oct-2010		-0.00

		Nov-2010		 -0.57%		0.01%		 -0.97%		 -0.57%		 -1.17%		 -0.69%				11/30/10		0.94		0.66				Nov-2010		0.01

		Dec-2010		 -0.44%		6.68%		 -1.04%		 -1.08%		1.81%		 -0.50%				12/31/10		0.95		0.62				Dec-2010		-0.10

		Jan-2011		0.60%		2.37%		 -0.92%		0.12%		2.21%		0.53%				1/31/11		0.95		0.55				Jan-2011		0.02

		Feb-2011		0.70%		3.43%		0.92%		0.25%		1.31%		0.46%				2/28/11		0.95		0.54				Feb-2011		0.02

		Mar-2011		0.15%		0.04%		 -0.20%		0.06%		0.32%		0.11%				3/31/11		0.96		0.58				Mar-2011		0.03

		Apr-2011		1.53%		2.96%		1.44%		1.27%		1.55%		1.33%				4/30/11		0.96		0.56				Apr-2011		0.06

		May-2011		1.07%		 -1.13%		1.35%		1.31%		0.49%		1.14%				5/31/11		0.97		0.61				May-2011		-0.23

		Jun-2011		 -0.57%		 -1.67%		 -0.78%		 -0.29%		 -0.97%		 -0.43%				6/30/11		0.97		0.58				Jun-2011		0.09

		Jul-2011		1.50%		 -2.03%		2.25%		1.59%		1.16%		1.50%				7/31/11		0.96		0.63				Jul-2011		-0.16

		Aug-2011		0.19%		 -5.43%		2.90%		1.46%		 -4.00%		0.37%				8/31/11		0.97		0.44				Aug-2011		0.08

		Sep-2011		 -0.10%		 -7.03%		2.64%		0.73%		 -3.27%		 -0.07%				9/30/11		0.97		0.27				Sep-2011		0.12

		Oct-2011		0.96%		10.93%		0.68%		0.11%		5.99%		1.28%				10/31/11		0.96		0.29				Oct-2011		0.20

		Nov-2011		 -0.56%		 -0.22%		 -1.55%		 -0.09%		 -2.16%		 -0.50%				11/30/11		0.96		0.30				Nov-2011		0.21

		Dec-2011		1.32%		1.02%		2.04%		1.10%		2.66%		1.41%				12/31/11		0.96		0.27				Dec-2011		0.39

		Jan-2012		1.69%		4.48%		2.30%		0.88%		3.04%		1.31%				1/31/12		0.94		0.33				Jan-2012		0.46

		Feb-2012		0.67%		4.32%		0.56%		 -0.02%		2.38%		0.46%				2/29/12		0.95		0.34				Feb-2012		0.45

		Mar-2012		 -0.16%		3.29%		 -0.68%		 -0.55%		 -0.14%		 -0.47%				3/31/12		0.93		0.39				Mar-2012		0.38

		Apr-2012		1.12%		 -0.63%		1.00%		1.11%		1.05%		1.10%				4/30/12		0.93		0.38				Apr-2012		0.33

		May-2012		0.58%		 -6.01%		0.51%		0.90%		 -1.31%		0.46%				5/31/12		0.93		0.38				May-2012		0.33

		Jun-2012		0.54%		4.12%		0.09%		0.04%		2.11%		0.45%				6/30/12		0.92		0.30				Jun-2012		0.30

		Jul-2012		1.84%		1.39%		2.11%		1.38%		1.90%		1.48%				7/31/12		0.91		0.29				Jul-2012		0.36

		Aug-2012		0.55%		2.25%		 -0.19%		0.07%		1.17%		0.29%				8/31/12		0.92		0.43				Aug-2012		0.30

		Sep-2012		0.81%		2.58%		0.39%		0.14%		1.39%		0.39%				9/30/12		0.90		0.86				Sep-2012		0.14

		Oct-2012		0.62%		 -1.85%		0.65%		0.20%		0.88%		0.33%				10/31/12		0.94		0.92				Oct-2012		0.13

		Nov-2012		0.35%		0.58%		 -0.09%		0.16%		0.80%		0.29%				11/30/12		0.92		0.89				Nov-2012		0.07

		Dec-2012		0.29%		0.91%		0.22%		 -0.14%		1.58%		0.20%				12/31/12		0.94		0.87				Dec-2012		0.09

		Jan-2013		 -0.16%		5.18%		0.05%		 -0.70%		1.34%		 -0.29%				1/31/13		0.94		0.81				Jan-2013		-0.26

		Feb-2013		0.55%		1.36%		0.31%		0.50%		0.51%		0.50%				2/28/13		0.94		0.80				Feb-2013		-0.28

		Mar-2013		0.24%		3.75%		0.09%		0.08%		1.02%		0.27%				3/31/13		0.92		0.75				Mar-2013		-0.26

		Apr-2013		1.32%		1.93%		0.25%		1.01%		1.81%		1.17%				4/30/13		0.94		0.52				Apr-2013		-0.17

		May-2013		 -1.63%		2.34%		 -0.18%		 -1.78%		 -0.58%		 -1.54%				5/31/13		0.98		0.39				May-2013		-0.23

		Jun-2013		 -2.23%		 -1.34%		 -0.39%		 -1.55%		 -2.62%		 -1.76%				6/30/13		0.98		0.45				Jun-2013		0.15

		Jul-2013		0.41%		5.09%		0.05%		0.14%		1.90%		0.49%				7/31/13		0.97		0.42				Jul-2013		0.21

		Aug-2013		 -0.61%		 -2.90%		 -0.28%		 -0.51%		 -0.61%		 -0.53%				8/31/13		0.98		0.52				Aug-2013		0.27

		Sep-2013		1.12%		3.14%		0.21%		0.95%		0.99%		0.96%				9/30/13		0.99		0.52				Sep-2013		0.29

		Oct-2013		1.29%		4.60%		0.85%		0.81%		2.51%		1.15%				10/31/13		0.99		0.63				Oct-2013		0.47

		Nov-2013		 -0.19%		3.05%		 -1.77%		 -0.37%		0.51%		 -0.20%				11/30/13		0.99		0.23				Nov-2013		0.49

		Dec-2013		 -0.29%		2.53%		 -1.53%		 -0.57%		0.54%		 -0.34%				12/31/13		0.99		0.21				Dec-2013		0.50

		Jan-2014		1.46%		 -3.46%		4.77%		1.48%		0.70%		1.32%				1/31/14		0.99		0.28				Jan-2014		0.22

		Feb-2014		0.91%		4.57%		0.48%		0.53%		2.02%		0.83%				2/28/14		0.99		0.28				Feb-2014		0.27

		Mar-2014		0.08%		0.84%		0.70%		 -0.17%		0.24%		 -0.09%				3/31/14		0.99		0.27				Mar-2014		0.27

		Apr-2014		0.95%		0.74%		1.73%		0.84%		0.63%		0.80%				4/30/14		0.99		0.33				Apr-2014		0.24

		May-2014		1.27%		2.35%		2.21%		1.14%		0.92%		1.09%				5/31/14		0.99		0.41				May-2014		0.33

		Jun-2014		0.32%		2.07%		 -0.03%		0.05%		0.84%		0.21%				6/30/14		0.99		0.56				Jun-2014		0.14

		Jul-2014		 -0.18%		 -1.38%		0.16%		 -0.25%		 -1.33%		 -0.47%				7/31/14		0.99		0.52				Jul-2014		0.25

		Aug-2014		1.11%		4.00%		1.40%		1.10%		1.58%		1.20%				8/31/14		0.98		0.53				Aug-2014		0.07

		Sep-2014		 -0.79%		 -1.40%		 -0.78%		 -0.68%		 -2.09%		 -0.96%				9/30/14		0.99		0.58				Sep-2014		0.22

		Oct-2014		0.89%		2.44%		0.16%		0.98%		1.19%		1.02%				10/31/14		0.98		0.54				Oct-2014		0.14

		Nov-2014		0.57%		2.69%		1.51%		0.71%		 -0.73%		0.42%				11/30/14		0.98		0.52				Nov-2014		0.21

		Dec-2014		 -0.09%		 -0.25%		1.43%		0.09%		 -1.45%		 -0.21%				12/31/14		0.98		0.40				Dec-2014		0.33

		Jan-2015		2.02%		 -3.00%		6.58%		2.10%		0.66%		1.81%				1/31/15		0.98		0.49				Jan-2015		0.21

		Feb-2015		 -0.46%		5.75%		 -3.05%		 -0.94%		2.41%		 -0.27%				2/28/15		0.97		0.53				Feb-2015		-0.08

		Mar-2015		0.34%		 -1.58%		0.61%		0.46%		 -0.55%		0.26%				3/31/15		0.97		0.54				Mar-2015		-0.07

		Apr-2015		 -0.12%		0.96%		 -2.01%		 -0.36%		1.21%		 -0.05%				4/30/15		0.96		0.53				Apr-2015		-0.06

		May-2015		 -0.15%		1.29%		 -1.28%		 -0.24%		0.30%		 -0.13%				5/31/15		0.96		0.52				May-2015		-0.12

		Jun-2015		 -1.16%		 -1.94%		 -2.72%		 -1.09%		 -1.49%		 -1.17%				6/30/15		0.97		0.58				Jun-2015		0.04

		Jul-2015		0.63%		2.10%		2.69%		0.70%		 -0.58%		0.44%				7/31/15		0.98		0.60				Jul-2015		0.03

		Aug-2015		 -0.41%		 -6.03%		 -0.92%		 -0.14%		 -1.74%		 -0.46%				8/31/15		0.98		0.63				Aug-2015		0.04

		Sep-2015		0.16%		 -2.47%		0.77%		0.68%		 -2.60%		0.02%				9/30/15		0.98		0.66				Sep-2015		-0.01

		Oct-2015		0.47%		8.44%		0.07%		0.02%		2.75%		0.56%				10/31/15		0.98		0.73				Oct-2015		0.02

		Nov-2015		 -0.27%		0.30%		 -0.74%		 -0.26%		 -2.22%		 -0.66%				11/30/15		0.96		0.71				Nov-2015		-0.01

		Dec-2015		 -0.61%		 -1.58%		 -0.56%		 -0.32%		 -2.52%		 -0.76%				12/31/15		0.96		0.72				Dec-2015		0.02

		Jan-2016		0.82%		 -4.96%		4.36%		1.38%		 -1.61%		0.78%				1/31/16		0.93		0.54				Jan-2016		0.11

		Feb-2016		0.44%		 -0.13%		1.86%		0.71%		0.57%		0.68%				2/29/16		0.94		0.62				Feb-2016		0.24

		Mar-2016		1.57%		6.78%		1.16%		0.92%		4.44%		1.62%				3/31/16		0.96		0.49				Mar-2016		0.48

		Apr-2016		0.94%		0.39%		0.64%		0.38%		3.92%		1.09%				4/30/16		0.97		0.49				Apr-2016		0.47

		May-2016		0.10%		1.80%		0.10%		0.03%		0.62%		0.14%				5/31/16		0.96		0.49				May-2016		0.48

		Jun-2016		1.72%		0.26%		2.48%		1.80%		0.92%		1.62%				6/30/16		0.96		0.39				Jun-2016		0.40

		Jul-2016		1.14%		3.69%		1.38%		0.63%		2.70%		1.05%				7/31/16		0.96		0.44				Jul-2016		0.43

		Aug-2016		0.23%		0.14%		0.40%		 -0.11%		2.09%		0.33%				8/31/16		0.96		0.38				Aug-2016		0.31

		Sep-2016		0.08%		0.02%		 -0.21%		 -0.06%		0.67%		0.09%				9/30/16		0.96		0.40				Sep-2016		0.29

		Oct-2016		 -0.52%		 -1.82%		 -0.35%		 -0.76%		0.39%		 -0.53%				10/31/16		0.96		0.46				Oct-2016		0.46

		Nov-2016		 -2.17%		3.70%		 -1.10%		 -2.37%		 -0.47%		 -1.99%				11/30/16		0.99		0.48				Nov-2016		0.09

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%		0.48%				12/31/16		0.99		0.43				Dec-2016		0.02

		Jan-2017		0.49%		1.90%		0.37%		0.20%		1.45%		0.45%				1/31/17		0.99		0.73				Jan-2017		0.14

		Feb-2017		0.86%		3.97%		0.67%		0.67%		1.46%		0.83%				2/28/17		0.99		0.80				Feb-2017		0.18

		Mar-2017		0.05%		0.12%		 -0.34%		 -0.05%		 -0.22%		 -0.09%				3/31/17		0.99		0.80				Mar-2017		-0.06

		Apr-2017		0.88%		1.03%		0.62%		0.77%		1.15%		0.85%				4/30/17		1.00		0.81				Apr-2017		-0.04

		May-2017		0.84%		1.41%		0.66%		0.77%		0.87%		0.79%				5/31/17		1.00		0.81				May-2017		-0.03

		Jun-2017		0.11%		0.62%		0.44%		 -0.10%		0.14%		 -0.05%				6/30/17		0.99		0.83				Jun-2017		0.07

		Jul-2017		0.59%		2.06%		0.21%		0.43%		1.11%		0.57%				7/31/17		0.99		0.85				Jul-2017		-0.06

		Aug-2017		0.88%		0.31%		0.12%		0.90%		 -0.04%		0.71%				8/31/17		0.99		0.81				Aug-2017		-0.09

		Sep-2017		 -0.29%		2.06%		0.05%		 -0.48%		0.90%		 -0.20%				9/30/17		0.99		0.83				Sep-2017		-0.13

		Oct-2017		0.13%		2.33%		0.18%		0.06%		0.42%		0.13%				10/31/17		0.99		0.82				Oct-2017		-0.40

		Nov-2017		 -0.05%		3.07%		0.04%		 -0.13%		 -0.26%		 -0.15%				11/30/17		0.96		0.49				Nov-2017		-0.03

		Dec-2017		0.52%		1.11%		0.29%		0.46%		0.30%		0.43%				12/31/17		0.97		0.49				Dec-2017		-0.04

		Jan-2018		 -0.74%		5.73%		0.13%		 -1.15%		0.60%		 -0.80%				1/31/18		0.98		0.38				Jan-2018		-0.48

		Feb-2018		 -0.95%		 -3.69%		0.06%		 -0.95%		 -0.85%		 -0.93%				2/28/18		0.98		0.30				Feb-2018		0.03

		Mar-2018		0.52%		 -2.54%		0.35%		0.64%		 -0.60%		0.39%				3/31/18		0.99		0.40				Mar-2018		-0.06

		Apr-2018		 -0.61%		0.38%		0.12%		 -0.74%		0.65%		 -0.47%				4/30/18		0.98		0.32				Apr-2018		-0.03

		May-2018		0.47%		2.41%		0.12%		0.71%		 -0.03%		0.57%				5/31/18		0.97		0.12				May-2018		-0.01

		Jun-2018		 -0.10%		0.62%		0.10%		 -0.12%		0.40%		 -0.02%				6/30/18		0.97		0.25				Jun-2018		-0.00

		Jul-2018		0.28%		3.72%		0.33%		0.02%		1.09%		0.24%				7/31/18		0.97		0.22				Jul-2018		0.01

		Aug-2018		0.49%		3.26%		0.23%		0.64%		0.74%		0.66%				8/31/18		0.96		0.35				Aug-2018		0.14

		Sep-2018		 -0.43%		0.57%		0.18%		 -0.64%		0.56%		 -0.40%				9/30/18		0.97		0.33				Sep-2018		0.17

		Oct-2018		 -0.89%		 -6.84%		 -0.14%		 -0.79%		 -1.60%		 -0.95%				10/31/18		0.97		0.47				Oct-2018		0.38

		Nov-2018		0.39%		2.04%		 -0.02%		0.60%		 -0.86%		0.31%				11/30/18		0.97		0.32				Nov-2018		0.40

		Dec-2018		1.38%		 -9.03%		2.60%		1.84%		 -2.14%		1.04%				12/31/18		0.97		0.34				Dec-2018		-0.13

		Jan-2019		1.63%		8.01%		1.18%		1.06%		4.52%		1.75%				1/31/19		0.97		0.40				Jan-2019		0.30

		Feb-2019		0.19%		3.21%		 -0.38%		 -0.06%		1.66%		0.29%				2/28/19		0.96		0.37				Feb-2019		0.22

		Mar-2019		1.90%		1.94%		3.14%		1.92%		0.94%		1.72%				3/31/19		0.97		0.53				Mar-2019		0.25

		Apr-2019		0.26%		4.05%		 -0.84%		0.03%		1.42%		0.30%				4/30/19		0.97		0.49				Apr-2019		0.23

		May-2019		1.60%		 -6.35%		4.02%		1.78%		 -1.19%		1.18%				5/31/19		0.96		0.48				May-2019		0.04

		Jun-2019		1.45%		7.05%		1.51%		1.26%		2.28%		1.46%				6/30/19		0.96		0.46				Jun-2019		0.13

		Jul-2019		0.35%		1.44%		0.17%		0.22%		0.56%		0.29%				7/31/19		0.96		0.46				Jul-2019		0.15

		Aug-2019		2.37%		 -1.58%		5.15%		2.59%		0.40%		2.15%				8/31/19		0.97		0.59				Aug-2019		0.09

		Sep-2019		 -0.39%		1.87%		 -1.15%		 -0.53%		0.36%		 -0.35%				9/30/19		0.97		0.64				Sep-2019		0.06

		Oct-2019		0.39%		2.17%		0.19%		0.30%		0.28%		0.30%				10/31/19		0.96		0.72				Oct-2019		-0.23

		Nov-2019		0.00%		3.63%		0.31%		 -0.05%		0.33%		0.02%				11/30/19		0.97		0.70				Nov-2019		-0.26

		Dec-2019		0.14%		3.02%		0.22%		 -0.07%		2.00%		0.34%				12/31/19		0.97		0.72				Dec-2019		-0.21

		Jan-2020		2.04%		 -0.04%		1.32%		1.92%		0.03%		1.54%				1/31/20		0.97		0.76				Jan-2020		-0.43

		Feb-2020		1.38%		 -8.23%		 -0.02%		1.80%		 -1.41%		1.16%				2/29/20		0.97		0.67				Feb-2020		-0.41

		Mar-2020		 -3.94%		 -12.35%		 -0.03%		 -0.59%		 -11.46%		 -2.76%				3/31/20		0.99		0.35				Mar-2020		0.37

		Apr-2020		2.95%		12.82%		3.73%		1.78%		4.51%		2.32%				4/30/20		0.99		0.44				Apr-2020		0.52

		May-2020		1.60%		4.76%		1.69%		0.47%		4.41%		1.25%				5/31/20		0.99		0.47				May-2020		0.62

		Jun-2020		1.44%		1.99%		1.88%		0.63%		0.98%		0.70%				6/30/20		0.98		0.47				Jun-2020		0.61

		Jul-2020		2.20%		5.64%		3.59%		1.49%		4.69%		2.13%				7/31/20		0.98		0.52				Jul-2020		0.64

		Aug-2020		 -0.30%		7.19%		 -1.06%		 -0.81%		0.95%		 -0.46%				8/31/20		0.97		0.52				Aug-2020		0.63

		Sep-2020		 -0.04%		 -3.80%		 -0.01%		 -0.05%		 -1.03%		 -0.25%				9/30/20		0.97		0.52				Sep-2020		0.64

		Oct-2020		 -0.24%		 -2.66%		0.52%		 -0.45%		0.51%		 -0.26%				10/31/20		0.97		0.53				Oct-2020		0.66

		Nov-2020		1.81%		10.95%		3.29%		0.98%		3.96%		1.58%				11/30/20		0.97		0.54				Nov-2020		0.68

		Dec-2020		0.61%		3.84%		0.80%		0.14%		1.88%		0.49%				12/31/20		0.97		0.55				Dec-2020		0.69

		Jan-2021		 -0.52%		 -1.01%		 -0.37%		 -0.72%		0.33%		 -0.51%				1/31/21		0.97		0.59				Jan-2021		0.73

		Feb-2021		 -1.30%		2.76%		0.75%		 -1.44%		0.37%		 -1.08%				2/28/21		0.97		0.68				Feb-2021		0.83

		Mar-2021		 -1.07%		4.38%		 -0.39%		 -1.25%		0.15%		 -0.97%				3/31/21		0.97		0.83				Mar-2021		0.60

		Apr-2021		0.95%		5.34%		0.51%		0.79%		1.09%		0.85%				4/30/21		0.97		0.73				Apr-2021		0.45

		May-2021		0.39%		0.70%		0.13%		0.33%		0.30%		0.32%				5/31/21		0.96		0.70				May-2021		0.43

		Jun-2021		0.92%		2.33%		0.49%		0.70%		1.34%		0.83%				6/30/21		0.99		0.66				Jun-2021		0.46

		Jul-2021		1.05%		2.38%		0.13%		1.12%		0.38%		0.97%				7/31/21		0.99		0.39				Jul-2021		0.40

		Aug-2021		 -0.02%		3.04%		0.11%		 -0.19%		0.51%		 -0.05%				8/31/21		0.99		0.37				Aug-2021		0.49

		Sep-2021		 -0.76%		 -4.65%		 -0.00%		 -0.87%		 -0.01%		 -0.69%				9/30/21		1.00		0.37				Sep-2021		0.57

		Oct-2021		 -0.06%		7.01%		 -0.01%		 -0.03%		 -0.17%		 -0.06%				10/31/21		1.00		0.38				Oct-2021		0.52

		Nov-2021		0.07%		 -0.69%		0.12%		0.30%		 -0.97%		0.04%				11/30/21		1.00		0.14				Nov-2021		0.25

		Dec-2021		0.05%		4.48%		 -0.16%		 -0.26%		1.87%		0.17%				12/31/21		1.00		0.08				Dec-2021		0.22
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Rolling 1 Yr Correlation to S&P 500

2/28/2005 - 12/31/2021
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Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Roll down formulas 3 months in columns J, K, and N with dates in I and M. 

update lines in each chart to include added 3 months of data

make sure dates are through current date on each chart. One chart doesn't have a title on purpose. 



Neopolitan



										

api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		Results displayed in USD

		Created On: 2020-04-30

		2/28/05		BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -1.58%		 -0.51%		0.16%		 -1.21%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		 -0.63%

		Apr-2005		0.99%		1.35%		1.24%		1.31%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		1.10%

		May-2005		0.90%		1.08%		0.97%		 -1.34%		1.78%		0.01%		2.69%		 -0.01%		3.18%		1.03%

		Jun-2005		0.35%		0.55%		0.85%		 -0.45%		1.96%		0.64%		1.90%		2.37%		0.14%		0.70%

		Jul-2005		 -0.46%		 -0.91%		 -0.55%		 -0.80%		1.75%		0.83%		 -0.08%		0.60%		3.72%		 -0.52%

		Aug-2005		0.89%		1.28%		1.00%		1.65%		0.19%		0.44%		1.86%		1.44%		 -0.91%		1.17%

		Sep-2005		 -0.49%		 -1.03%		 -0.48%		 -1.59%		 -1.00%		0.44%		1.75%		0.71%		0.81%		 -0.92%

		Oct-2005		 -0.29%		 -0.79%		 -0.63%		 -1.49%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		 -0.74%

		Nov-2005		0.44%		0.44%		0.48%		 -0.71%		0.52%		0.33%		1.65%		1.96%		3.78%		0.46%

		Dec-2005		0.62%		0.95%		0.85%		0.99%		0.86%		0.60%		1.63%		1.28%		0.03%		0.95%

		Jan-2006		0.18%		0.01%		 -0.08%		1.26%		1.60%		0.56%		1.30%		4.54%		2.65%		0.25%

		Feb-2006		0.28%		0.33%		0.29%		 -0.35%		0.67%		0.61%		2.08%		1.38%		0.27%		0.42%

		Mar-2006		 -0.14%		 -0.98%		 -0.87%		 -0.99%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		 -0.83%

		Apr-2006		0.07%		 -0.18%		 -0.35%		1.89%		0.62%		0.37%		 -0.04%		2.74%		1.34%		 -0.06%

		May-2006		 -0.27%		 -0.11%		0.32%		1.29%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		 -0.10%

		Jun-2006		0.43%		0.21%		 -0.01%		 -0.79%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.18%

		Jul-2006		1.66%		1.35%		1.18%		1.00%		0.98%		0.53%		3.12%		4.22%		0.62%		1.38%

		Aug-2006		2.68%		1.53%		1.50%		1.16%		1.62%		0.62%		2.57%		1.16%		2.38%		1.52%

		Sep-2006		1.39%		0.88%		0.72%		 -0.01%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.90%

		Oct-2006		0.69%		0.66%		0.54%		0.97%		1.36%		0.74%		1.96%		4.67%		3.26%		0.78%

		Nov-2006		1.93%		1.16%		0.87%		2.44%		1.68%		0.49%		1.19%		3.22%		1.90%		1.24%

		Dec-2006		 -1.78%		 -0.58%		 -0.48%		 -1.33%		1.10%		0.72%		0.62%		2.24%		1.40%		 -0.30%

		Jan-2007		 -0.58%		 -0.04%		 -0.04%		 -0.98%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		0.07%

		Feb-2007		2.54%		1.54%		1.26%		2.06%		1.40%		0.72%		1.66%		1.38%		 -1.96%		1.60%

		Mar-2007		 -0.70%		0.00%		 -0.04%		0.24%		0.11%		0.34%		0.92%		3.08%		1.12%		0.05%

		Apr-2007		0.70%		0.54%		0.31%		1.13%		1.30%		0.60%		0.76%		3.01%		4.43%		0.61%

		May-2007		 -1.26%		 -0.76%		 -0.67%		 -1.56%		0.75%		0.61%		 -0.39%		2.00%		3.49%		 -0.66%

		Jun-2007		 -0.75%		 -0.30%		 -0.37%		 -0.44%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		 -0.40%

		Jul-2007		1.16%		0.83%		1.01%		2.03%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		0.55%

		Aug-2007		1.69%		1.23%		1.14%		1.23%		1.36%		0.92%		1.07%		 -1.67%		1.50%		0.97%

		Sep-2007		1.07%		0.76%		0.44%		2.24%		2.62%		2.33%		2.38%		6.08%		3.74%		1.07%

		Oct-2007		0.99%		0.90%		0.84%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		0.73%

		Nov-2007		2.55%		1.80%		1.12%		1.91%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		1.32%

		Dec-2007		0.71%		0.28%		0.22%		 -0.30%		0.29%		0.41%		0.61%		0.22%		 -0.69%		0.18%

		Jan-2008		1.26%		1.68%		1.65%		2.78%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		1.46%

		Feb-2008		 -0.12%		0.14%		0.29%		1.67%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		 -0.32%

		Mar-2008		0.49%		0.34%		 -0.06%		2.04%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		 -0.46%

		Apr-2008		0.19%		 -0.21%		 -0.54%		 -1.91%		4.31%		4.81%		0.95%		1.39%		4.87%		0.43%

		May-2008		 -1.51%		 -0.73%		 -0.92%		 -1.11%		0.36%		0.20%		0.12%		0.61%		1.30%		 -0.54%

		Jun-2008		0.02%		 -0.08%		 -0.32%		0.09%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		 -0.56%

		Jul-2008		0.01%		 -0.08%		0.74%		0.14%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		 -0.77%

		Aug-2008		0.79%		0.95%		0.99%		 -1.65%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		0.52%

		Sep-2008		 -2.19%		 -1.34%		 -0.90%		 -2.35%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		 -2.89%

		Oct-2008		 -4.32%		 -2.36%		 -0.66%		 -3.69%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		 -4.71%

		Nov-2008		6.75%		3.26%		2.71%		2.89%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		0.06%

		Dec-2008		8.36%		3.73%		2.55%		6.21%		7.68%		 -0.56%		7.46%		9.84%		1.06%		3.43%

		Jan-2009		 -2.35%		 -0.88%		 -0.86%		 -3.27%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		0.62%

		Feb-2009		 -1.20%		 -0.38%		 -0.01%		 -2.23%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		 -1.13%

		Mar-2009		0.89%		1.39%		0.88%		2.30%		3.19%		2.95%		3.63%		5.71%		8.76%		1.55%

		Apr-2009		0.67%		0.48%		0.42%		0.90%		12.10%		10.04%		5.55%		8.43%		9.57%		2.47%

		May-2009		1.46%		0.73%		0.16%		3.57%		6.73%		5.34%		4.07%		5.65%		5.59%		2.91%

		Jun-2009		2.00%		0.57%		0.92%		0.41%		2.86%		3.38%		1.44%		1.24%		0.20%		1.62%

		Jul-2009		3.78%		1.61%		1.33%		2.21%		6.09%		5.41%		3.19%		4.61%		7.56%		3.60%

		Aug-2009		1.39%		1.04%		1.03%		1.76%		1.86%		1.24%		2.01%		0.52%		3.61%		1.73%

		Sep-2009		2.01%		1.05%		0.85%		2.14%		5.69%		3.24%		4.90%		3.32%		3.73%		2.25%

		Oct-2009		 -0.67%		0.49%		0.21%		0.47%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		1.35%

		Nov-2009		1.07%		1.29%		1.01%		2.55%		1.01%		0.15%		1.09%		2.22%		6.00%		1.11%

		Dec-2009		 -2.00%		 -1.56%		 -0.92%		 -3.76%		3.28%		4.24%		0.37%		 -0.36%		1.93%		 -0.27%

		Jan-2010		1.91%		1.53%		1.02%		0.41%		1.27%		1.46%		0.38%		0.25%		 -3.60%		1.98%

		Feb-2010		0.55%		0.37%		0.47%		0.07%		0.17%		 -0.17%		1.36%		1.12%		3.10%		0.54%

		Mar-2010		 -0.61%		 -0.12%		0.19%		 -0.76%		3.14%		2.91%		2.48%		4.01%		6.03%		0.73%

		Apr-2010		2.04%		1.04%		0.56%		0.02%		2.34%		1.48%		0.83%		1.57%		1.58%		1.66%

		May-2010		0.49%		0.84%		0.77%		 -1.56%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		 -0.31%

		Jun-2010		2.46%		1.57%		0.91%		1.53%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		1.56%

		Jul-2010		1.47%		1.07%		0.82%		3.40%		3.56%		2.23%		4.06%		5.52%		7.01%		1.58%

		Aug-2010		3.10%		1.29%		1.66%		1.39%		0.04%		0.06%		2.39%		0.68%		 -4.51%		1.47%

		Sep-2010		 -0.00%		0.11%		 -0.22%		2.35%		3.01%		1.78%		1.57%		5.76%		8.92%		0.79%

		Oct-2010		 -0.24%		0.36%		 -0.09%		1.26%		2.58%		1.87%		1.85%		1.28%		3.80%		0.78%

		Nov-2010		 -0.97%		 -0.57%		 -1.08%		 -3.81%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		 -0.57%

		Dec-2010		 -1.04%		 -1.08%		 -0.47%		1.31%		1.81%		1.80%		 -0.45%		3.14%		6.68%		 -0.44%

		Jan-2011		 -0.92%		0.12%		 -0.31%		0.18%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		0.60%

		Feb-2011		0.92%		0.25%		0.18%		0.59%		1.31%		0.10%		0.29%		1.49%		3.43%		0.70%

		Mar-2011		 -0.20%		0.06%		 -0.08%		0.47%		0.32%		 -0.07%		1.19%		2.95%		0.04%		0.15%

		Apr-2011		1.44%		1.27%		0.91%		3.10%		1.55%		0.54%		1.36%		4.73%		2.96%		1.53%

		May-2011		1.35%		1.31%		0.97%		 -0.08%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		1.07%

		Jun-2011		 -0.78%		 -0.29%		 -0.20%		0.08%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		 -0.57%

		Jul-2011		2.25%		1.59%		1.12%		2.06%		1.16%		0.11%		1.85%		1.37%		 -2.03%		1.50%

		Aug-2011		2.90%		1.46%		1.22%		1.27%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		0.19%

		Sep-2011		2.64%		0.73%		0.60%		 -2.31%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		 -0.10%

		Oct-2011		0.68%		0.11%		 -0.10%		1.33%		5.99%		4.35%		4.40%		5.58%		10.93%		0.96%

		Nov-2011		 -1.55%		 -0.09%		 -0.54%		 -1.75%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		 -0.56%

		Dec-2011		2.04%		1.10%		1.52%		0.67%		2.66%		0.71%		1.13%		 -1.47%		1.02%		1.32%

		Jan-2012		2.30%		0.88%		0.99%		1.67%		3.04%		2.89%		1.58%		7.42%		4.48%		1.69%

		Feb-2012		0.56%		 -0.02%		0.36%		 -0.07%		2.38%		0.73%		2.40%		2.86%		4.32%		0.67%

		Mar-2012		 -0.68%		 -0.55%		 -0.15%		 -0.72%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		 -0.16%

		Apr-2012		1.00%		1.11%		0.62%		1.18%		1.05%		0.69%		1.63%		0.96%		 -0.63%		1.12%

		May-2012		0.51%		0.90%		1.04%		 -1.03%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		0.58%

		Jun-2012		0.09%		0.04%		 -0.16%		0.48%		2.11%		1.04%		3.51%		5.58%		4.12%		0.54%

		Jul-2012		2.11%		1.38%		1.36%		1.16%		1.90%		1.59%		3.71%		2.24%		1.39%		1.84%

		Aug-2012		 -0.19%		0.07%		0.24%		0.86%		1.17%		1.28%		1.18%		 -0.11%		2.25%		0.55%

		Sep-2012		0.39%		0.14%		0.40%		1.22%		1.39%		1.17%		1.63%		2.62%		2.58%		0.81%

		Oct-2012		0.65%		0.20%		0.28%		 -0.14%		0.88%		0.11%		0.89%		0.52%		 -1.85%		0.62%

		Nov-2012		 -0.09%		0.16%		0.50%		 -0.01%		0.80%		0.02%		1.18%		1.41%		0.58%		0.35%

		Dec-2012		0.22%		 -0.14%		0.10%		 -0.33%		1.58%		1.08%		0.71%		2.16%		0.91%		0.29%

		Jan-2013		0.05%		 -0.70%		 -0.55%		 -0.91%		1.34%		1.21%		 -1.34%		0.72%		5.18%		 -0.16%

		Feb-2013		0.31%		0.50%		0.61%		 -0.95%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		0.55%

		Mar-2013		0.09%		0.08%		0.52%		 -0.25%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		0.24%

		Apr-2013		0.25%		1.01%		1.10%		1.39%		1.81%		0.59%		2.92%		3.43%		1.93%		1.32%

		May-2013		 -0.18%		 -1.78%		 -1.43%		 -2.97%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		 -1.63%

		Jun-2013		 -0.39%		 -1.55%		 -1.39%		 -1.18%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		 -2.23%

		Jul-2013		0.05%		0.14%		0.40%		1.26%		1.90%		1.25%		1.21%		 -0.56%		5.09%		0.41%

		Aug-2013		 -0.28%		 -0.51%		 -0.38%		 -0.53%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		 -0.61%

		Sep-2013		0.21%		0.95%		0.81%		2.06%		0.99%		0.15%		2.61%		4.40%		3.14%		1.12%

		Oct-2013		0.85%		0.81%		0.90%		0.98%		2.51%		0.86%		2.77%		2.75%		4.60%		1.29%

		Nov-2013		 -1.77%		 -0.37%		 -0.14%		 -0.82%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		 -0.19%

		Dec-2013		 -1.53%		 -0.57%		 -0.54%		 -0.60%		0.54%		0.44%		0.51%		 -0.55%		2.53%		 -0.29%

		Jan-2014		4.77%		1.48%		1.44%		1.06%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		1.46%

		Feb-2014		0.48%		0.53%		0.49%		1.40%		2.02%		0.05%		3.03%		3.92%		4.57%		0.91%

		Mar-2014		0.70%		 -0.17%		0.10%		 -0.07%		0.24%		0.34%		1.37%		2.81%		0.84%		0.08%

		Apr-2014		1.73%		0.84%		0.69%		1.13%		0.63%		0.13%		1.24%		0.89%		0.74%		0.95%

		May-2014		2.21%		1.14%		0.96%		0.59%		0.92%		0.76%		3.10%		2.08%		2.35%		1.27%

		Jun-2014		 -0.03%		0.05%		0.34%		0.73%		0.84%		0.55%		0.36%		1.00%		2.07%		0.32%

		Jul-2014		0.16%		 -0.25%		0.22%		 -0.90%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		 -0.18%

		Aug-2014		1.40%		1.10%		1.22%		0.55%		1.58%		0.24%		0.84%		0.48%		4.00%		1.11%

		Sep-2014		 -0.78%		 -0.68%		 -0.29%		 -2.79%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		 -0.79%

		Oct-2014		0.16%		0.98%		0.73%		0.01%		1.19%		0.61%		1.71%		1.56%		2.44%		0.89%

		Nov-2014		1.51%		0.71%		0.94%		 -0.36%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.57%

		Dec-2014		1.43%		0.09%		0.52%		 -0.69%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		 -0.09%

		Jan-2015		6.58%		2.10%		1.87%		 -0.16%		0.66%		0.20%		0.93%		0.34%		 -3.00%		2.02%

		Feb-2015		 -3.05%		 -0.94%		 -0.59%		 -0.81%		2.41%		1.45%		0.85%		 -1.34%		5.75%		 -0.46%

		Mar-2015		0.61%		0.46%		0.57%		 -0.96%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		0.34%

		Apr-2015		 -2.01%		 -0.36%		 -0.56%		1.06%		1.21%		0.73%		1.63%		2.92%		0.96%		 -0.12%

		May-2015		 -1.28%		 -0.24%		 -0.42%		 -1.79%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		 -0.15%

		Jun-2015		 -2.72%		 -1.09%		 -1.24%		 -0.44%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		 -1.16%

		Jul-2015		2.69%		0.70%		0.99%		0.23%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		0.63%

		Aug-2015		 -0.92%		 -0.14%		 -0.27%		0.12%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		 -0.41%

		Sep-2015		0.77%		0.68%		0.59%		0.51%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		0.16%

		Oct-2015		0.07%		0.02%		0.33%		0.21%		2.75%		0.01%		2.74%		4.53%		8.44%		0.47%

		Nov-2015		 -0.74%		 -0.26%		0.05%		 -1.66%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		 -0.27%

		Dec-2015		 -0.56%		 -0.32%		 -0.27%		0.53%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		 -0.61%

		Jan-2016		4.36%		1.38%		1.46%		0.87%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		0.82%

		Feb-2016		1.86%		0.71%		0.96%		2.23%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		0.44%

		Mar-2016		1.16%		0.92%		0.82%		2.70%		4.44%		3.15%		3.27%		9.06%		6.78%		1.57%

		Apr-2016		0.64%		0.38%		0.17%		1.33%		3.92%		2.34%		1.77%		2.57%		0.39%		0.94%

		May-2016		0.10%		0.03%		0.42%		 -1.34%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		0.10%

		Jun-2016		2.48%		1.80%		1.90%		2.92%		0.92%		 -0.15%		3.37%		5.89%		0.26%		1.72%

		Jul-2016		1.38%		0.63%		0.60%		0.75%		2.70%		1.64%		1.80%		0.60%		3.69%		1.14%

		Aug-2016		0.40%		 -0.11%		 -0.05%		 -0.49%		2.09%		0.70%		1.79%		0.04%		0.14%		0.23%

		Sep-2016		 -0.21%		 -0.06%		 -0.01%		0.55%		0.67%		0.60%		0.40%		2.02%		0.02%		0.08%

		Oct-2016		 -0.35%		 -0.76%		 -0.97%		 -2.78%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		 -0.52%

		Nov-2016		 -1.10%		 -2.37%		 -1.65%		 -3.97%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		 -2.17%

		Dec-2016		0.43%		0.14%		0.27%		 -0.46%		1.85%		1.29%		1.33%		1.87%		1.98%		0.43%

		Jan-2017		0.37%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.49%

		Feb-2017		0.67%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		0.86%

		Mar-2017		 -0.34%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.05%

		Apr-2017		0.62%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		0.88%

		May-2017		0.66%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		0.84%

		Jun-2017		0.44%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		0.11%

		Jul-2017		0.21%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.59%

		Aug-2017		0.12%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		0.88%

		Sep-2017		0.05%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		 -0.29%

		Oct-2017		0.18%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.13%

		Nov-2017		0.04%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		 -0.05%

		Dec-2017		0.29%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		0.52%

		Jan-2018		0.13%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		 -0.74%

		Feb-2018		0.06%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -0.95%

		Mar-2018		0.35%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		0.52%

		Apr-2018		0.12%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		 -0.61%

		May-2018		0.12%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		0.47%

		Jun-2018		0.10%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		 -0.10%

		Jul-2018		0.33%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		0.28%

		Aug-2018		0.23%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		0.49%

		Sep-2018		0.18%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -0.43%

		Oct-2018		 -0.14%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -0.89%

		Nov-2018		 -0.02%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		0.39%

		Dec-2018		2.60%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		1.38%

		Jan-2019		1.18%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		1.63%

		Feb-2019		 -0.38%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		0.19%

		Mar-2019		3.14%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		1.90%

		Apr-2019		 -0.84%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		0.26%

		May-2019		4.02%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		1.60%

		Jun-2019		1.51%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		1.45%

		Jul-2019		0.17%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.35%

		Aug-2019		5.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		2.37%

		Sep-2019		 -1.15%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		 -0.39%

		Oct-2019		0.19%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		0.39%

		Nov-2019		0.31%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		0.00%

		Dec-2019		0.22%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		0.14%

		Jan-2020		1.32%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		2.04%

		Feb-2020		 -0.02%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		1.38%

		Mar-2020		 -0.03%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -3.94%

		Apr-2020		3.73%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		2.95%

		May-2020		1.69%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		1.60%

		Jun-2020		1.88%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		1.44%

		Jul-2020		3.59%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.20%

		Aug-2020		 -1.06%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		 -0.30%

		Sep-2020		 -0.01%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -0.04%

		Oct-2020		0.52%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		 -0.24%

		Nov-2020		3.29%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		1.81%

		Dec-2020		0.80%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		0.61%

		Jan-2021		 -0.37%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		 -0.52%

		Feb-2021		0.75%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		 -1.30%

		Mar-2021		 -0.39%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		 -1.07%

		Apr-2021		0.51%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		0.95%

		May-2021		0.13%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.39%

		Jun-2021		0.49%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		0.92%

		Jul-2021		0.13%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		1.05%

		Aug-2021		0.11%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		 -0.02%

		Sep-2021		 -0.00%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -0.76%

		Oct-2021		 -0.01%		 -0.03%		 -0.26%		 -0.24%		 -0.17%		0.00%		0.02%		 -1.33%		7.01%		 -0.06%

		Nov-2021		0.12%		0.30%		0.71%		 -0.29%		 -0.97%		 -0.46%		 -1.84%		 -2.74%		 -0.69%		0.07%

		Dec-2021		 -0.16%		 -0.26%		 -0.41%		 -0.14%		1.87%		0.83%		1.40%		1.56%		4.48%		0.05%

				BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Return		7.20%		4.04%		4.06%		3.11%		7.06%		4.44%		6.57%		4.12%		10.73%		5.30%

		Std. Dev.		5.49%		3.18%		2.68%		5.24%		9.26%		7.43%		8.56%		12.01%		14.60%		3.72%

		Correl to SP 500		0.03		0.02		-0.01		0.27		0.72		0.64		0.58		0.59		1.00		0.39



Return vs. Correlation to S&P 500

Since 2/28/2005



BGIM US FI	Brandywine US FI







3.1793998893738691E-2	7.1998877561574748E-2	Blbg Barc US Agg	Blbg Barc Glb Agg (Hedged)	[CELLRANGE]



[CELLRANGE]

2.0970394215217122E-2	-1.0372410213544391E-2	4.0362530856887791E-2	4.0602054702360446E-2	Blbg Barc US Agg	Blbg Barc Glb Agg (Hedged)	Blbg Barc Glb Agg	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	[CELLRANGE]
Blbg Barc US HY

[CELLRANGE]
[CELLRANGE]
[CELLRANGE]

0.27008133825579922	0.72315435509363823	0.63873895254064461	0.57683772080999063	0.5907825352473185	3.108995930852898E-2	7.0617880437055414E-2	4.4409099152002307E-2	6.5666331491786467E-2	4.1194001962268967E-2	Blbg Barc Glb Agg	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	eVest Top 20 AUM US Core Plus Composite	

0.38915444292143581	5.3005488881136431E-2	Correlation to S&P 500


Annualized Return



Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Update formulas for return, std. dev. and correl to include additional 3 months of data

chart will update automatically



Avg Correlation Across Universe

				3 Yr								5 Yr								10 Yr

				Firm Name		Product Name		Brandywine Global Investment Management, LLC				Firm Name		Product Name		Brandywine Global Investment Management, LLC				Firm Name		Product Name		Brandywine Global Investment Management, LLC

								US Fixed Income								US Fixed Income								US Fixed Income				SI

								US Fixed Income Composite (SA-GF)								US Fixed Income Composite (SA-GF)								US Fixed Income Composite (SA-GF)				Firm Name		Product Name		Brandywine Global Investment Management, LLC

				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.49				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.45				Seix Investment Advisors LLC		Seix Core Plus		0.21								US Fixed Income

				Sage Advisory Services, Ltd. Co.		Sage ESG Core Plus		0.46				Prudential Financial		Core Plus Bond/Reams Fund		0.41				Barksdale Investment Management		Barksdale Income		0.18								US Fixed Income Composite (SA-GF)

				Prudential Financial		Core Plus Bond/Reams Fund		0.45				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.39				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.17				GW&K Investment Management		Total Return Bond Strategy		0.13

				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.37				Janus Henderson Investors		Core Plus Fixed Income		0.33				Prudential Financial		Core Plus Bond/Reams Fund		0.16				Prudential Financial		Core Plus Bond / PGIM Fund		0.10

				Janus Henderson Investors		Core Plus Fixed Income		0.33				Allspring Global Investments		U.S. Core Plus Bond		0.33				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.15				Janus Henderson Investors		Core Plus Fixed Income		0.09

				Smith Capital Investors. LLC		Smith Capital Investors Total Return		0.32				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.30				BlackRock		Total Return		0.15				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.09

				BlackRock		BlackRock Systematic ESG Bond Fund		0.32				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.30				BlackRock		CoreAlpha Bond Fund		0.15				Victory Capital Management Inc.		INCORE Total Return		0.08

				Allspring Global Investments		U.S. Core Plus Bond		0.30				Principal Global Fixed Income		Core Plus Bond		0.29				Calvert Research and Management		Calvert Bond Strategy		0.15				Payden & Rygel		Core Plus		0.07

				BlackRock		CoreAlpha Bond Fund		0.29				PPM America, Inc.		Core Plus Fixed Income		0.29				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.12				Western Asset Management Company, LLC		WA US Core Plus		0.07

				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.28				Barksdale Investment Management		Barksdale Income		0.28				Janus Henderson Investors		Core Plus Fixed Income		0.11				Segall Bryant & Hamill		Core Plus Fixed Income		0.05

				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.28				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.28				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.11				Calvert Research and Management		Calvert Bond Strategy		0.05

				BNY Mellon Investment Adviser, Inc.		BNY Mellon Core Plus Fund		0.27				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.28				American Century Investments		U.S. Core Plus Fixed Income		0.09				UBS Asset Management		US Core Plus		0.03

				Principal Global Fixed Income		Core Plus Bond		0.27				BlackRock		CoreAlpha Bond Fund		0.28				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.09				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.02

				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.26				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		0.27				Allspring Global Investments		U.S. Enhanced Core Bond		0.08				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.02

				Seix Investment Advisors LLC		Seix Core Plus		0.26				Insight Investment		US Core Plus Fixed Income		0.27				Western Asset Management Company, LLC		WA US Core Plus		0.08				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.01

				MacKay Shields LLC		Core Plus Fixed Income		0.26				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		0.27				Invesco, Ltd		Core Plus		0.07				Victory Capital Management Inc.		USAA Income		-0.01

				Insight Investment		US Core Plus Fixed Income		0.25				MacKay Shields LLC		Core Plus Fixed Income		0.27				Camden Asset Management, L.P.		Camden Bond Strategy		0.07				Morgan Stanley Investment Management		Core Plus Fixed Income		-0.01

				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		0.25				BlackRock		BlackRock Systematic ESG Bond Fund		0.27				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.07				Wellington Management Company LLP		Core Bond Plus		-0.02

				Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		0.25				Macquarie Investment Management		US Core Plus Fixed Income		0.27				Insight Investment		US Core Plus Fixed Income		0.07				DeRoy & Devereaux		Total Return Bond Strategy		-0.02

				Allianz Global Investors		AllianzGI US Core Plus Fixed Income		0.25				Allspring Global Investments		U.S. Enhanced Core Bond		0.26				Barings LLC		Core Plus Total Return		0.07				John Hancock Investments		John Hancock Bond Fund		-0.02

				PPM America, Inc.		Core Plus Fixed Income		0.25				Neuberger Berman Group LLC		Core Plus		0.26				Chartwell Investment Partners		Core Plus Fixed Income		0.07				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		-0.02

				GW&K Investment Management		Enhanced Core Bond Strategy		0.25				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.26				PIMCO		Total Return ESG		0.06				PIMCO		Total Return ESG		-0.03

				Barksdale Investment Management		Barksdale Income		0.24				Pacific Asset Management		Core Plus Bond Strategy		0.26				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.06				Manulife Investment Management		Core Plus Fixed Income		-0.03

				Allspring Global Investments		U.S. Enhanced Core Bond		0.24				Ducenta Squared Asset Management		Core Plus Fixed Income		0.25				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.06				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		-0.03

				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		0.24				Seix Investment Advisors LLC		Seix Core Plus		0.25				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.06				Touchstone Investments		Touchstone Active Bond Fund		-0.04

				Guggenheim Investments		Core Plus Fixed Income		0.24				American Century Investments		U.S. Core Plus Fixed Income		0.25				Barings LLC		Core Plus Fixed Income		0.06				PIMCO		Core Plus - Total Return Full Authority		-0.04

				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.24				Guggenheim Investments		Core Plus Fixed Income		0.25				Segall Bryant & Hamill		Core Plus Fixed Income		0.05				Ducenta Squared Asset Management		Core Plus Fixed Income		-0.04

				MacKay Shields LLC		Core Plus Opportunities		0.24				MacKay Shields LLC		Core Plus Opportunities		0.24				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.05				PIMCO		PIMCO Total Return Collective Trust Class I		-0.05

				Macquarie Investment Management		US Core Plus Fixed Income		0.23				Weitz Investment Management, Inc.		Weitz Core Plus Income		0.24				Prudential Financial		Core Plus Bond / PGIM Fund		0.05				Harbor Capital		Harbor Bond Strategy		-0.08

				Pacific Asset Management		Core Plus Bond Strategy		0.23				GW&K Investment Management		Enhanced Core Bond Strategy		0.24				Longfellow Investment Management Co.		Core Plus		0.05				Putnam Investments		Putnam Core Plus Fixed Income		-0.08

				Weitz Investment Management, Inc.		Weitz Core Plus Income		0.23				Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		0.24				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.05				Conning		Core Plus Fixed Income		-0.09

				Victory Capital Management Inc.		INCORE Total Return		0.23				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		0.24				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.04				Touchstone Investments		Touchstone Impact Bond Fund		-0.09

				BlackRock		Total Return		0.22				BlackRock		Total Return		0.23				Macquarie Investment Management		US Core Plus Fixed Income		0.04

				Neuberger Berman Group LLC		Core Plus		0.22				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.23				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.04

				Ducenta Squared Asset Management		Core Plus Fixed Income		0.22				Putnam Investments		Putnam Core Plus Fixed Income		0.23				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.04

				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		0.22				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.22				T. Rowe Price		US Core Plus Bond Strategy		0.04

				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.22				T. Rowe Price		US Core Plus Bond Strategy		0.22				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.03

				Putnam Investments		Putnam Core Plus Fixed Income		0.22				Longfellow Investment Management Co.		Core Plus		0.22				Baird Advisors		Core Plus Bond		0.03

				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.21				Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		0.22				Principal Global Fixed Income		Core Plus Bond		0.03

				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.21				DWS Group		Total Return Bond		0.22				GW&K Investment Management		Enhanced Core Bond Strategy		0.03

				T. Rowe Price		US Core Plus Bond Strategy		0.21				GW&K Investment Management		Total Return Bond Strategy		0.21				National Investment Services		Core Plus Fixed Income		0.03

				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.21				Invesco, Ltd		Core Plus		0.21				UBS Asset Management		US Core Plus		0.02

				GW&K Investment Management		Total Return Bond Strategy		0.21				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		0.21				Victory Capital Management Inc.		USAA Income		0.02

				Touchstone Investments		Touchstone Active Bond Fund		0.20				T. Rowe Price		US Total Return Bond Strategy		0.21				Stone Harbor Investment Partners LP		Core Plus		0.02

				American Century Investments		U.S. Core Plus Fixed Income		0.20				Manulife Investment Management		Core Plus Fixed Income		0.21				Touchstone Investments		Touchstone Impact Bond Fund		0.02

				Longfellow Investment Management Co.		Core Plus		0.20				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.21				John Hancock Investments		John Hancock Bond Fund		0.02

				Invesco, Ltd		Core Plus		0.20				Touchstone Investments		Touchstone Active Bond Fund		0.21				Neuberger Berman Group LLC		Core Plus		0.02

				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		0.20				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.20				MacKay Shields LLC		Core Plus Opportunities		0.01

				DWS Group		Total Return Bond		0.20				John Hancock Investments		John Hancock Bond Fund		0.20				iM Global Partner		iMGP US Core Plus		0.01

				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		0.19				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.20				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.01

				PIMCO		Total Return ESG		0.19				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.20				Conning		Core Plus Fixed Income		0.01

				Western Asset Management Company, LLC		WA US Core Plus		0.19				Fidelity Investments		Fidelity Total Bond Fund		0.20				Ducenta Squared Asset Management		Core Plus Fixed Income		0.01

				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.19				Victory Capital Management Inc.		INCORE Total Return		0.20				GW&K Investment Management		Total Return Bond Strategy		0.01

				Nationwide Fund Advisors		Nationwide Core Plus Bond Fund		0.19				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.20				Wellington Management Company LLP		Core Bond Plus		0.01

				T. Rowe Price		US Total Return Bond Strategy		0.19				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		0.19				DWS Group		Total Return Bond		0.01

				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.18				Fidelity Institutional Asset Management		Core Plus		0.19				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.01

				John Hancock Investments		John Hancock Bond Fund		0.18				PNC Capital Advisors, LLC		Core Plus Bond		0.19				Pacific Asset Management		Core Plus Bond Strategy		0.01

				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.18				PIMCO		Total Return ESG		0.19				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.01

				Manulife Investment Management		Core Plus Fixed Income		0.18				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.18				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.01

				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.17				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.18				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.01

				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.17				Western Asset Management Company, LLC		WA US Core Plus		0.18				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.00

				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.17				Chartwell Investment Partners		Core Plus Fixed Income		0.18				Fidelity Investments		Fidelity Total Bond Fund		0.00

				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.17				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.18				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.00

				Segall Bryant & Hamill		Core Plus Fixed Income		0.17				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.17				Fidelity Institutional Asset Management		Core Plus		0.00

				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.16				Segall Bryant & Hamill		Core Plus Fixed Income		0.17				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.00

				Harbor Capital		Harbor Bond Strategy		0.16				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.17				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.00

				Fidelity Investments		Fidelity Total Bond Fund		0.16				Wellington Management Company LLP		Core Bond Plus		0.17				Manulife Investment Management		Core Plus Fixed Income		0.00

				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.16				Calvert Research and Management		Calvert Bond Strategy		0.17				MacKay Shields LLC		Core Plus Fixed Income		-0.00

				PNC Capital Advisors, LLC		Core Plus Bond		0.16				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.17				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		-0.00

				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.16				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.17				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		-0.00

				Chartwell Investment Partners		Core Plus Fixed Income		0.16				Nuveen, a TIAA Company		Core Plus		0.17				Payden & Rygel		Core Plus		-0.01

				Fidelity Institutional Asset Management		Core Plus		0.16				Harbor Capital		Harbor Bond Strategy		0.17				PIMCO		Core Plus - Total Return Full Authority		-0.01

				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.16				Baird Advisors		Core Plus Bond		0.16				BlackRock		Customized Core Plus Bond		-0.01

				Income Research & Management		IR+M Core Plus		0.15				National Investment Services		Short Duration High Yield		0.16				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		-0.01

				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.15				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.16				Touchstone Investments		Touchstone Active Bond Fund		-0.02

				Wellington Management Company LLP		Core Bond Plus		0.15				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		0.16				Victory Capital Management Inc.		USAA Intermediate-Term Bond		-0.02

				Barings LLC		Core Plus Total Return		0.15				Barings LLC		Core Plus Total Return		0.16				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		-0.02

				Baird Advisors		Core Plus Bond		0.15				Stone Harbor Investment Partners LP		Core Plus		0.16				Harbor Capital		Harbor Bond Strategy		-0.02

				Calvert Research and Management		Calvert Bond Strategy		0.15				iM Global Partner		iMGP US Core Plus		0.16				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		-0.02

				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.15				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.16				Morgan Stanley Investment Management		Core Plus Fixed Income		-0.03

				BlackRock		Customized Core Plus Bond		0.15				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		0.16				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		-0.03

				Nuveen, a TIAA Company		Core Plus		0.14				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.15				Victory Capital Management Inc.		INCORE Total Return		-0.03

				iM Global Partner		iMGP US Core Plus		0.14				DeRoy & Devereaux		Total Return Bond Strategy		0.15				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		-0.03

				Barings LLC		Core Plus Fixed Income		0.14				Barings LLC		Core Plus Fixed Income		0.15				EARNEST Partners, LLC		Core Plus Fixed Income		-0.03

				PIMCO		PIMCO Active Bond ETF		0.14				BlackRock		Customized Core Plus Bond		0.15				DoubleLine		Core Plus Fixed Income		-0.04

				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.14				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.15				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		-0.04

				Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		0.14				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		0.15				Guggenheim Investments		Core Plus Fixed Income		-0.04

				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		0.14				MetLife Investment Management		Core Plus Fixed Income		0.15				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		-0.04

				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		0.13				PIMCO		PIMCO Active Bond ETF		0.15				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		-0.04

				Prudential Financial		Core Plus Bond / PGIM Fund		0.13				Aegon Asset Management		Aegon US Core Plus		0.14				MetLife Investment Management		Core Plus Fixed Income		-0.04

				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.13				Morgan Stanley Investment Management		Core Plus Fixed Income		0.14				Lord, Abbett & Co. LLC		Core Plus Total Return		-0.05

				Morgan Stanley Investment Management		Core Plus Fixed Income		0.13				Lord, Abbett & Co. LLC		Core Plus Full Discretion		0.14				PIMCO		PIMCO Total Return Collective Trust Class I		-0.05

				Victory Capital Management Inc.		USAA Income		0.13				Payden & Rygel		Core Plus		0.13				GIA Partners, LLC		Core Plus		-0.05

				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		0.13				LM Capital Group, LLC		Active Core Plus Fixed Income		0.13				DeRoy & Devereaux		Total Return Bond Strategy		-0.05

				National Investment Services		Short Duration High Yield		0.12				Lord, Abbett & Co. LLC		Core Plus Total Return		0.13				PPM America, Inc.		Core Plus Fixed Income		-0.05

				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		0.12				Lazard Asset Management LLC		US Core Plus		0.13				Nuveen, a TIAA Company		Core Plus		-0.06

				Stone Harbor Investment Partners LP		Core Plus		0.12				GIA Partners, LLC		Core Plus		0.13				PNC Capital Advisors, LLC		Core Plus Bond		-0.06

				MetLife Investment Management		Core Plus Fixed Income		0.12				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		0.13				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		-0.07

				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.12				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		0.13				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		-0.07

				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.12				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		0.13				LM Capital Group, LLC		Active Core Plus Fixed Income		-0.07

				Payden & Rygel		Core Plus		0.11				Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		0.12				Aegon Asset Management		Aegon US Core Plus		-0.07

				Lazard Asset Management LLC		US Core Plus		0.11				Victory Capital Management Inc.		USAA Income		0.12				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.07

				National Investment Services		Core Plus Fixed Income		0.11				PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		0.11				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		-0.08

				Lord, Abbett & Co. LLC		Core Plus Full Discretion		0.10				Prudential Financial		Core Plus Bond / PGIM Fund		0.11				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		-0.08

				Aegon Asset Management		Aegon US Core Plus		0.10				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.11				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		-0.08

				DeRoy & Devereaux		Total Return Bond Strategy		0.10				Victory Capital Management Inc.		USAA Intermediate-Term Bond		0.11				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		-0.09

				Lord, Abbett & Co. LLC		Core Plus Total Return		0.10				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		0.10				Calamos Investments		Calamos Core Plus Fixed Income Strategy		-0.11

				Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		0.10				National Investment Services		Core Plus Fixed Income		0.10				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		-0.12

				GIA Partners, LLC		Core Plus		0.09				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.10				Lazard Asset Management LLC		US Core Plus		-0.13

				Victory Capital Management Inc.		USAA Intermediate-Term Bond		0.09				PIMCO		Core Plus - Total Return Full Authority		0.09				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		-0.14

				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		0.08				UBS Asset Management		US Core Plus		0.09				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.14

				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		0.08				Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		0.08				Putnam Investments		Putnam Core Plus Fixed Income		-0.14

				PIMCO		Core Plus - Total Return Full Authority		0.08				PIMCO		PIMCO Total Return Collective Trust Class II		0.08				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.15

				Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		0.07				Camden Asset Management, L.P.		Camden Bond Strategy		0.07				Pacific Income Advisers, Inc.		Core Plus		-0.21

				Conning		Core Plus Fixed Income		0.07				Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		0.07

				UBS Asset Management		US Core Plus		0.07				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.07

				LM Capital Group, LLC		Active Core Plus Fixed Income		0.07				Conning		Core Plus Fixed Income		0.06

				PIMCO		PIMCO Total Return Collective Trust Class II		0.06				DoubleLine		Core Plus Fixed Income		0.06

				Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		0.05				PIMCO		PIMCO Total Return Collective Trust Class I		0.05

				PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		0.05				Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		0.05

				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.04				Calamos Investments		Calamos Core Plus Fixed Income Strategy		0.05

				DoubleLine		Core Plus Fixed Income		0.04				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		0.05

				PIMCO		PIMCO Total Return Collective Trust Class I		0.03				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		0.03

				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		0.03				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.01

				Camden Asset Management, L.P.		Camden Bond Strategy		0.02				Touchstone Investments		Touchstone Impact Bond Fund		-0.01

				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		0.02				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.02

				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		0.02				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.02

				Calamos Investments		Calamos Core Plus Fixed Income Strategy		0.01				Pacific Income Advisers, Inc.		Core Plus		-0.02

				Touchstone Investments		Touchstone Impact Bond Fund		-0.03				Capital Group		Core Plus Total Return		-0.05

				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.04				EARNEST Partners, LLC		Core Plus Fixed Income		-0.07

				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.05

				Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		-0.07

				EARNEST Partners, LLC		Core Plus Fixed Income		-0.10

				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.12

				Capital Group		Core Plus Total Return		-0.13

				Pacific Income Advisers, Inc.		Core Plus		-0.14









						3 Yr		5 Yr		10 Yr		SI

				Total eVest Core Plus Universe
Avg Excess Correlation vs. U.S. Agg		0.16		0.17		0.01		0.00



												Performance Data Frequency: Monthly



Instructions: 
eVest ->> Compare>>select full core plus universe for products >>Performance>>Risk & Regression >> correlation matrix: excess returns >> risk index=US AGG; select 3, 5, 10, SI of BGIM US FI

In excel file, DELETE Column C/D that say VT and RM, and DELETE all columns to the right of BGIM US FI. 

In each section (there's a section for 3, 5, 10, SI) delete top row which says BGIM US FI

Next highlight all data (so all 4 sections), filter, select --- only, then delete all those rows, unfilter. Now add each section the tables above. 

Make sure all correlation formulas include all data




Quarterly Return Series

		Date		US Fixed Income		US Core Fixed Income		US Core Plus Fixed Income		Bloomberg Barclays US Aggregate		S&P 500				BGIM US FI Composite		Excess vs. Blbg Barc US Agg		Excess vs. eVest US Core Median Manager		Excess vs. eVest US Core Plus Median Manager		S&P 500

		Dec-2008		10.67%		3.59%		0.37%		4.58%		 -21.94%		Q4 2008		10.67%		6.09%		7.08%		10.30%		-21.94%

		Mar-2020		1.27%		1.74%		 -0.30%		3.15%		 -19.60%		Q1 2020		1.27%		-1.87%		-0.46%		1.57%		-19.60%

		Sep-2002		4.74%		4.64%		3.65%		4.58%		 -17.28%		Q3 2002		4.74%		0.16%		0.10%		1.09%		-17.28%

		Sep-2001		4.93%		4.74%		3.96%		4.61%		 -14.68%		Q3 2001		4.93%		0.32%		0.20%		0.97%		-14.68%

		Sep-2011		7.98%		3.14%		1.97%		3.82%		 -13.87%		Q3 2011		7.98%		4.16%		4.84%		6.01%		-13.87%

		Dec-2018		2.44%		1.35%		0.76%		1.64%		 -13.52%		Q4 2018		2.44%		0.81%		1.10%		1.68%		-13.52%

		Jun-2002		4.31%		3.58%		2.77%		3.69%		 -13.40%		Q2 2002		4.31%		0.62%		0.73%		1.54%		-13.40%

		Mar-2001		3.66%		3.13%		3.19%		3.03%		 -11.86%		Q1 2001		3.66%		0.62%		0.53%		0.46%		-11.86%

		Jun-2010		5.06%		3.36%		2.96%		3.49%		 -11.43%		Q2 2010		5.06%		1.57%		1.70%		2.11%		-11.43%

		Mar-2009		 -2.67%		0.46%		0.90%		0.12%		 -11.01%		Q1 2009		 -2.67%		-2.78%		-3.13%		-3.56%		-11.01%



















































































































































































BGIM US FI Composite	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.106711	1.2737999999999999E-2	4.7389000000000001E-2	4.9331E-2	7.9823000000000005E-2	2.4441999999999998E-2	4.3122000000000001E-2	3.6561999999999997E-2	5.0624000000000002E-2	-2.6675000000000001E-2	Excess vs. Blbg Barc US Agg	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	6.0919000000000001E-2	-1.8744999999999998E-2	1.5700000000000019E-3	3.2159999999999966E-3	4.1615000000000006E-2	8.088999999999999E-3	6.1749999999999999E-3	6.2159999999999958E-3	1.5734000000000005E-2	-2.7837000000000001E-2	Excess vs. eVest US Core Plus Median Manager	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.10301100000000001	1.5705999999999998E-2	1.0865E-2	9.7070000000000004E-3	6.0116000000000003E-2	1.6840999999999998E-2	1.5432000000000001E-2	4.612999999999999E-3	2.1063000000000002E-2	-3.5645999999999997E-2	S	&	P 500	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	-0.21943299999999999	-0.19597999999999999	-0.17275799999999999	-0.146782	-0.13868	-0.13519800000000001	-0.13397500000000001	-0.11855400000000001	-0.11425200000000001	-0.11011799999999999	







Instructions: 
This chart is rather stale until we have another -10% quarter in SP 500. 






Duration Contrib
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		US Gov't		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.33		3.31		3.37		3.46		3.11		3.12		2.94		2.95		4.49		4.44		4.28		4.49		2.83		2.83		3.23		3.14		5.47		4.58		4.76		2.98		2.92		3.02		2.23		0.88		0.84		0.80		0.75		0.71		0.65		0.67		0.66		0.72		0.65		0.69		0.64		0.59		0.54		0.69		0.60		0.55		1.46		1.47		2.35		12.24		11.90		11.64		11.85		12.15		12.13		12.20		12.35		10.35		5.68		4.31		3.50		6.39		8.34		11.43		12.18		10.64		10.71		10.21		10.96		10.66		12.66		13.58		14.25		14.07		13.95		14.21		13.96		14.10		7.14		2.86		2.87		3.06		0.00		0.01		0.01		0.00		0.01		1.66		1.66		3.35		3.23		3.26		2.58		1.21		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		Corp IG		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84		7.36		7.17		6.23		5.41		5.41		5.05		4.38		3.00		2.27		1.82		1.50		1.31		1.37		1.27		1.26		1.10		1.16		0.97		0.96

		Corp HY		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.17		0.17		0.16		0.16		0.16		0.15		0.13		0.13		0.12		0.12		0.13		0.13		0.11		0.10		0.06		0.08		0.06		0.05		0.05		0.02		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.01		0.01		0.00		0.00		0.00		0.00		0.13		0.14		0.16		0.17		0.16		0.15		0.18		0.16		0.15		0.14		0.13		0.14		0.14		0.14		0.15		0.00		0.00		0.00		0.00		0.00

		Muni		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.32		0.29		0.27		0.36		0.40		0.43		0.40		0.38		0.50		0.50		0.52		0.48		0.48		0.38		0.37		0.38		0.40		0.45		0.41		0.41		0.43		0.52		0.36		0.34		0.34		0.32		0.32		0.33		0.32		0.33		0.37		0.38		0.42		0.42		0.16		0.15		0.16		0.14		0.13		0.12		0.11		0.11		0.45		0.48		0.47		0.46		0.46		0.46		0.49		0.50		0.52		0.52		0.53		0.51		0.53		0.53		0.54		0.55		0.53		0.51		0.49		0.48		0.44		0.43		0.42		0.44		0.44		0.46		0.48		0.49		0.49		0.51		0.51		0.53		0.56		0.56		0.54		0.53		0.50		0.47		0.43		0.43		0.41		0.35		0.37		0.39		0.43		0.48		0.49		0.48		0.47		0.48		0.10		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00

		MBS		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16		0.15		0.14		0.13		0.12		0.11		0.11		0.09		0.08		0.07		0.07		0.14		0.16		0.16		0.16		0.15		0.15		0.11		0.10		0.10

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34		7.86		7.70		4.08		2.21		2.33		2.26		1.71		1.03		2.16		1.72		1.47		1.31		1.38		1.16		1.08		1.00		2.12		3.51		3.45

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20		6/30/20		7/31/20		8/31/20		9/30/20		10/31/20		11/30/20		12/31/20		1/31/21		2/28/21		3/31/21		4/30/21		5/31/21		6/30/21		7/31/21		8/31/21		9/30/21		10/31/21		11/30/21		12/31/21

		US Treasury & Gov't Related		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.58		3.63		3.66		3.73		3.46		3.52		3.37		3.36		4.88		4.94		4.78		5.01		3.31		3.31		3.62		3.51		5.86		4.98		5.21		3.40		3.34		3.45		2.75		1.23		1.18		1.14		1.06		1.02		0.98		0.99		0.99		1.09		1.03		1.11		1.06		0.75		0.70		0.85		0.74		0.68		1.58		1.58		2.45		12.69		12.38		12.11		12.31		12.62		12.60		12.69		12.86		10.87		6.20		4.84		4.01		6.92		8.87		11.97		12.73		11.17		11.22		10.69		11.44		11.11		13.09		14.00		14.69		14.51		14.41		14.69		14.45		14.60		7.64		3.37		3.40		3.62		0.57		0.55		0.54		0.51		0.48		2.09		2.08		3.77		3.58		3.63		2.98		1.64		0.48		0.51		0.49		0.48		0.49		0.11		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		Corporates		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.35		0.34		0.32		0.33		0.32		0.30		0.28		0.28		0.27		0.27		0.28		0.28		0.25		0.24		0.98		1.06		1.04		1.06		1.27		2.29		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.94		2.97		2.44		2.86		5.90		7.30		7.97		7.50		7.34		6.40		5.57		5.56		5.24		4.54		3.14		2.41		1.96		1.64		1.45		1.52		1.42		1.26		1.10		1.16		0.97		0.96

		Securitized		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16		0.15		0.14		0.13		0.12		0.11		0.11		0.09		0.08		0.07		0.07		0.14		0.16		0.16		0.16		0.15		0.15		0.11		0.10		0.10

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34		7.86		7.70		4.08		2.21		2.33		2.26		1.71		1.03		2.16		1.72		1.47		1.31		1.38		1.16		1.08		1.00		2.12		3.51		3.45

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20		6/30/20		7/31/20		8/31/20		9/30/20		10/31/20		11/30/20		12/31/20		1/31/21		2/28/21		3/31/21		4/30/21		5/31/21		6/30/21		7/31/21		8/31/21		9/30/21		10/31/21		11/30/21		12/31/21

		US Gov't Duration Contrib (LHS)		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.33		3.31		3.37		3.46		3.11		3.12		2.94		2.95		4.49		4.44		4.28		4.49		2.83		2.83		3.23		3.14		5.47		4.58		4.76		2.98		2.92		3.02		2.23		0.88		0.84		0.80		0.75		0.71		0.65		0.67		0.66		0.72		0.65		0.69		0.64		0.59		0.54		0.69		0.60		0.55		1.46		1.47		2.35		12.24		11.90		11.64		11.85		12.15		12.13		12.20		12.35		10.35		5.68		4.31		3.50		6.39		8.34		11.43		12.18		10.64		10.71		10.21		10.96		10.66		12.66		13.58		14.25		14.07		13.95		14.21		13.96		14.10		7.14		2.86		2.87		3.06		0.00		0.01		0.01		0.00		0.01		1.66		1.66		3.35		3.23		3.26		2.58		1.21		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		UST 10 Yr Yield (RHS)		4.22%		4.13%		4.38%		4.48%		4.20%		3.98%		3.92%		4.28%		4.02%		4.33%		4.55%		4.49%		4.39%		4.52%		4.55%		4.85%		5.05%		5.12%		5.14%		4.98%		4.73%		4.63%		4.60%		4.46%		4.70%		4.81%		4.57%		4.65%		4.62%		4.89%		5.03%		4.74%		4.53%		4.59%		4.47%		3.94%		4.03%		3.60%		3.51%		3.41%		3.73%		4.06%		3.97%		3.95%		3.81%		3.83%		3.96%		2.92%		2.21%		2.84%		3.02%		2.67%		3.12%		3.46%		3.54%		3.48%		3.40%		3.31%		3.39%		3.20%		3.84%		3.59%		3.61%		3.83%		3.66%		3.29%		2.93%		2.91%		2.47%		2.51%		2.60%		2.80%		3.30%		3.37%		3.43%		3.47%		3.29%		3.06%		3.16%		2.80%		2.22%		1.92%		2.11%		2.07%		1.88%		1.80%		1.97%		2.21%		1.92%		1.56%		1.65%		1.47%		1.55%		1.63%		1.69%		1.62%		1.76%		1.99%		1.88%		1.85%		1.67%		2.13%		2.49%		2.58%		2.79%		2.61%		2.56%		2.75%		3.03%		2.65%		2.65%		2.72%		2.65%		2.48%		2.53%		2.56%		2.34%		2.49%		2.34%		2.17%		2.17%		1.64%		1.99%		1.92%		2.03%		2.12%		2.35%		2.18%		2.22%		2.04%		2.14%		2.21%		2.27%		1.92%		1.74%		1.77%		1.83%		1.85%		1.47%		1.45%		1.58%		1.60%		1.83%		2.38%		2.45%		2.45%		2.39%		2.39%		2.28%		2.20%		2.31%		2.30%		2.12%		2.33%		2.38%		2.41%		2.41%		2.71%		2.86%		2.74%		2.95%		2.86%		2.86%		2.96%		2.86%		3.06%		3.14%		2.99%		2.69%		2.63%		2.72%		2.41%		2.50%		2.13%		2.01%		2.02%		1.50%		1.67%		1.69%		1.78%		1.92%		1.51%		1.15%		0.67%		0.64%		0.65%		0.66%		0.55%		0.72%		0.69%		0.88%		0.84%		0.93%		1.11%		1.44%		1.74%		1.65%		1.58%		1.45%		1.24%		1.30%		1.52%		101.52%		201.52%		301.52%

		Corp IG Duration Contrib (LHS)		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84		7.36		7.17		6.23		5.41		5.41		5.05		4.38		3.00		2.27		1.82		1.50		1.31		1.37		1.27		1.26		1.10		1.16		0.97		0.96

		Blbg Barc Corp Index OAS (bps) (RHS)		80.81		81.69		77.01		92.75		104.23		86.98		92.99		85.21		86.88		87.82		92.87		95.28		90.39		87.75		84.63		87.72		85.46		89.64		94.39		95.35		94.30		94.06		92.01		88.71		87.69		85.70		84.84		91.64		91.63		90.49		96.92		125.91		145.26		145.05		142.50		192.97		198.50		225.65		247.40		288.76		244.37		235.15		264.81		288.46		303.84		440.84		574.96		606.74		554.82		480.96		504.63		542.51		439.44		351.69		305.93		246.97		231.45		218.48		205.70		206.50		171.76		169.47		172.90		149.59		142.65		186.81		193.23		175.22		186.13		174.67		168.17		170.82		155.73		150.20		139.48		142.13		137.87		146.18		152.96		152.61		207.68		238.43		201.75		243.36		234.14		206.27		181.25		176.25		185.38		208.93		199.17		178.05		171.85		155.62		137.31		147.34		141.39		137.51		136.65		139.11		134.76		132.34		151.86		137.76		139.95		141.35		131.08		125.01		113.60		116.25		109.08		105.96		101.47		101.20		99.40		98.68		101.62		111.68		117.73		123.89		130.72		136.47		123.00		129.23		128.16		133.19		144.93		153.77		163.46		169.16		158.83		154.78		165.39		193.39		196.81		163.07		145.80		148.69		155.77		144.74		135.36		138.29		132.38		128.77		122.69		121.11		115.07		117.78		115.96		113.04		108.81		102.45		110.32		101.12		94.83		97.18		93.23		85.75		95.67		109.12		107.62		114.77		123.07		108.92		113.63		105.94		117.89		137.49		153.13		128.38		120.71		119.45		110.56		128.24		114.51		107.97		120.32		115.04		110.35		104.52		93.09		102.00		122.41		271.78		202.28		174.25		149.9		132.5		129.3		135.7		125.3		104.4		96		97		90		91		88		84		80		86		87		84		87		99		92



		Blbg Barc U.S. Agg Total Dur		4.34		4.22		4.42		4.50		4.33		4.20		4.16		4.39		4.26		4.44		4.58		4.63		4.57		4.55		4.59		4.68		4.72		4.79		4.80		4.72		4.67		4.61		4.52		4.37		4.46		4.58		4.60		4.50		4.49		4.67		4.70		4.63		4.62		4.62		4.55		4.37		4.41		4.23		4.39		4.38		4.46		4.65		4.68		4.78		4.71		4.47		4.71		4.05		3.71		3.76		4.13		3.73		3.96		4.14		4.30		4.31		4.35		4.43		4.41		4.21		4.57		4.48		4.53		4.68		4.72		4.54		4.30		4.13		4.12		4.67		4.59		4.82		4.98		5.04		5.10		5.12		5.08		5.19		5.19		5.18		5.05		4.96		5.08		5.02		4.95		4.86		4.94		5.01		5.07		5.09		5.07		4.96		5.02		4.85		5.02		5.00		5.06		5.20		5.22		5.26		5.22		5.45		5.49		5.51		5.55		5.52		5.49		5.56		5.55		5.52		5.59		5.65		5.63		5.61		5.60		5.62		5.61		5.62		5.57		5.55		5.55		5.37		5.47		5.45		5.47		5.52		5.63		5.61		5.62		5.60		5.64		5.67		5.68		5.44		5.40		5.47		5.51		5.53		5.47		5.47		5.51		5.51		5.59		5.85		5.89		5.95		5.95		6.00		5.96		5.95		6.01		5.99		5.93		5.96		5.96		6.00		5.98		6.07		6.10		6.08		6.05		6.04		6.01		6.02		6.00		6.03		5.99		5.97		5.87		5.86		5.91		5.82		5.89		5.73		5.73		5.71		5.75		5.78		5.81		5.88		5.87		5.85		5.88		5.69		5.72		6.01		6.04		6.09		6.09		6.12		6.12		6.23		6.22		6.09		6.31		6.40		6.39		6.49		6.58		6.57		6.65		6.71		6.74		6.78		6.78



























































































































































































































































































































































































US Gov't Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.328398	3.3124280000000002	3.3690610000000003	3.4622600000000001	3.1050700000000004	3.1201669999999999	2.9433729999999998	2.954952	4.4935330000000002	4.4411589999999999	4.2806379999999997	4.4922029999999999	2.826727	2.8319540000000001	3.232958	3.144698	5.473465	4.5801929999999995	4.7605009999999996	2.9826359999999998	2.9230590000000003	3.0175159999999996	2.2322120000000001	0.87637999999999994	0.84226000000000001	0.79759700000000011	0.74527600000000005	0.70669799999999994	0.65241600000000011	0.66782299999999994	0.65873399999999993	0.71532099999999998	0.651972	0.69095399999999996	0.63991299999999995	0.59211000000000003	0.54186800000000002	0.68868200000000002	0.59997400000000001	0.55133900000000002	1.4617939999999998	1.4683120000000001	2.3453150000000003	12.243200999999999	11.902903999999999	11.642873000000002	11.850512999999999	12.152505	12.131027	12.201909000000001	12.354760000000001	10.352392	5.6844040000000007	4.3149139999999999	3.502364	6.3931019999999998	8.3449540000000013	11.430944999999999	12.181910999999999	10.643229	10.706239	10.205285	10.958161	10.66201	12.658242	13.580461	14.249389000000001	14.072376	13.949827000000001	14.210143	13.962035	14.103441999999999	7.1356760000000001	2.8595820000000001	2.8696739999999998	3.0596800000000002	3.8639999999999998E-3	1.1962E-2	7.3460000000000001E-3	2.0100000000000001E-3	1.0473E-2	1.6639090000000001	1.6550689999999999	3.3532980000000001	3.2285249999999999	3.2569059999999999	2.5847989999999998	1.20922	2.2260000000000001E-3	1.2328E-2	7.8549999999999991E-3	2.1029999999999998E-3	9.8259999999999997E-3	1.047E-2	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	0.21019000000000002	0.22209699999999999	-2.4445329999999998	-3.4764870000000001	-3.3489969999999998	-3.0827339999999999	-2.920509	-2.189314	-0.31743500000000002	-0.30509900000000001	-0.30193499999999995	-0.297184	-0.29542499999999999	-0.41453000000000007	-0.33655600000000002	-0.25279300000000005	0.85188799999999998	2.4442589999999997	2.390876	

Modified Duration Contribution (Yrs)







Corp IG Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.17546500000000001	0.17027100000000001	0.16040199999999999	0.163664	0.16485	0.154025	0.15013000000000001	0.15251000000000001	0.149503	0.15109900000000001	0.152499	0.14943999999999999	0.143924	0.14374400000000001	0.92094100000000001	0.98092000000000001	0.97951100000000002	1.011695	1.2174799999999999	2.269784	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.9290050000000001	2.9620250000000001	2.4378959999999998	2.8543379999999998	5.9007550000000002	7.3010270000000004	7.8356940000000002	7.3606800000000003	7.1726419999999997	6.229552	5.4119149999999996	5.4111690000000001	5.0549249999999999	4.3807470000000004	2.9972590000000001	2.2685010000000001	1.824935	1.4954810000000001	1.310289	1.3740600000000001	1.2674650000000001	1.259131	1.103745	1.158094	0.96533599999999997	0.95685500000000001	Blbg Barc Corp Index OAS (bps) (RHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	80.80810000000001	81.691400000000002	77.014800000000008	92.745999999999995	104.23070000000001	86.983800000000002	92.990200000000002	85.206499999999991	86.879499999999993	87.8185	92.870099999999994	95.280799999999999	90.387	87.747299999999996	84.633099999999999	87.719700000000003	85.456500000000005	89.636400000000009	94.392899999999997	95.352400000000003	94.301900000000003	94.058700000000002	92.005700000000004	88.711799999999997	87.692599999999999	85.695800000000006	84.843100000000007	91.637199999999993	91.630299999999991	90.488599999999991	96.919200000000004	125.9091	145.26089999999999	145.053	142.5042	192.97379999999998	198.49860000000001	225.65390000000002	247.3972	288.75700000000001	244.36539999999999	235.14499999999998	264.81139999999999	288.46220000000005	303.84280000000001	440.84359999999998	574.96159999999998	606.7373	554.82120000000009	480.96089999999998	504.62559999999996	542.50819999999999	439.44460000000004	351.68620000000004	305.92869999999999	246.97480000000002	231.45429999999999	218.47699999999998	205.6995	206.49579999999997	171.75569999999999	169.47200000000001	172.90019999999998	149.59379999999999	142.65300000000002	186.8115	193.23090000000002	175.2244	186.12989999999999	174.66970000000001	168.16919999999999	170.81710000000001	155.72659999999999	150.1952	139.48220000000001	142.1327	137.8717	146.18350000000001	152.96279999999999	152.60590000000002	207.67769999999999	238.42660000000001	201.75200000000001	243.36320000000003	234.1438	206.26989999999998	181.25239999999999	176.2543	185.38149999999999	208.92749999999998	199.16559999999998	178.04670000000002	171.85359999999997	155.6216	137.30840000000001	147.3409	141.38990000000001	137.5085	136.64849999999998	139.11199999999999	134.7628	132.3449	151.8571	137.76329999999999	139.95409999999998	141.35059999999999	131.07589999999999	125.0097	113.60459999999999	116.24950000000001	109.0787	105.958	101.46520000000001	101.20050000000001	99.401399999999995	98.67519999999999	101.62050000000001	111.68249999999999	117.73469999999999	123.89110000000001	130.71600000000001	136.46889999999999	123.0016	129.2319	128.1592	133.19030000000001	144.9316	153.76660000000001	163.46180000000001	169.16409999999999	158.82980000000001	154.779	165.392	193.39170000000001	196.81120000000001	163.06530000000001	145.80199999999999	148.69370000000001	155.76729999999998	144.7406	135.3562	138.2894	132.38050000000001	128.77070000000001	122.68589999999999	121.1092	115.07419999999999	117.78450000000001	115.96249999999999	113.04050000000001	108.8061	102.4496	110.3159	101.121	94.829099999999997	97.181600000000003	93.2333	85.748100000000008	95.665400000000005	109.1224	107.62039999999999	114.7723	123.06889999999999	108.9226	113.63019999999999	105.93980000000001	117.8852	137.4923	153.13129999999998	128.3768	120.7058	119.45010000000001	110.55679999999998	128.23609999999999	114.5134	107.96619999999999	120.32210000000001	115.036	110.3523	104.52170000000001	93.088099999999997	102.00309999999999	122.4113	271.78339999999997	202.2808	174.24799999999999	149.88499999999999	132.52610000000001	129.3407	135.6628	125.30159999999999	104.44420000000001	95.937700000000007	96.6	89.8	90.5	88	83.5	80.3	86	87	84	87	99	92	
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Securitized	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0.25	0.27	0.38	0.22	0.16	0.19	0.87	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	9.7189999999999999E-2	8.8317999999999994E-2	0.16014100000000001	0.15204799999999999	0.13636599999999999	0.127891	0.119022	0.114539	0.109301	8.7036000000000002E-2	7.7577999999999994E-2	6.7731E-2	6.5095E-2	0.13741500000000001	0.161768	0.15692300000000001	0.15878300000000001	0.15341399999999999	0.14666599999999999	0.1096	0.10439	9.8770999999999998E-2	Corporates	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.34940300000000002	0.33964	0.32358299999999995	0.32718599999999998	0.32206699999999999	0.300402	0.27783400000000003	0.28132299999999999	0.26793400000000001	0.27337400000000001	0.28184399999999998	0.27965799999999996	0.25300099999999998	0.24065700000000001	0.97793200000000002	1.0567880000000001	1.041191	1.0647629999999999	1.2670319999999999	2.2899620000000001	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.935168	2.9680360000000001	2.4419329999999997	2.8580579999999998	5.9046080000000005	7.304074	7.9700660000000001	7.4975880000000004	7.337574	6.3978099999999998	5.5670019999999996	5.5645340000000001	5.235271	4.5407820000000001	3.1429879999999999	2.4088000000000003	1.958256	1.6352800000000001	1.4493390000000002	1.518481	1.417719	1.259131	1.103745	1.158094	0.96533599999999997	0.95685500000000001	US Treasury 	&	 Gov't Related	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.5820650000000001	3.6306060000000002	3.6627340000000004	3.7347480000000002	3.4624330000000003	3.5220029999999998	3.3745349999999998	3.355413	4.877256	4.9415290000000001	4.7841049999999994	5.0086180000000002	3.3064239999999998	3.3148599999999999	3.6160380000000001	3.511282	5.8551099999999998	4.9806249999999999	5.2112169999999995	3.3971089999999999	3.3377170000000005	3.4494099999999994	2.7480530000000001	1.232558	1.1776599999999999	1.1402400000000001	1.0630660000000001	1.021811	0.98033400000000004	0.98680099999999993	0.99188699999999996	1.089466	1.0280860000000001	1.1134869999999999	1.0582319999999998	0.75059500000000001	0.69518400000000002	0.84560500000000005	0.73624800000000001	0.67673800000000006	1.5846879999999999	1.579353	2.4522270000000002	12.691198	12.382484999999999	12.108619000000001	12.307677999999999	12.615974	12.595735999999999	12.690564	12.859646000000001	10.874787	6.2043780000000011	4.8432750000000002	4.0114479999999997	6.9195000000000002	8.8736240000000013	11.969863	12.728873999999999	11.170325	11.218491	10.690367	11.441762000000001	11.106073	13.088666999999999	13.995887999999999	14.687998	14.508401000000001	14.409567000000001	14.691320000000001	14.454344000000001	14.597545	7.6423579999999998	3.3687800000000001	3.4005570000000001	3.6246490000000002	0.56754700000000002	0.547817	0.53960199999999992	0.50641399999999992	0.477769	2.0925020000000001	2.082554	3.766632	3.578722	3.6274819999999997	2.9775109999999998	1.6383000000000001	0.48026800000000003	0.50696200000000002	0.48919600000000002	0.47563	0.488701	0.11107300000000001	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	0.21019000000000002	0.22209699999999999	-2.4445329999999998	-3.4764870000000001	-3.3489969999999998	-3.0827339999999999	-2.920509	-2.189314	-0.31743500000000002	-0.30509900000000001	-0.30193499999999995	-0.297184	-0.29542499999999999	-0.41453000000000007	-0.33655600000000002	-0.25279300000000005	0.85188799999999998	2.4442589999999997	2.390876	BGIM US FI Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	1.1200000000000001	1.27	7.3699999999999992	2.8600000000000003	2.83	2.57	2.4900000000000002	2.38	2.4	2.23	2.16	2.21	2.13	1.9700000000000002	1.8900000000000001	2.38	2.25	7.8	8.3800000000000008	8.4	8.33	8.36	8.64	8.65	8.51	8.0000000000000018	8.08	7.16	7.0299999999999994	6.77	4.66	6.57	6.83	6.92	6.919999999999999	4.74	5.15	5.08	5.49	5.4	5.6499999999999995	5.87	5.73	5.77	5.99	6.2099999999999991	7.12	6.71	7.8000000000000007	7.5700000000000012	8.9099999999999984	8.48	8.629999999999999	8.66	8.4400000000000013	8.91	9.08	9	8.5400000000000009	8.24	8.1900000000000013	8.8378340000000009	8.7560469999999988	8.5999619999999997	8.695843	8.5823390000000011	8.8557869999999994	8.7821700000000007	8.8594590000000011	8.0836009999999998	7.8464200000000002	9.2170319999999997	9.0721030000000003	8.853311999999999	8.6983409999999992	6.0421990000000001	6.1133360000000003	6.2312969999999996	6.0589469999999999	8.4664979999999996	7.5155060000000002	8.1450879999999994	6.8506489999999998	6.7990020000000007	7.355086	6.9754909999999999	5.5913110000000001	5.3889200000000006	5.4329110000000007	4.9400430000000002	4.8584320000000005	4.8531300000000002	4.5571279999999996	4.6900240000000002	4.2307170000000003	3.2554410000000003	3.5576350000000003	3.3256209999999999	1.92889	1.792643	1.9072360000000002	1.6754980000000002	1.3772190000000002	2.284599	2.1791549999999997	3.049728	13.342112	12.979642999999999	12.342403000000001	12.531127	12.83653	12.979147999999999	13.058115000000001	13.215759000000002	11.237159	6.5537810000000007	5.1829150000000004	4.3350309999999999	7.2466860000000004	9.1956910000000018	12.270265	13.006708	11.451648	11.486425000000001	10.963741000000001	11.723606	11.385731	13.341667999999999	14.236545	15.665929999999999	15.565189	15.450758	15.756083	15.721376000000001	16.887506999999999	11.014768999999999	6.8745880000000001	7.0733549999999994	7.3865189999999998	4.1650559999999999	4.1791780000000003	3.6742979999999998	3.4175580000000001	3.278432	4.4827069999999996	4.4861710000000006	5.0535920000000001	4.8133319999999999	4.8772979999999997	4.29765	3.0031340000000002	1.388317	1.431298	1.322994	1.298664	1.2702629999999999	0.91034899999999996	0.67017199999999999	0.53287099999999998	1.2160849999999999	0.50278899999999993	0.51266400000000001	0.488367	0.51472000000000007	0.52546399999999993	0.52015800000000001	2.5059610000000001	6.5198099999999997	10.852511999999999	10.996290999999999	9.1739339999999991	12.104395	9.2616180000000004	12.562132999999999	10.242277	6.8843189999999996	10.063162999999999	4.9297779999999998	3.9224370000000004	4.0200019999999999	4.0396020000000004	4.2150210000000001	3.6296839999999997	6.7043450000000009	7.515555	8.3409839999999988	7.859826	7.6960369999999996	4.0811679999999999	2.2095369999999996	2.3300760000000005	2.261838	1.707309	1.0312519999999998	2.1590960000000003	1.7182519999999999	1.4707600000000001	1.313923	1.3799789999999998	1.161972	1.0759889999999999	0.99761799999999989	2.1195819999999999	3.5139849999999995	3.4465020000000002	Blbg Barc U.S. Agg Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	4.3390247142109297	4.22209692014171	4.4209741839881902	4.5022847286843497	4.3291847104532701	4.19589146565019	4.1603329378317104	4.39343606649087	4.2615504876189503	4.4430290643255397	4.5823137070951301	4.6314728616407397	4.5693727866368903	4.5465385976783503	4.5855357231077196	4.6791236221594597	4.7238577006659304	4.7888749507822501	4.7961008989783904	4.7215573522508496	4.66503884721722	4.6107565781258204	4.5249220869288704	4.3688906415193598	4.4630619306315999	4.5822061124398203	4.59876394064203	4.5000938831141299	4.4910245742271799	4.6730433023422	4.7042624779690598	4.6302660241637099	4.6180161599689296	4.6179917114081199	4.5495130528122001	4.3705411198304196	4.4062457877316303	4.2271353164920002	4.3912912387673497	4.37728381191077	4.4620162199001197	4.6496508642072198	4.6825760260965996	4.78477418411053	4.7082705391525996	4.4668248259767598	4.7081947175171104	4.0505607523688596	3.7064203718262201	3.76375788960521	4.1291813936169603	3.7335583366358098	3.9622681775086099	4.14067971879168	4.2984253848301996	4.3088169730114103	4.3513057316948602	4.4333344704892896	4.4115289365919699	4.2135233826290204	4.57128819402182	4.4753753165986199	4.5272462389969998	4.6812993098580096	4.7156595786452904	4.5428255205794601	4.2992148594599104	4.1300534015204704	4.1156309934395399	4.6698224708340001	4.5857446860542703	4.8239126082580004	4.9792434004192296	5.0443682033085002	5.1006117914490101	5.1186523556394299	5.07985503139854	5.1894030822540103	5.1923836848005402	5.1762241527425399	5.0536833324523203	4.9553202158013603	5.0801969191224501	5.0165749016502001	4.9539039325868304	4.8564332829372701	4.9429675363598298	5.0084314088383	5.07121273668937	5.0917588054245098	5.0678446659688898	4.9646828750443204	5.0227671498406599	4.8454769643025397	5.0197046849457596	5.0011289253210904	5.0602309738811702	5.1998489878154697	5.2232281023898599	5.2608131296572598	5.2217224833432896	5.4454753788714196	5.4910872003503597	5.5130046454140302	5.5512983563243399	5.5172042276450401	5.4937659729342601	5.5584879624244303	5.5470873145152897	5.5249443942537804	5.5944543559637498	5.6528734579733202	5.6343038347960404	5.6080124189274096	5.6037308621493498	5.6249637433060702	5.6060217005611896	5.6169611320230501	5.5744709441196303	5.5537695523180997	5.5525708519632904	5.37026440684037	5.4655933786330104	5.4451447814242098	5.4690339616830199	5.52469405423789	5.6268308392837696	5.60625712870503	5.6155301970577298	5.5961752215586102	5.6391978357238797	5.6705887698400703	5.67573964270278	5.4358162905779102	5.3996145924932	5.46968809796941	5.5050448549680198	5.5267799956342101	5.4739938661628802	5.4693326093739101	5.5103135285088003	5.5083496365684699	5.5884378196415696	5.8460309003415603	5.8922523568415199	5.9504200000000003	5.9494819999999997	5.9965190000000002	5.9639620000000004	5.9522060000000003	6.0133289999999997	5.994262	5.9342810000000004	5.9649900000000002	5.9587190000000003	5.9999169999999999	5.9807980000000001	6.0740239999999996	6.0990339999999996	6.0812609999999996	6.0531980000000001	6.0356719999999999	6.0117000000000003	6.0214249999999998	5.9977739999999997	6.028168	5.9923979999999997	5.9685249999999996	5.8690850000000001	5.86327	5.9148540000000001	5.8208869999999999	5.8875190000000002	5.7263400000000004	5.7300250000000004	5.7143280000000001	5.7469239999999999	5.7756850000000002	5.8078409999999998	5.8759709999999998	5.8684649999999996	5.8474110000000001	5.8830280000000004	5.6874140000000004	5.7212839999999998	6.0092340000000002	6.0389280000000003	6.0900699999999999	6.0876609999999998	6.1203390000000004	6.1234789999999997	6.2281050000000002	6.2174370000000003	6.09	6.31	6.4	6.39	6.49	6.58	6.57	6.65	6.71	6.74	6.78	6.78	

Modified Duration Contribution (Yrs)









Instructions: 
Update rows 3-7 with 3 months more of data from historical rep acct spread sheet (duration by sector) --> 8806 is rep. 

Everything else is formulas except for row 18 (which we have from tab 1), row 20 which i would ask IPA for; and row 22 which I'd ask IPA for as well since Barclays LIVE is going away

Update each chart through most recent data point





Top 20 Correlation Matrix



				BGIM 
US FI		Alliance Bernstein		Amundi Pioneer		Baird		BlackRock		Columbia		Federated Hermes		Fidelity		Goldman Sachs		JPM		John Hancock		Loomis Sayles		Macquarie		Manulife		MFS		PGIM		PIMCO		TCW		Voya		Wellington		WAMCO

		Alliance Bernstein		0.07		1.00		0.95		0.91		0.90		0.90		0.78		0.89		0.81		0.88		0.90		0.72		0.84		0.90		0.92		0.89		0.72		0.80		0.95		0.90		0.77

		Amundi Pioneer		0.17		0.95		1.00		0.96		0.96		0.95		0.87		0.95		0.88		0.91		0.96		0.79		0.91		0.96		0.97		0.93		0.70		0.87		0.97		0.94		0.85

		Baird Advisors		0.16		0.91		0.96		1.00		0.96		0.93		0.89		0.95		0.91		0.87		0.96		0.82		0.93		0.96		0.97		0.91		0.69		0.85		0.96		0.95		0.87

		Blackrock		0.23		0.90		0.96		0.96		1.00		0.95		0.89		0.94		0.89		0.88		0.95		0.81		0.93		0.95		0.96		0.90		0.66		0.85		0.95		0.92		0.86

		Columbia Mgmt		0.28		0.90		0.95		0.93		0.95		1.00		0.86		0.92		0.87		0.88		0.92		0.79		0.90		0.92		0.94		0.87		0.65		0.89		0.93		0.91		0.82

		Federated Hermes		0.23		0.78		0.87		0.89		0.89		0.86		1.00		0.95		0.80		0.81		0.91		0.88		0.92		0.91		0.87		0.76		0.67		0.80		0.83		0.91		0.82

		Fidelity		0.19		0.89		0.95		0.95		0.94		0.92		0.95		1.00		0.89		0.88		0.97		0.88		0.96		0.97		0.95		0.89		0.73		0.85		0.93		0.96		0.88

		Goldman Sachs		0.21		0.81		0.88		0.91		0.89		0.87		0.80		0.89		1.00		0.74		0.89		0.81		0.91		0.89		0.91		0.89		0.64		0.84		0.88		0.91		0.90

		JPM		0.17		0.88		0.91		0.87		0.88		0.88		0.81		0.88		0.74		1.00		0.91		0.75		0.85		0.91		0.91		0.87		0.76		0.76		0.92		0.84		0.74

		John Hancock		0.20		0.90		0.96		0.96		0.95		0.92		0.91		0.97		0.89		0.91		1.00		0.87		0.96		1.00		0.97		0.92		0.74		0.84		0.95		0.95		0.88

		Loomis, Sayles		0.30		0.72		0.79		0.82		0.81		0.79		0.88		0.88		0.81		0.75		0.87		1.00		0.91		0.87		0.81		0.74		0.68		0.78		0.79		0.87		0.81

		Macquarie		0.27		0.84		0.91		0.93		0.93		0.90		0.92		0.96		0.91		0.85		0.96		0.91		1.00		0.96		0.94		0.88		0.73		0.85		0.92		0.93		0.90

		Manulife		0.21		0.90		0.96		0.96		0.95		0.92		0.91		0.97		0.89		0.91		1.00		0.87		0.96		1.00		0.97		0.92		0.74		0.84		0.95		0.96		0.88

		MFS		0.18		0.92		0.97		0.97		0.96		0.94		0.87		0.95		0.91		0.91		0.97		0.81		0.94		0.97		1.00		0.95		0.67		0.83		0.97		0.95		0.89

		PGIM		0.10		0.89		0.93		0.91		0.90		0.87		0.76		0.89		0.89		0.87		0.92		0.74		0.88		0.92		0.95		1.00		0.66		0.74		0.95		0.88		0.90

		PIMCO		0.09		0.72		0.70		0.69		0.66		0.65		0.67		0.73		0.64		0.76		0.74		0.68		0.73		0.74		0.67		0.66		1.00		0.68		0.74		0.70		0.59

		TCW		0.39		0.80		0.87		0.85		0.85		0.89		0.80		0.85		0.84		0.76		0.84		0.78		0.85		0.84		0.83		0.74		0.68		1.00		0.83		0.84		0.74

		Voya		0.18		0.95		0.97		0.96		0.95		0.93		0.83		0.93		0.88		0.92		0.95		0.79		0.92		0.95		0.97		0.95		0.74		0.83		1.00		0.92		0.87

		Wellington		0.17		0.90		0.94		0.95		0.92		0.91		0.91		0.96		0.91		0.84		0.95		0.87		0.93		0.96		0.95		0.88		0.70		0.84		0.92		1.00		0.89

		WAMCO		0.18		0.77		0.85		0.87		0.86		0.82		0.82		0.88		0.90		0.74		0.88		0.81		0.90		0.88		0.89		0.90		0.59		0.74		0.87		0.89		1.00



Instructions: 
eVest ->> Compare>> select just the top 20 composite products and BGIM US FI(ive made a custom universe under our firm so we can quickly grab them until we have to update the composite with new AUM at year end) >> Performance>>Risk & Regression >> correlation matrix: excess returns >> risk index=US AGG; select 5 yr

Delete columns B, C, and D (Product name, VT, RM)

Delete rows 2 and 3

Delete row with BGIM US FI

Condense Names





UMC_DMC





														

api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		Date		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				Mar-2005		-1.58%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%		 -0.51%		 -1.21%		 -2.91%		 -2.36%		 -3.80%		 -0.63%

				Apr-2005		0.99%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%		1.35%		1.31%		 -0.97%		1.29%		 -0.06%		1.10%

				May-2005		0.90%		3.18%		6.55%		0.53%		0.05%		3.48%		1.08%		 -1.34%		1.78%		2.69%		 -0.01%		1.03%

				Jun-2005		0.35%		0.14%		3.86%		1.84%		1.33%		3.40%		0.55%		 -0.45%		1.96%		1.90%		2.37%		0.70%

				Jul-2005		-0.46%		3.72%		6.34%		3.67%		3.07%		6.99%		 -0.91%		 -0.80%		1.75%		 -0.08%		0.60%		 -0.53%

				Aug-2005		0.89%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%		1.28%		1.65%		0.19%		1.86%		1.44%		1.17%

				Sep-2005		-0.49%		0.81%		0.31%		5.14%		4.45%		9.31%		 -1.03%		 -1.59%		 -1.00%		1.75%		0.71%		 -0.92%

				Oct-2005		-0.29%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%		 -0.79%		 -1.49%		 -0.70%		 -1.72%		 -1.82%		 -0.74%

				Nov-2005		0.44%		3.78%		4.85%		3.34%		2.45%		8.27%		0.44%		 -0.71%		0.52%		1.65%		1.96%		0.46%

				Dec-2005		0.62%		0.03%		 -0.46%		4.80%		4.65%		5.91%		0.95%		0.99%		0.86%		1.63%		1.28%		0.95%

				Jan-2006		0.18%		2.65%		8.97%		6.96%		6.14%		11.17%		0.01%		1.26%		1.60%		1.30%		4.54%		0.25%

				Feb-2006		0.28%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%		0.33%		 -0.35%		0.67%		2.08%		1.38%		0.42%

				Mar-2006		-0.14%		1.24%		4.85%		2.86%		3.30%		0.88%		 -0.98%		 -0.99%		0.60%		 -1.62%		 -1.54%		 -0.83%

				Apr-2006		0.07%		1.34%		 -0.02%		5.09%		4.78%		7.12%		 -0.18%		1.89%		0.62%		 -0.04%		2.74%		 -0.06%

				May-2006		-0.27%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%		 -0.11%		1.29%		 -0.01%		 -1.82%		 -4.54%		 -0.10%

				Jun-2006		0.43%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%		0.21%		 -0.79%		 -0.35%		 -0.37%		 -2.60%		0.18%

				Jul-2006		1.66%		0.62%		 -3.25%		1.00%		0.99%		1.41%		1.35%		1.00%		0.98%		3.12%		4.22%		1.38%

				Aug-2006		2.68%		2.38%		2.96%		2.80%		2.75%		2.55%		1.53%		1.16%		1.62%		2.57%		1.16%		1.52%

				Sep-2006		1.39%		2.58%		0.83%		0.04%		0.15%		0.83%		0.88%		 -0.01%		1.42%		0.59%		 -0.74%		0.90%

				Oct-2006		0.69%		3.26%		5.76%		4.06%		3.89%		4.75%		0.66%		0.97%		1.36%		1.96%		4.67%		0.78%

				Nov-2006		1.93%		1.90%		2.63%		3.60%		2.99%		7.43%		1.16%		2.44%		1.68%		1.19%		3.22%		1.24%

				Dec-2006		-1.78%		1.40%		0.33%		3.11%		3.14%		4.50%		 -0.58%		 -1.33%		1.10%		0.62%		2.24%		 -0.30%

				Jan-2007		-0.58%		1.51%		1.67%		0.36%		0.68%		 -1.06%		 -0.04%		 -0.98%		1.12%		 -0.16%		 -0.80%		0.07%

				Feb-2007		2.54%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%		1.54%		2.06%		1.40%		1.66%		1.38%		1.60%

				Mar-2007		-0.70%		1.12%		1.07%		2.77%		2.55%		3.97%		0.00%		0.24%		0.11%		0.92%		3.08%		0.05%

				Apr-2007		0.70%		4.43%		1.80%		4.56%		4.44%		4.74%		0.54%		1.13%		1.30%		0.76%		3.01%		0.61%

				May-2007		-1.26%		3.49%		4.10%		2.63%		1.75%		4.85%		 -0.76%		 -1.56%		0.75%		 -0.39%		2.00%		 -0.66%

				Jun-2007		-0.75%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%		 -0.30%		 -0.44%		 -1.80%		 -1.90%		 -0.16%		 -0.40%

				Jul-2007		1.16%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%		0.83%		2.03%		 -3.54%		 -1.06%		0.91%		0.55%

				Aug-2007		1.69%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%		1.23%		1.23%		1.36%		1.07%		 -1.67%		0.97%

				Sep-2007		1.07%		3.74%		1.72%		6.60%		5.35%		11.04%		0.76%		2.24%		2.62%		2.38%		6.08%		1.07%

				Oct-2007		0.99%		1.59%		2.87%		5.57%		3.93%		11.15%		0.90%		1.63%		0.60%		2.45%		4.32%		0.73%

				Nov-2007		2.55%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%		1.80%		1.91%		 -2.17%		 -0.26%		 -1.31%		1.32%

				Dec-2007		0.71%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%		0.28%		 -0.30%		0.29%		0.61%		0.22%		0.18%

				Jan-2008		1.26%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%		1.68%		2.78%		 -1.33%		0.77%		1.55%		1.46%

				Feb-2008		-0.12%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%		0.14%		1.67%		 -1.36%		 -0.11%		1.57%		 -0.32%

				Mar-2008		0.49%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%		0.34%		2.04%		 -0.34%		 -0.05%		 -0.88%		 -0.46%

				Apr-2008		0.19%		4.87%		4.19%		6.05%		5.43%		8.12%		 -0.21%		 -1.91%		4.31%		0.95%		1.39%		0.43%

				May-2008		-1.51%		1.30%		4.59%		1.58%		0.97%		1.86%		 -0.73%		 -1.11%		0.36%		0.12%		0.61%		 -0.54%

				Jun-2008		0.02%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%		 -0.08%		0.09%		 -2.80%		 -1.96%		 -1.29%		 -0.56%

				Jul-2008		0.01%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%		 -0.08%		0.14%		 -1.33%		1.03%		6.17%		 -0.77%

				Aug-2008		0.79%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%		0.95%		 -1.65%		0.35%		0.74%		 -3.48%		0.52%

				Sep-2008		-2.19%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%		 -1.34%		 -2.35%		 -7.98%		 -6.68%		 -5.38%		 -2.89%

				Oct-2008		-4.32%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%		 -2.36%		 -3.69%		 -15.91%		 -16.03%		 -14.07%		 -4.71%

				Nov-2008		6.75%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%		3.26%		2.89%		 -9.31%		2.96%		0.60%		0.06%

				Dec-2008		8.36%		1.06%		5.80%		5.70%		6.01%		7.80%		3.73%		6.21%		7.68%		7.46%		9.84%		3.43%

				Jan-2009		-2.35%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%		 -0.88%		 -3.27%		5.99%		1.33%		 -5.96%		0.62%

				Feb-2009		-1.20%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%		 -0.38%		 -2.23%		 -3.10%		 -1.11%		 -5.30%		 -1.13%

				Mar-2009		0.89%		8.76%		8.93%		8.03%		6.34%		14.37%		1.39%		2.30%		3.19%		3.63%		5.71%		1.55%

				Apr-2009		0.67%		9.57%		15.46%		13.63%		12.80%		16.64%		0.48%		0.90%		12.10%		5.55%		8.43%		2.47%

				May-2009		1.46%		5.59%		3.01%		13.54%		11.83%		17.09%		0.73%		3.57%		6.73%		4.07%		5.65%		2.91%

				Jun-2009		2.00%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%		0.57%		0.41%		2.86%		1.44%		1.24%		1.62%

				Jul-2009		3.78%		7.56%		9.63%		9.78%		9.13%		11.24%		1.61%		2.21%		6.09%		3.19%		4.61%		3.60%

				Aug-2009		1.39%		3.61%		2.87%		3.70%		5.44%		 -0.36%		1.04%		1.76%		1.86%		2.01%		0.52%		1.73%

				Sep-2009		2.01%		3.73%		5.77%		5.14%		3.83%		9.08%		1.05%		2.14%		5.69%		4.90%		3.32%		2.25%

				Oct-2009		-0.67%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%		0.49%		0.47%		1.79%		0.15%		0.96%		1.35%

				Nov-2009		1.07%		6.00%		3.14%		2.87%		2.00%		4.30%		1.29%		2.55%		1.01%		1.09%		2.22%		1.11%

				Dec-2009		-2.00%		1.93%		8.05%		2.11%		1.44%		3.95%		 -1.56%		 -3.76%		3.28%		0.37%		 -0.36%		 -0.27%

				Jan-2010		1.91%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%		1.53%		0.41%		1.27%		0.38%		0.25%		1.98%

				Feb-2010		0.55%		3.10%		4.50%		0.00%		 -0.69%		0.35%		0.37%		0.07%		0.17%		1.36%		1.12%		0.54%

				Mar-2010		-0.61%		6.03%		8.14%		6.80%		6.24%		8.07%		 -0.12%		 -0.76%		3.14%		2.48%		4.01%		0.73%

				Apr-2010		2.04%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%		1.04%		0.02%		2.34%		0.83%		1.57%		1.65%

				May-2010		0.49%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%		0.84%		 -1.56%		 -3.59%		 -1.50%		 -4.34%		 -0.31%

				Jun-2010		2.46%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%		1.57%		1.53%		1.24%		1.94%		0.89%		1.57%

				Jul-2010		1.47%		7.01%		6.87%		9.03%		9.48%		8.33%		1.07%		3.40%		3.56%		4.06%		5.52%		1.58%

				Aug-2010		3.10%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%		1.29%		1.39%		0.04%		2.39%		0.68%		1.47%

				Sep-2010		-0.00%		8.92%		12.46%		9.95%		9.80%		11.11%		0.11%		2.35%		3.01%		1.57%		5.76%		0.79%

				Oct-2010		-0.24%		3.80%		4.09%		3.41%		3.61%		2.90%		0.36%		1.26%		2.58%		1.85%		1.28%		0.78%

				Nov-2010		-0.97%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%		 -0.57%		 -3.81%		 -1.17%		 -3.10%		 -4.65%		 -0.57%

				Dec-2010		-1.04%		6.68%		7.94%		7.83%		8.10%		7.14%		 -1.08%		1.31%		1.81%		 -0.45%		3.14%		 -0.44%

				Jan-2011		-0.92%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%		0.12%		0.18%		2.21%		 -0.60%		 -1.55%		0.60%

				Feb-2011		0.92%		3.43%		5.48%		2.63%		3.30%		 -0.93%		0.25%		0.59%		1.31%		0.29%		1.49%		0.70%

				Mar-2011		-0.20%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%		0.06%		0.47%		0.32%		1.19%		2.95%		0.15%

				Apr-2011		1.44%		2.96%		2.64%		4.89%		5.98%		3.10%		1.27%		3.10%		1.55%		1.36%		4.73%		1.53%

				May-2011		1.35%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%		1.31%		 -0.08%		0.49%		1.53%		 -1.20%		1.07%

				Jun-2011		-0.78%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%		 -0.29%		0.08%		 -0.97%		0.91%		0.46%		 -0.57%

				Jul-2011		2.25%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%		1.59%		2.06%		1.16%		1.85%		1.37%		1.50%

				Aug-2011		2.90%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%		1.46%		1.27%		 -4.00%		0.52%		0.05%		0.19%

				Sep-2011		2.64%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%		0.73%		 -2.31%		 -3.27%		 -4.36%		 -9.83%		 -0.10%

				Oct-2011		0.68%		10.93%		15.14%		10.53%		9.64%		13.25%		0.11%		1.33%		5.99%		4.40%		5.58%		0.96%

				Nov-2011		-1.55%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%		 -0.09%		 -1.75%		 -2.16%		 -0.88%		 -3.41%		 -0.56%

				Dec-2011		2.04%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%		1.10%		0.67%		2.66%		1.13%		 -1.47%		1.32%

				Jan-2012		2.30%		4.48%		7.07%		6.78%		5.33%		11.34%		0.88%		1.67%		3.04%		1.58%		7.42%		1.69%

				Feb-2012		0.56%		4.32%		2.39%		5.62%		5.74%		5.99%		 -0.02%		 -0.07%		2.38%		2.40%		2.86%		0.67%

				Mar-2012		-0.68%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%		 -0.55%		 -0.72%		 -0.14%		0.22%		 -1.99%		 -0.16%

				Apr-2012		1.00%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%		1.11%		1.18%		1.05%		1.63%		0.96%		1.12%

				May-2012		0.51%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%		0.90%		 -1.03%		 -1.31%		 -2.32%		 -7.32%		0.58%

				Jun-2012		0.09%		4.12%		4.99%		5.90%		7.01%		3.86%		0.04%		0.48%		2.11%		3.51%		5.58%		0.54%

				Jul-2012		2.11%		1.39%		 -1.38%		1.41%		1.13%		1.95%		1.38%		1.16%		1.90%		3.71%		2.24%		1.84%

				Aug-2012		-0.19%		2.25%		3.33%		2.09%		2.69%		 -0.33%		0.07%		0.86%		1.17%		1.18%		 -0.11%		0.55%

				Sep-2012		0.39%		2.58%		3.28%		3.74%		2.96%		6.03%		0.14%		1.22%		1.39%		1.63%		2.62%		0.81%

				Oct-2012		0.65%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%		0.20%		 -0.14%		0.88%		0.89%		0.52%		0.62%

				Nov-2012		-0.09%		0.58%		0.53%		1.91%		2.42%		1.27%		0.16%		 -0.01%		0.80%		1.18%		1.41%		0.35%

				Dec-2012		0.22%		0.91%		3.56%		3.47%		3.20%		4.89%		 -0.14%		 -0.33%		1.58%		0.71%		2.16%		0.29%

				Jan-2013		0.05%		5.18%		6.26%		4.07%		5.27%		1.38%		 -0.70%		 -0.91%		1.34%		 -1.34%		0.72%		 -0.16%

				Feb-2013		0.31%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%		0.50%		 -0.95%		0.51%		 -0.31%		 -0.32%		0.55%

				Mar-2013		0.09%		3.75%		4.62%		0.20%		0.82%		 -1.72%		0.08%		 -0.25%		1.02%		 -0.62%		 -0.52%		0.24%

				Apr-2013		0.25%		1.93%		 -0.37%		3.68%		5.21%		0.75%		1.01%		1.39%		1.81%		2.92%		3.43%		1.32%

				May-2013		-0.18%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%		 -1.78%		 -2.97%		 -0.58%		 -3.57%		 -6.25%		 -1.63%

				Jun-2013		-0.39%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%		 -1.55%		 -1.18%		 -2.62%		 -4.91%		 -4.13%		 -2.23%

				Jul-2013		0.05%		5.09%		7.00%		4.38%		5.28%		1.04%		0.14%		1.26%		1.90%		1.21%		 -0.56%		0.41%

				Aug-2013		-0.28%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%		 -0.51%		 -0.53%		 -0.61%		 -2.56%		 -4.09%		 -0.61%

				Sep-2013		0.21%		3.14%		6.38%		6.95%		7.39%		6.50%		0.95%		2.06%		0.99%		2.61%		4.40%		1.12%

				Oct-2013		0.85%		4.60%		2.51%		3.67%		3.36%		4.86%		0.81%		0.98%		2.51%		2.77%		2.75%		1.29%

				Nov-2013		-1.77%		3.05%		4.01%		0.17%		0.77%		 -1.46%		 -0.37%		 -0.82%		0.51%		 -1.70%		 -3.64%		 -0.19%

				Dec-2013		-1.53%		2.53%		1.97%		0.88%		1.50%		 -1.45%		 -0.57%		 -0.60%		0.54%		0.51%		 -0.55%		 -0.29%

				Jan-2014		4.77%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%		1.48%		1.06%		0.70%		 -0.68%		 -4.63%		1.46%

				Feb-2014		0.48%		4.57%		4.71%		5.02%		5.56%		3.31%		0.53%		1.40%		2.02%		3.03%		3.92%		0.91%

				Mar-2014		0.70%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%		 -0.17%		 -0.07%		0.24%		1.37%		2.81%		0.08%

				Apr-2014		1.73%		0.74%		 -3.88%		1.32%		1.45%		0.33%		0.84%		1.13%		0.63%		1.24%		0.89%		0.95%

				May-2014		2.21%		2.35%		0.80%		1.94%		1.62%		3.49%		1.14%		0.59%		0.92%		3.10%		2.08%		1.27%

				Jun-2014		-0.03%		2.07%		5.32%		1.68%		0.96%		2.66%		0.05%		0.73%		0.84%		0.36%		1.00%		0.32%

				Jul-2014		0.16%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%		 -0.25%		 -0.90%		 -1.33%		0.40%		 -1.06%		 -0.18%

				Aug-2014		1.40%		4.00%		4.96%		0.55%		 -0.15%		2.25%		1.10%		0.55%		1.58%		0.84%		0.48%		1.11%

				Sep-2014		-0.78%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%		 -0.68%		 -2.79%		 -2.09%		 -1.81%		 -5.11%		 -0.79%

				Oct-2014		0.16%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%		0.98%		0.01%		1.19%		1.71%		1.56%		0.89%

				Nov-2014		1.51%		2.69%		0.09%		0.72%		1.36%		 -1.06%		0.71%		 -0.36%		 -0.73%		0.09%		 -1.31%		0.57%

				Dec-2014		1.43%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%		0.09%		 -0.69%		 -1.45%		 -2.31%		 -5.93%		 -0.09%

				Jan-2015		6.58%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%		2.10%		 -0.16%		0.66%		0.93%		0.34%		2.02%

				Feb-2015		-3.05%		5.75%		5.94%		5.35%		5.98%		3.10%		 -0.94%		 -0.81%		2.41%		0.85%		 -1.34%		 -0.46%

				Mar-2015		0.61%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%		0.46%		 -0.96%		 -0.55%		0.22%		 -2.98%		0.34%

				Apr-2015		-2.01%		0.96%		 -2.55%		5.05%		4.08%		7.69%		 -0.36%		1.06%		1.21%		1.63%		2.92%		 -0.12%

				May-2015		-1.28%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%		 -0.24%		 -1.79%		0.30%		 -0.39%		 -2.58%		 -0.15%

				Jun-2015		-2.72%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%		 -1.09%		 -0.44%		 -1.49%		 -1.56%		 -1.22%		 -1.16%

				Jul-2015		2.69%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%		0.70%		0.23%		 -0.58%		0.49%		 -2.56%		0.63%

				Aug-2015		-0.92%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%		 -0.14%		0.12%		 -1.74%		 -0.91%		 -5.38%		 -0.41%

				Sep-2015		0.77%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%		0.68%		0.51%		 -2.60%		 -1.29%		 -2.97%		0.16%

				Oct-2015		0.07%		8.44%		5.63%		7.44%		7.82%		7.13%		0.02%		0.21%		2.75%		2.74%		4.53%		0.47%

				Nov-2015		-0.74%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%		 -0.26%		 -1.66%		 -2.22%		 -0.06%		 -2.16%		 -0.27%

				Dec-2015		-0.56%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%		 -0.32%		0.53%		 -2.52%		 -1.39%		 -2.23%		 -0.61%

				Jan-2016		4.36%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%		1.38%		0.87%		 -1.61%		 -0.18%		0.35%		0.82%

				Feb-2016		1.86%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%		0.71%		2.23%		0.57%		1.91%		1.44%		0.44%

				Mar-2016		1.16%		6.78%		7.98%		8.13%		6.51%		13.23%		0.92%		2.70%		4.44%		3.27%		9.06%		1.57%

				Apr-2016		0.64%		0.39%		1.57%		2.63%		2.90%		0.54%		0.38%		1.33%		3.92%		1.77%		2.57%		0.94%

				May-2016		0.10%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%		0.03%		 -1.34%		0.62%		 -0.18%		 -5.44%		0.10%

				Jun-2016		2.48%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%		1.80%		2.92%		0.92%		3.37%		5.89%		1.72%

				Jul-2016		1.38%		3.69%		5.97%		4.95%		5.07%		5.03%		0.63%		0.75%		2.70%		1.80%		0.60%		1.14%

				Aug-2016		0.40%		0.14%		1.77%		0.63%		0.07%		2.49%		 -0.11%		 -0.49%		2.09%		1.79%		0.04%		0.23%

				Sep-2016		-0.21%		0.02%		1.11%		1.23%		1.23%		1.29%		 -0.06%		0.55%		0.67%		0.40%		2.02%		0.08%

				Oct-2016		-0.35%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%		 -0.76%		 -2.78%		0.39%		 -1.24%		 -0.85%		 -0.52%

				Nov-2016		-1.10%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%		 -2.37%		 -3.97%		 -0.47%		 -4.09%		 -7.03%		 -2.17%

				Dec-2016		0.43%		1.98%		2.80%		2.56%		3.42%		0.22%		0.14%		 -0.46%		1.85%		1.33%		1.87%		0.43%

				Jan-2017		0.37%		1.90%		0.39%		3.54%		2.90%		5.47%		0.20%		1.13%		1.45%		1.44%		2.25%		0.49%

				Feb-2017		0.67%		3.97%		1.93%		1.59%		1.43%		3.06%		0.67%		0.47%		1.46%		2.00%		1.80%		0.86%

				Mar-2017		-0.34%		0.12%		0.13%		2.54%		2.75%		2.52%		 -0.05%		0.15%		 -0.22%		0.38%		2.31%		0.05%

				Apr-2017		0.62%		1.03%		1.10%		2.14%		2.54%		2.19%		0.77%		1.13%		1.15%		1.49%		1.17%		0.88%

				May-2017		0.66%		1.41%		 -2.03%		3.25%		3.67%		2.96%		0.77%		1.55%		0.87%		0.88%		1.96%		0.85%

				Jun-2017		0.44%		0.62%		3.46%		0.31%		 -0.18%		1.01%		 -0.10%		 -0.09%		0.14%		 -0.14%		0.46%		0.11%

				Jul-2017		0.21%		2.06%		0.74%		3.69%		2.88%		5.96%		0.43%		1.68%		1.11%		0.84%		2.07%		0.59%

				Aug-2017		0.12%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%		0.90%		0.99%		 -0.04%		1.77%		1.79%		0.89%

				Sep-2017		0.05%		2.06%		6.24%		1.86%		2.49%		 -0.40%		 -0.48%		 -0.90%		0.90%		0.01%		 -0.34%		 -0.29%

				Oct-2017		0.18%		2.33%		0.85%		1.88%		1.52%		3.51%		0.06%		 -0.38%		0.42%		0.37%		 -2.82%		0.13%

				Nov-2017		0.04%		3.07%		2.88%		0.81%		1.05%		0.20%		 -0.13%		1.11%		 -0.26%		0.05%		1.68%		 -0.05%

				Dec-2017		0.29%		1.11%		 -0.40%		2.24%		1.61%		3.59%		0.46%		0.35%		0.30%		0.73%		2.02%		0.52%

				Jan-2018		0.13%		5.73%		2.61%		5.57%		5.02%		8.33%		 -1.15%		1.19%		0.60%		 -0.04%		4.48%		 -0.74%

				Feb-2018		0.06%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%		 -0.95%		 -0.89%		 -0.85%		 -1.99%		 -1.04%		 -0.95%

				Mar-2018		0.35%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%		0.64%		1.06%		 -0.60%		0.29%		1.00%		0.52%

				Apr-2018		0.12%		0.38%		0.86%		1.60%		2.28%		 -0.44%		 -0.74%		 -1.60%		0.65%		 -1.45%		 -2.94%		 -0.61%

				May-2018		0.12%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%		0.71%		 -0.76%		 -0.03%		 -0.94%		 -4.98%		0.47%

				Jun-2018		0.10%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%		 -0.12%		 -0.44%		0.40%		 -1.19%		 -2.86%		 -0.10%

				Jul-2018		0.33%		3.72%		1.74%		2.39%		2.46%		2.20%		0.02%		 -0.17%		1.09%		2.55%		1.90%		0.28%

				Aug-2018		0.23%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%		0.64%		0.10%		0.74%		 -1.73%		 -6.09%		0.49%

				Sep-2018		0.18%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%		 -0.64%		 -0.86%		0.56%		1.51%		2.59%		 -0.43%

				Oct-2018		-0.14%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%		 -0.79%		 -1.12%		 -1.60%		 -2.16%		 -1.96%		 -0.89%

				Nov-2018		-0.02%		2.04%		1.59%		0.95%		 -0.13%		4.12%		0.60%		0.31%		 -0.86%		 -0.42%		2.81%		0.39%

				Dec-2018		2.60%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%		1.84%		2.02%		 -2.14%		1.35%		1.31%		1.38%

				Jan-2019		1.18%		8.01%		11.25%		7.56%		6.57%		8.77%		1.06%		1.52%		4.52%		4.41%		5.46%		1.63%

				Feb-2019		-0.38%		3.21%		5.20%		1.95%		2.55%		0.22%		 -0.06%		 -0.58%		1.66%		1.00%		 -1.09%		0.19%

				Mar-2019		3.14%		1.94%		 -2.09%		0.60%		0.63%		0.84%		1.92%		1.25%		0.94%		1.42%		 -1.33%		1.90%

				Apr-2019		-0.84%		4.05%		3.40%		2.64%		2.81%		2.11%		0.03%		 -0.30%		1.42%		0.24%		 -0.18%		0.26%

				May-2019		4.02%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%		1.78%		1.35%		 -1.19%		0.41%		0.30%		1.60%

				Jun-2019		1.51%		7.05%		7.07%		6.02%		5.93%		6.24%		1.26%		2.22%		2.28%		3.40%		5.51%		1.45%

				Jul-2019		0.17%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%		0.22%		 -0.28%		0.56%		1.21%		0.93%		0.35%

				Aug-2019		5.15%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%		2.59%		2.03%		0.40%		0.75%		 -2.64%		2.37%

				Sep-2019		 -1.15%		1.87%		2.08%		2.57%		2.87%		1.91%		 -0.53%		 -1.02%		0.36%		 -0.46%		0.96%		 -0.39%

				Oct-2019		0.19%		2.17%		2.63%		3.49%		3.59%		4.22%		0.30%		0.67%		0.28%		0.28%		2.90%		0.39%

				Nov-2019		0.31%		3.63%		4.12%		0.88%		1.13%		 -0.14%		 -0.05%		 -0.76%		0.33%		 -0.48%		 -1.82%		0.00%

				Dec-2019		0.22%		3.02%		2.88%		4.33%		3.25%		7.46%		 -0.07%		0.58%		2.00%		2.01%		4.13%		0.14%

				Jan-2020		1.32%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%		1.92%		1.28%		0.03%		1.52%		 -1.29%		2.04%

				Feb-2020		 -0.02%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%		1.80%		0.67%		 -1.41%		 -0.97%		 -3.41%		1.37%

				Mar-2020		 -0.03%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%		 -0.59%		 -2.24%		 -11.46%		 -13.85%		 -11.07%		 -3.94%

				Apr-2020		3.73%		12.82%		13.74%		7.58%		6.46%		9.16%		1.78%		1.96%		4.51%		2.25%		3.92%		2.95%

				May-2020		1.69%		4.76%		6.51%		3.27%		4.35%		0.77%		0.47%		0.44%		4.41%		6.07%		5.18%		1.61%

				Jun-2020		1.88%		1.99%		3.53%		4.52%		3.41%		7.35%		0.63%		0.89%		0.98%		3.51%		0.47%		1.44%

				Jul-2020		3.59%		5.64%		2.77%		4.46%		2.33%		8.94%		1.49%		3.19%		4.69%		3.71%		3.02%		2.21%

				Aug-2020		 -1.06%		7.19%		5.63%		4.28%		5.14%		2.21%		 -0.81%		 -0.15%		0.95%		0.51%		 -0.33%		 -0.30%

				Sep-2020		 -0.01%		 -3.80%		 -3.34%		 -2.46%		 -2.60%		 -1.60%		 -0.05%		 -0.36%		 -1.03%		 -1.85%		 -2.02%		 -0.04%

				Oct-2020		0.52%		 -2.66%		2.09%		 -2.15%		 -3.99%		2.06%		 -0.45%		0.09%		0.51%		 -0.03%		0.43%		 -0.24%

				Nov-2020		3.29%		10.95%		18.43%		13.45%		15.50%		9.25%		0.98%		1.82%		3.96%		3.86%		5.49%		1.81%

				Dec-2020		0.80%		3.84%		8.65%		5.41%		4.65%		7.35%		0.14%		1.34%		1.88%		1.90%		3.48%		0.61%

				Jan-2021		 -0.37%		 -1.01%		5.03%		0.22%		 -1.07%		3.07%		 -0.72%		 -0.88%		0.33%		 -1.09%		 -1.07%		 -0.52%

				Feb-2021		0.75%		2.76%		6.23%		1.98%		2.24%		0.76%		 -1.44%		 -1.72%		0.37%		 -2.55%		 -2.68%		 -1.30%

				Mar-2021		 -0.39%		4.38%		1.00%		1.26%		2.30%		 -1.51%		 -1.25%		 -1.92%		0.15%		 -0.96%		 -3.07%		 -1.07%

				Apr-2021		0.51%		5.34%		2.10%		2.94%		3.01%		2.49%		0.79%		1.26%		1.09%		2.22%		2.26%		0.95%

				May-2021		0.13%		0.70%		0.21%		3.13%		3.26%		2.32%		0.33%		0.94%		0.30%		1.06%		2.50%		0.39%

				Jun-2021		0.49%		2.33%		1.94%		 -0.65%		 -1.13%		0.17%		0.70%		 -0.88%		1.34%		0.73%		 -1.21%		0.92%

				Jul-2021		0.13%		2.38%		 -3.61%		 -1.65%		0.75%		 -6.73%		1.12%		1.33%		0.38%		0.42%		 -0.43%		1.05%

				Aug-2021		0.11%		3.04%		2.24%		1.90%		1.76%		2.62%		 -0.19%		 -0.42%		0.51%		0.98%		0.77%		 -0.02%

				Sep-2021		 -0.00%		 -4.65%		 -2.95%		 -3.20%		 -2.90%		 -3.97%		 -0.87%		 -1.78%		 -0.01%		 -2.07%		 -3.43%		 -0.76%

				Oct-2021		 -0.01%		7.01%		4.25%		2.39%		2.46%		0.99%		 -0.03%		 -0.24%		 -0.17%		0.02%		 -1.33%		 -0.06%

				Nov-2021		0.12%		 -0.69%		 -4.17%		 -4.50%		 -4.65%		 -4.08%		0.30%		 -0.29%		 -0.97%		 -1.84%		 -2.74%		0.07%

				Dec-2021		 -0.16%		4.48%		2.23%		4.13%		5.12%		1.88%		 -0.26%		 -0.14%		1.87%		1.40%		1.56%		0.05%



				Correl		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		1.00		0.03		-0.01		0.11		0.11		0.13		0.82		0.60		0.22		0.45		0.31		0.68

				US AGG		0.82		0.02		-0.06		0.10		0.08		0.13		1.00		0.73		0.23		0.55		0.37		0.83

				US HY		0.22		0.72		0.71		0.78		0.75		0.74		0.23		0.37		1.00		0.78		0.65		0.68

				($) JPM EMBI GD		0.45		0.58		0.52		0.70		0.67		0.69		0.55		0.62		0.78		1.00		0.80		0.80

				(LOC) JPM GBI-EM GD		0.31		0.59		0.54		0.78		0.74		0.80		0.37		0.67		0.65		0.80		1.00		0.60

				Top 20 Core Plus Managers		0.68		0.39		0.31		0.48		0.46		0.48		0.83		0.71		0.68		0.80		0.60		1.00

				UMC		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		100.00%		16.62%		10.79%		14.42%		16.26%		13.60%		148.38%		90.60%		43.04%		55.02%		37.90%		118.18%

				US AGG		56.52%		9.62%		5.30%		8.33%		8.96%		8.01%		100.00%		60.40%		25.76%		36.41%		22.32%		79.58%

				US HY		85.38%		49.87%		36.56%		46.12%		46.82%		35.53%		131.88%		90.97%		100.00%		84.68%		54.58%		137.52%

				($) JPM EMBI GD		102.88%		39.89%		26.30%		39.28%		39.66%		32.67%		165.58%		116.94%		81.43%		100.00%		65.73%		155.29%

				(LOC) JPM GBI-EM GD		96.68%		45.95%		30.51%		55.59%		54.16%		48.85%		148.24%		150.32%		89.17%		107.49%		100.00%		148.22%

				Top 20 Core Plus Managers		67.45%		19.22%		12.33%		17.30%		17.92%		14.82%		115.99%		73.43%		43.94%		50.58%		31.78%		100.00%

				DMC		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		100.00%		-20.40%		-17.86%		-17.76%		-15.85%		-11.85%		102.14%		16.48%		-13.14%		6.54%		-0.91%		83.13%

				US AGG		56.88%		-11.04%		-11.26%		-9.73%		-9.21%		-6.21%		100.00%		23.87%		-4.37%		14.27%		0.77%		85.68%

				US HY		47.02%		38.31%		20.56%		24.67%		24.55%		17.97%		53.00%		14.24%		100.00%		62.48%		20.41%		134.96%

				($) JPM EMBI GD		121.03%		24.04%		7.48%		18.08%		17.67%		16.25%		161.17%		64.03%		69.75%		100.00%		39.28%		208.11%

				(LOC) JPM GBI-EM GD		164.11%		48.96%		23.43%		50.79%		47.77%		47.34%		194.98%		151.05%		113.40%		142.98%		100.00%		262.41%

				Top 20 Core Plus Managers		53.33%		-2.47%		-6.50%		-3.97%		-3.66%		-2.05%		92.56%		22.59%		15.10%		24.55%		4.54%		100.00%



				Correlation		BGIM US FI		Top 20 Core Plus Managers

				US AGG		0.82		0.83

				US HY		0.22		0.68

				S&P 500		0.03		0.39





				Upside Mkt Cap		BGIM US FI		Top 20 Core Plus Managers

				US AGG		148%		116%

				US HY		43%		44%

				SP500		17%		19%





				Downside Mkt Cap		BGIM US FI		Top 20 Core Plus Managers

				US AGG		102%		93%

				US HY		-13%		15%

				SP500		-20%		-2%



































































Instructions: 
Add 3 months of returns for each product/index

update formulas to include additional 3 months (CTRL+~ to show formulas; highlight all; CTRL+F add current row number, replace with new row number)
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YTM Monthly



		Date		BGIM US FI		Blbg Barc U.S. Aggregate		Yield Diff		US FI Return		US AGG

		12/30/05		4.54%		5.12%		-0.58%		0.62%		0.95%												Total Months		193

		1/31/06		4.68%		5.20%		-0.52%		0.18%		0.01%				Relative Yield		Months		% of Time

		2/28/06		4.77%		5.25%		-0.48%		0.28%		0.33%				Yield Advantage		118		61%

		3/31/06		4.90%		5.50%		-0.60%		 -0.14%		 -0.98%				Yield Disadvantage		74		38%

		4/28/06		4.78%		5.60%		-0.82%		0.07%		 -0.18%				Flat		1		1%

		5/31/06		5.34%		5.74%		-0.40%		 -0.27%		 -0.11%

		6/30/06		5.28%		5.82%		-0.54%		0.43%		0.21%

		7/31/06		5.30%		5.64%		-0.34%		1.66%		1.35%

		8/31/06		5.12%		5.45%		-0.33%		2.68%		1.53%

		9/29/06		4.90%		5.35%		-0.45%		1.39%		0.88%

		10/31/06		4.97%		5.32%		-0.35%		0.69%		0.66%

		11/30/06		4.80%		5.19%		-0.39%		1.93%		1.16%

		12/29/06		4.98%		5.39%		-0.41%		 -1.78%		 -0.58%

		1/31/07		5.14%		5.48%		-0.34%		 -0.58%		 -0.04%

		2/28/07		4.96%		5.25%		-0.29%		2.54%		1.54%				Cum. Return (Gross)		7/31/16-11/30/18

		3/30/07		5.04%		5.31%		-0.27%		 -0.70%		0.00%				BGIM US FI 		5.4%

		4/30/07		4.97%		5.29%		-0.32%		0.70%		0.54%				U.S. Agg		-0.9%

		5/31/07		5.19%		5.54%		-0.35%		 -1.26%		 -0.76%				Excess		6.3%

		6/29/07		5.20%		5.69%		-0.49%		 -0.75%		 -0.30%

		7/31/07		5.20%		5.60%		-0.40%		1.16%		0.83%				Cum. Return (Gross)		12/30/05-9/30/08

		8/31/07		5.00%		5.39%		-0.39%		1.69%		1.23%				BGIM US FI 		15.6%

		9/28/07		4.88%		5.49%		-0.61%		1.07%		0.76%				U.S. Agg		13.4%

		10/31/07		4.90%		5.23%		-0.33%		0.99%		0.90%				Excess		2.3%

		11/30/07		4.25%		4.82%		-0.57%		2.55%		1.80%

		12/31/07		4.34%		5.15%		-0.81%		0.71%		0.28%				Cum. Return (Gross)		2/28/21 - 12/31/21

		1/31/08		3.75%		4.62%		-0.87%		1.26%		1.68%				BGIM US FI 		1.7%

		2/29/08		3.97%		4.49%		-0.52%		 -0.12%		0.14%				U.S. Agg		-0.8%

		3/31/08		3.72%		4.57%		-0.85%		0.49%		0.34%				Excess		2.5%

		4/30/08		3.82%		4.74%		-0.92%		0.19%		 -0.21%

		5/30/08		4.38%		5.03%		-0.65%		 -1.51%		 -0.73%

		6/30/08		4.52%		4.97%		-0.45%		0.02%		 -0.08%

		7/31/08		4.52%		5.03%		-0.51%		0.01%		 -0.08%

		8/29/08		4.58%		5.01%		-0.43%		0.79%		0.95%

		9/30/08		4.90%		5.07%		-0.17%		 -2.19%		 -1.34%

		10/31/08		6.08%		5.57%		0.51%		 -4.32%		 -2.36%

		11/28/08		4.94%		4.61%		0.33%		6.75%		3.26%

		12/31/08		4.51%		3.50%		1.01%		8.36%		3.73%

		1/30/09		4.83%		4.04%		0.79%		 -2.35%		 -0.88%

		2/27/09		5.27%		4.29%		0.98%		 -1.20%		 -0.38%

		3/31/09		5.27%		3.63%		1.64%		0.89%		1.39%

		4/30/09		5.33%		3.84%		1.49%		0.67%		0.48%

		5/29/09		5.24%		3.81%		1.43%		1.46%		0.73%

		6/30/09		5.01%		3.79%		1.22%		2.00%		0.57%

		7/31/09		4.87%		3.64%		1.23%		3.78%		1.61%

		8/31/09		4.84%		3.35%		1.49%		1.39%		1.04%

		9/30/09		4.64%		3.35%		1.29%		2.01%		1.05%

		10/30/09		4.54%		3.32%		1.22%		 -0.67%		0.49%

		11/30/09		4.31%		2.90%		1.41%		1.07%		1.29%

		12/31/09		4.64%		3.59%		1.05%		 -2.00%		 -1.56%

		1/29/10		4.43%		3.23%		1.20%		1.91%		1.53%

		2/26/10		4.40%		3.21%		1.19%		0.55%		0.37%

		3/31/10		4.48%		3.36%		1.12%		 -0.61%		 -0.12%

		4/30/10		4.38%		3.20%		1.18%		2.04%		1.04%

		5/31/10		4.24%		2.92%		1.32%		0.49%		0.84%

		6/30/10		4.00%		2.42%		1.58%		2.46%		1.57%

		7/30/10		3.85%		2.13%		1.72%		1.47%		1.07%

		8/31/10		3.59%		1.78%		1.81%		3.10%		1.29%

		9/30/10		3.61%		2.38%		1.23%		 -0.00%		0.11%

		10/29/10		3.73%		2.29%		1.44%		 -0.24%		0.36%

		11/30/10		3.83%		2.56%		1.27%		 -0.97%		 -0.57%

		12/31/10		4.06%		2.92%		1.14%		 -1.04%		 -1.08%

		1/31/11		4.13%		2.94%		1.19%		 -0.92%		0.12%

		2/28/11		4.12%		3.02%		1.10%		0.92%		0.25%

		3/31/11		4.14%		3.04%		1.10%		 -0.20%		0.06%

		4/29/11		3.96%		2.83%		1.13%		1.44%		1.27%

		5/31/11		3.76%		2.70%		1.06%		1.35%		1.31%

		6/30/11		3.88%		2.79%		1.09%		 -0.78%		 -0.29%

		7/29/11		3.65%		2.57%		1.08%		2.25%		1.59%

		8/31/11		3.45%		2.32%		1.13%		2.90%		1.46%

		9/30/11		3.31%		2.23%		1.08%		2.64%		0.73%

		10/31/11		3.28%		2.27%		1.01%		0.68%		0.11%

		11/30/11		3.44%		2.33%		1.11%		 -1.55%		 -0.09%

		12/30/11		3.30%		2.11%		1.19%		2.04%		1.10%

		1/31/12		3.15%		1.86%		1.29%		2.30%		0.88%

		2/29/12		3.13%		1.92%		1.21%		0.56%		 -0.02%

		3/30/12		3.25%		2.14%		1.11%		 -0.68%		 -0.55%

		4/30/12		3.11%		2.02%		1.09%		1.00%		1.11%

		5/31/12		2.99%		1.91%		1.08%		0.51%		0.90%

		6/29/12		3.02%		1.93%		1.09%		0.09%		0.04%

		7/31/12		2.77%		1.59%		1.18%		2.11%		1.38%

		8/31/12		2.80%		1.64%		1.16%		 -0.19%		0.07%

		9/28/12		2.82%		1.48%		1.34%		0.39%		0.14%

		10/31/12		2.74%		1.60%		1.14%		0.65%		0.20%

		11/30/12		2.76%		1.62%		1.14%		 -0.09%		0.16%

		12/31/12		2.82%		1.65%		1.17%		0.22%		 -0.14%

		1/31/13		2.93%		1.76%		1.17%		0.05%		 -0.70%

		2/28/13		2.90%		1.71%		1.19%		0.31%		0.50%

		3/29/13		2.93%		1.73%		1.20%		0.09%		0.08%

		4/30/13		2.77%		1.60%		1.17%		0.25%		1.01%

		5/31/13		3.02%		2.00%		1.02%		 -0.18%		 -1.78%

		6/28/13		3.27%		2.30%		0.97%		 -0.39%		 -1.55%

		7/31/13		3.24%		2.31%		0.93%		0.05%		0.14%

		8/30/13		3.33%		2.46%		0.87%		 -0.28%		 -0.51%

		9/30/13		3.29%		2.30%		0.99%		0.21%		0.95%

		10/31/13		3.21%		2.21%		1.00%		0.85%		0.81%

		11/29/13		3.27%		2.33%		0.94%		 -1.77%		 -0.37%

		12/31/13		3.31%		2.50%		0.81%		 -1.53%		 -0.57%

		1/31/14		3.19%		2.31%		0.88%		4.77%		1.48%

		2/28/14		3.13%		2.29%		0.84%		0.48%		0.53%

		3/31/14		3.10%		2.42%		0.68%		0.70%		 -0.17%

		4/30/14		2.99%		2.33%		0.66%		1.73%		0.84%

		5/30/14		2.94%		2.19%		0.75%		2.21%		1.14%

		6/30/14		2.95%		2.23%		0.72%		 -0.03%		0.05%

		7/31/14		2.99%		2.33%		0.66%		0.16%		 -0.25%

		8/29/14		2.92%		2.21%		0.71%		1.40%		1.10%

		9/30/14		3.02%		2.37%		0.65%		 -0.78%		 -0.68%

		10/31/14		2.97%		2.22%		0.75%		0.16%		0.98%

		11/28/14		2.95%		2.13%		0.82%		1.51%		0.71%

		12/31/14		2.96%		2.22%		0.74%		1.43%		0.09%

		1/30/15		3.26%		1.87%		1.39%		6.58%		2.10%

		2/27/15		3.50%		2.10%		1.40%		 -3.05%		 -0.94%

		3/31/15		3.46%		2.03%		1.43%		0.61%		0.46%

		4/30/15		3.60%		2.10%		1.50%		 -2.01%		 -0.36%

		5/29/15		3.69%		2.18%		1.51%		 -1.28%		 -0.24%

		6/30/15		3.90%		2.38%		1.52%		 -2.72%		 -1.09%

		7/31/15		3.83%		2.34%		1.49%		2.69%		0.70%

		8/31/15		3.92%		2.38%		1.54%		 -0.92%		 -0.14%

		9/30/15		3.85%		2.28%		1.57%		0.77%		0.68%

		10/30/15		3.84%		2.35%		1.49%		0.07%		0.02%

		11/30/15		3.93%		2.47%		1.46%		 -0.74%		 -0.26%

		12/31/15		4.05%		2.59%		1.46%		 -0.56%		 -0.32%

		1/29/16		3.90%		2.29%		1.61%		4.36%		1.38%

		2/29/16		3.84%		2.16%		1.68%		1.86%		0.71%

		3/31/16		3.66%		2.08%		1.58%		1.16%		0.92%

		4/29/16		3.42%		2.07%		1.35%		0.64%		0.38%

		5/31/16		3.45%		2.13%		1.32%		0.10%		0.03%

		6/30/16		3.22%		1.81%		1.41%		2.48%		1.80%

		7/31/16		1.63%		1.87%		-0.24%		1.38%		0.63%

		8/31/16		1.70%		1.95%		-0.25%		0.40%		 -0.11%

		9/30/16		1.54%		1.97%		-0.43%		 -0.21%		 -0.06%

		10/31/16		1.58%		2.12%		-0.54%		 -0.35%		 -0.76%

		11/30/16		1.82%		2.57%		-0.75%		 -1.10%		 -2.37%

		12/31/16		1.90%		2.61%		-0.71%		0.43%		0.14%

		1/31/17		1.85%		2.62%		-0.77%		0.37%		0.20%

		2/28/17		1.61%		2.57%		-0.96%		0.67%		0.67%

		3/31/17		1.75%		2.61%		-0.86%		 -0.34%		 -0.05%

		4/30/17		1.72%		2.53%		-0.81%		0.62%		0.77%

		5/31/17		1.66%		2.47%		-0.81%		0.66%		0.77%

		6/30/17		1.54%		2.56%		-1.02%		0.44%		 -0.10%

		7/31/17		1.56%		2.51%		-0.95%		0.21%		0.43%

		8/31/17		1.45%		2.42%		-0.97%		0.12%		0.90%

		9/30/17		1.47%		2.55%		-1.08%		0.05%		 -0.48%

		10/31/17		1.48%		2.60%		-1.12%		0.18%		0.06%

		11/30/17		1.63%		2.71%		-1.08%		0.04%		 -0.13%

		12/31/17		1.69%		2.72%		-1.03%		0.29%		0.46%

		1/31/18		1.65%		2.97%		-1.32%		0.13%		 -1.15%

		2/28/18		1.87%		3.15%		-1.28%		0.06%		 -0.95%

		3/31/18		2.17%		3.12%		-0.95%		0.35%		0.64%

		4/30/18		2.06%		3.29%		-1.23%		0.12%		 -0.74%

		5/31/18		2.16%		3.22%		-1.06%		0.12%		0.71%

		6/30/18		2.18%		3.29%		-1.11%		0.10%		 -0.12%

		7/31/18		2.22%		3.36%		-1.14%		0.33%		0.02%

		8/31/18		2.29%		3.30%		-1.01%		0.23%		0.64%

		9/30/18		2.38%		3.46%		-1.08%		0.18%		 -0.64%

		10/31/18		2.68%		3.59%		-0.91%		 -0.14%		 -0.79%

		11/30/18		3.11%		3.55%		-0.44%		 -0.02%		0.60%

		12/31/18		3.28%		3.28%		0.00%		2.60%		1.84%

		1/31/19		3.25%		3.16%		0.09%		1.18%		1.06%

		2/28/19		3.28%		3.21%		0.07%		 -0.38%		 -0.06%

		3/31/19		3.04%		2.94%		0.10%		3.14%		1.92%

		4/30/19		3.10%		2.97%		0.13%		 -0.84%		0.03%

		5/31/19		2.94%		2.69%		0.25%		4.02%		1.78%

		6/30/19		2.79%		2.50%		0.29%		1.51%		1.26%

		7/31/19		2.68%		2.53%		0.15%		0.17%		0.22%

		8/31/19		2.37%		2.13%		0.24%		5.15%		2.59%

		9/30/19		2.55%		2.27%		0.28%		 -1.15%		 -0.53%

		10/31/19		2.47%		2.23%		0.24%		0.19%		0.30%

		11/30/19		2.39%		2.30%		0.09%		0.31%		 -0.05%

		12/31/19		2.41%		2.32%		0.09%		0.22%		 -0.07%

		1/31/20		2.15%		2.03%		0.12%		1.32%		1.92%

		2/29/20		2.17%		1.69%		0.48%		 -0.02%		1.80%

		3/31/20		2.48%		1.59%		0.89%		-0.03%		-0.59%

		4/30/20		2.44%		1.32%		1.12%		3.70%		1.78%

		5/31/20		2.50%		1.36%		1.14%		1.69%		0.47%

		6/30/20		2.20%		1.27%		0.93%		1.88%		0.63%

		7/31/20		1.86%		1.07%		0.79%		3.59%		1.49%

		8/31/20		1.83%		1.17%		0.66%		-1.06%		-0.81%

		9/30/20		1.74%		1.19%		0.55%		-0.01%		-0.05%

		10/31/20		1.76%		1.25%		0.51%		0.52%		-0.45%

		11/30/20		1.57%		1.16%		0.41%		3.29%		0.98%

		12/31/20		1.39%		1.14%		0.25%		0.80%		0.14%

		1/31/21		1.22%		1.18%		0.04%		-0.37%		-0.72%

		2/28/21		1.05%		1.43%		-0.38%		0.75%		-1.44%

		3/31/21		1.00%		1.62%		-0.62%		-0.39%		-1.25%

		4/30/21		0.92%		1.53%		-0.61%		0.51%		0.79%

		5/31/21		0.87%		1.51%		-0.64%		0.13%		0.33%

		6/30/21		0.90%		1.51%		-0.61%		0.49%		0.70%

		7/31/21		0.84%		1.37%		-0.53%		0.13%		1.12%

		8/31/21		0.80%		1.43%		-0.63%		0.11%		-0.19%

		9/30/21		0.75%		1.57%		-0.82%		-0.00%		-0.87%

		10/31/21		0.66%		1.67%		-1.01%		-0.01%		-0.03%

		11/30/21		0.73%		1.70%		-0.97%		0.12%		0.30%

		12/31/21		0.78%		1.76%		-0.98%		-0.16%		-0.26%
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Instructions: 
Update column B and C with YTM data. 

drag down column d formula for the 3 additional months you added

Update column E and F with monthly returns for US FI and US Agg

update line charts. Box calcs won't change. just make sure theyre over the appropriate dates after you update the chart in power point.






Model RSI

				10-Year Bond Yield		Fitted Value		Standardized Residual

				US_LONG		US_FIT_S		US_BONDM_DEV		Dark Green Max		Light Green Max		Yellow Max		Horizotnal Axis		Yellow Min		Light Red Min		Dark Red Min

		12/31/04		4.2400		3.9848		0.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/05		4.1400		3.9609		0.29		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/05		4.3600		3.9356		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/05		4.5000		3.9256		0.93		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/05		4.2100		3.8960		0.51		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/05		4.0000		3.8707		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/05		3.9400		3.8453		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/05		4.2800		3.8199		0.75		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/05		4.0200		3.8108		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/05		4.3400		3.8015		0.87		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/05		4.5700		3.8168		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/05		4.4900		3.8329		1.06		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/05		4.3900		3.8364		0.90		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/06		4.5300		3.8461		1.11		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/06		4.5500		3.8536		1.13		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/06		4.8600		3.8681		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/06		5.0700		3.8913		1.91		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/06		5.1200		3.9207		1.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/06		5.1500		3.9633		1.92		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/06		4.9900		3.9981		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/06		4.7400		3.9985		1.20		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/06		4.6400		3.9994		1.04		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/06		4.6100		4.0123		0.97		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/06		4.4600		4.0090		0.73		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/06		4.7100		3.9961		1.16		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/07		4.8300		3.9918		1.36		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/07		4.5600		3.9939		0.92		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/07		4.6500		3.9930		1.06		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/07		4.6300		4.0008		1.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/07		4.9000		3.9826		1.49		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/07		5.0300		3.9673		1.72		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/07		4.7800		3.9624		1.33		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/07		4.5400		3.9614		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/07		4.5900		3.9598		1.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/07		4.4800		3.9581		0.85		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/07		3.9700		3.9561		0.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/07		4.0400		3.9313		0.18		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/08		3.6700		3.9198		(0.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/08		3.5300		3.9037		(0.61)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/08		3.4500		3.8772		(0.69)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/08		3.7700		3.8377		(0.11)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/08		4.0600		3.8150		0.40		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/08		3.9900		3.8061		0.30		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/08		3.9900		3.7952		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/08		3.8300		3.7741		0.09		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/08		3.8500		3.7580		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/08		4.0100		3.7389		0.44		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/08		2.9300		3.7321		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/08		2.2500		3.6994		(2.35)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/09		2.8700		3.6477		(1.26)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/09		3.0200		3.6095		(0.96)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/09		2.7100		3.5786		(1.41)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/09		3.1600		3.5327		(0.60)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/09		3.4700		3.4996		(0.05)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/09		3.5300		3.4773		0.09		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/09		3.5200		3.4578		0.10		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/09		3.4000		3.4387		(0.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/09		3.3100		3.4283		(0.19)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/09		3.4100		3.4204		(0.02)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/09		3.2100		3.4088		(0.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/09		3.8500		3.3882		0.75		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/10		3.6300		3.3787		0.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/10		3.5900		3.3610		0.37		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/10		3.8400		3.3495		0.79		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/10		3.6900		3.3447		0.56		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/10		3.3100		3.3324		(0.04)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/10		2.9700		3.3012		(0.54)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/10		2.9400		3.2597		(0.52)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/10		2.4700		3.2285		(1.23)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/10		2.5300		3.1947		(1.08)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/10		2.6300		3.1565		(0.85)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/10		2.8100		3.1135		(0.49)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/10		3.3000		3.0922		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/11		3.4200		3.0831		0.55		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/11		3.4200		3.0851		0.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/11		3.4700		3.0871		0.62		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/11		3.3200		3.0931		0.37		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/11		3.0500		3.0861		(0.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/11		3.1800		3.0605		0.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/11		2.8000		3.0378		(0.39)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/11		2.1700		3.0021		(1.35)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/11		1.9200		2.9366		(1.65)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/11		2.1700		2.8618		(1.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/11		2.0400		2.8002		(1.23)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/11		1.8700		2.7775		(1.47)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/12		1.8000		2.7684		(1.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/12		1.9400		2.7401		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/12		2.2100		2.7168		(0.82)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/12		1.9100		2.7116		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/12		1.5500		2.6873		(1.84)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/12		1.6600		2.6429		(1.59)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/12		1.4900		2.6004		(1.80)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/12		1.5200		2.5474		(1.66)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/12		1.6500		2.5042		(1.38)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/12		1.6800		2.4690		(1.28)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/12		1.5700		2.4325		(1.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/12		1.7400		2.3948		(1.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/13		1.9800		2.3444		(0.59)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/13		1.8600		2.3074		(0.72)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/13		1.8600		2.2685		(0.66)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/13		1.6700		2.2232		(0.90)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/13		2.1200		2.1775		(0.09)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/13		2.5200		2.1650		0.58		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/13		2.5900		2.1783		0.67		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/13		2.7800		2.1954		0.95		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/13		2.6200		2.2328		0.63		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/13		2.5400		2.2552		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/13		2.7400		2.2521		0.79		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/13		3.0000		2.2394		1.23		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/14		2.6600		2.2182		0.72		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/14		2.6600		2.1839		0.77		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/14		2.7200		2.1427		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/14		2.6400		2.0979		0.88		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/14		2.4500		2.0504		0.65		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/14		2.5100		2.0042		0.82		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/14		2.5500		1.9509		0.97		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/14		2.3400		1.9146		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/14		2.5000		1.8922		0.98		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/14		2.3300		1.8920		0.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/14		2.1800		1.8955		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/14		2.1700		1.9083		0.42		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/15		1.6800		1.9288		(0.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/15		2.0000		1.9325		0.11		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/15		1.9300		1.9434		(0.02)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/15		2.0400		1.9444		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/15		2.0900		1.9578		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/15		2.3300		1.9774		0.57		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/15		2.2000		2.0030		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/15		2.2000		2.0277		0.28		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/15		2.0600		2.0516		0.01		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/15		2.1500		2.0661		0.14		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/15		2.2100		2.0812		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/15		2.2700		2.1033		0.27		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/16		1.9300		2.1212		(0.31)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/16		1.7400		2.1247		(0.62)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/16		1.7800		2.1310		(0.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/16		1.8200		2.1416		(0.52)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/16		1.8300		2.1614		(0.54)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/16		1.4900		2.1670		(1.10)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/16		1.4600		2.1502		(1.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/16		1.5700		2.1316		(0.91)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/16		1.5900		2.1102		(0.84)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/16		1.8300		2.0923		(0.43)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/16		2.3600		2.0826		0.45		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/16		2.4300		2.0781		0.57		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/17		2.4500		2.0651		0.62		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/17		2.3600		2.0628		0.48		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/17		2.3900		2.0549		0.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/17		2.2800		2.0434		0.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/17		2.1900		2.0276		0.26		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/17		2.3000		2.0154		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/17		2.2900		2.0029		0.47		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/17		2.1200		1.9908		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/17		2.3200		1.9805		0.55		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/17		2.3700		1.9737		0.64		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/17		2.4100		1.9712		0.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/17		2.4100		1.9763		0.70		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/18		2.7200		1.9835		1.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/18		2.8700		2.0166		1.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/18		2.7400		2.0399		1.13		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/18		2.9300		2.0580		1.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/18		2.8300		2.0786		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/18		2.8500		2.0959		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/18		2.9600		2.1072		1.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/18		2.8600		2.1242		1.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/18		3.0500		2.1367		1.48		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/18		3.1500		2.1565		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/18		3.0100		2.1800		1.35		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/18		2.6900		2.1993		0.80		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/19		2.6300		2.2077		0.68		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/19		2.7300		2.2230		0.82		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/19		2.4100		2.2488		0.26		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/19		2.5100		2.2647		0.40		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/19		2.1400		2.2851		(0.24)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/19		2.0000		2.2939		(0.48)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/19		2.0200		2.3085		(0.47)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/19		1.5000		2.3232		(1.33)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/19		1.6800		2.3166		(1.03)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/19		1.6900		2.3151		(1.01)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/19		1.7800		2.3029		(0.85)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/19		1.9200		2.2709		(0.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/20		1.5100		2.2328		(1.17)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/20		1.1300		2.1829		(1.71)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/20		0.7000		2.1328		(2.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/20		0.6400		2.0733		(2.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/20		0.6500		2.0182		(2.22)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/20		0.6600		1.9658		(2.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/20		0.5500		1.9094		(2.20)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/20		0.7200		1.8479		(1.83)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/20		0.6900		1.7945		(1.79)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/20		0.8800		1.7364		(1.39)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/20		0.8400		1.6850		(1.37)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/20		0.9300		1.6325		(1.14)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/21		1.1100		1.5871		(0.77)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/21		1.4400		1.5337		(0.15)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/21		1.7400		1.4821		0.42		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/21		1.6500		1.4398		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/21		1.5800		1.3841		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/21		1.4500		1.3272		0.20		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/21		1.2400		1.2645		(0.04)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/21		1.3000		1.1943		0.17		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/21		1.5200		1.1332		0.63		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/21		1.5500		1.0701		0.78		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/21		1.4300		1.0031		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/21		1.5200		0.9392		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000





















Bonds
Cheap

Yellow Max	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	Yellow Min	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	Light Green Max	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	Dark Green Max	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	1	Light Red Min	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	Dark Red Min	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	-1	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.41360573008643098	0.29020089110611302	0.68776636239384403	0.93083380967611695	0.50892178696735701	0.20960159889315699	0.15341138956384601	0.74560155201073497	0.339011147056545	0.87268588944952896	1.2206304804922301	1.06481814701448	0.89715024083498995	1.10832985847734	1.1285505928507	1.6075050814970999	1.9101448113521999	1.9436076502402999	1.9232158151002099	1.6075496435750301	1.2016767438021401	1.03809725013873	0.96858160838746699	0.73084350370826601	1.15696832193803	1.3583064643898899	0.91739720071258402	1.0647096041895801	1.0197527466793499	1.48678064328101	1.72216266708148	1.32500289529881	0.937710125456232	1.0213732688731201	0.84580717077185297	2.2508907540710901E-2	0.17617361723853101	-0.404887311285823	-0.60567435447074003	-0.69228126155156	-0.109767338968348	0.39702664048560399	0.29803992961612802	0.31569831772493001	9.0614075732229502E-2	0.14908643047422801	0.439270280272822	-1.29984316256745	-2.3489089617807801	-1.26028841246972	-0.95540675483000104	-1.4076102792104199	-0.60391789484433001	-4.79965432361356E-2	8.5481279510726094E-2	0.100794188258264	-6.2770367479110897E-2	-0.19165306772428001	-1.6789657342821802E-2	-0.32213959288484301	0.74832209039534703	0.40718042067098298	0.37107092921846202	0.79483458818466202	0.55955628714369299	-3.6223542463248097E-2	-0.53680190317207599	-0.5181387020996	-1.22927737700401	-1.0772799431967699	-0.85329880302330496	-0.491920629571722	0.33675019969143799	0.54590409468871304	0.542740229473333	0.620512916846643	0.367655278895274	-5.8503162370445498E-2	0.193735965595878	-0.385354836239091	-1.34850444912005	-1.6474868073736599	-1.12105015924303	-1.2319689122300399	-1.4706942169186901	-1.5693604297126	-1.29666193666975	-0.82127536870881002	-1.29907524854517	-1.8430953630032301	-1.59286596360496	-1.7994965934325799	-1.6649303772775399	-1.3843244420648999	-1.2786722185402299	-1.39781343519469	-1.0612008729156499	-0.59059832189765704	-0.72499152898776797	-0.66203823618674895	-0.89652893472295403	-9.3182580720973907E-2	0.57527481333580099	0.66717909911520401	0.94738836771309698	0.62756505628148296	0.46159481713112699	0.79062232108274899	1.23255420843425	0.71602450654966798	0.77159394078038201	0.93554190449179897	0.87859363939865898	0.64761194016021695	0.81975629153465301	0.97081940875395301	0.68938102545871205	0.98495160351511901	0.70979858585169497	0.46099011449802502	0.42410735826479101	-0.40315400142191099	0.10933967948939299	-2.1770064807918901E-2	0.15485240179632501	0.21429196990605801	0.571412576136343	0.319244635608875	0.279296610039237	1.36129556096983E-2	0.135929311970936	0.20870987215745401	0.27010580128674	-0.30989817642510797	-0.62349235998733898	-0.56882655058581999	-0.521135756171211	-0.53701792268677295	-1.09709117233069	-1.11860498178682	-0.91020038988483798	-0.84305249628058798	-0.42512708254044101	0.44949610009762903	0.57021948848550696	0.62382271740083595	0.48167091861415401	0.54301194101259898	0.38345985251549097	0.26322914715775297	0.46122198227074002	0.46527683690278698	0.2093763836808	0.55016725372741304	0.642256105147055	0.71105307609030299	0.70282225818672694	1.19361926161925	1.38300193147293	1.1345699657471799	1.4131616721757001	1.21777003279986	1.2220123017981499	1.38206486260453	1.19243360933456	1.4800229309791599	1.61003224794251	1.34516721187326	0.79521720177237099	0.68432003251874596	0.82171054936139798	0.26121712599172903	0.39757141942471702	-0.23520357882085399	-0.476242217537997	-0.46760296516628502	-1.33399624022374	-1.0317379514729801	-1.0130872734018299	-0.84734022120029096	-0.56869910789314604	-1.1712882863380301	-1.70634204229028	-2.3220222077496802	-2.32287553800432	-2.2173227768382699	-2.11621431750046	-2.2029888124934498	-1.8279096063642299	-1.78992442099511	-1.3879087189152	-1.3694500664952201	-1.1384758206630701	-0.77310655143330498	-0.15183211655381099	0.41794657288869802	0.34069305419048901	0.317550848456845	0.19894967140550401	-3.9711620814174599E-2	0.171251017314897	0.62679717921322997	0.77775187989691297	0.69189425913839797	0.94118971171733901	Horizotnal Axis	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	
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Expensive

Instructions: 
Ask Matt O for this data. Copy and paste it into here, update chart to the right. 





Appendix DMC UMC Slide

		Date		BGIM US FI		S&P 500		US Top 20 Composite		Blbg Barc US Agg		Blbg Barc US HY				USFI		Top 20 Composite		Index

		Mar-2005		 -1.58%		 -1.77%		 -0.63%		 -0.51%		 -2.91%		US AGG		1.27%		0.99%		0.85%

		Apr-2005		0.99%		 -1.90%		1.10%		1.35%		 -0.97%		US HY		0.27%		-0.31%		-2.06%

		May-2005		0.90%		3.18%		1.03%		1.08%		1.78%		SP500		0.77%		0.09%		-3.79%

		Jun-2005		0.35%		0.14%		0.70%		0.55%		1.96%

		Jul-2005		 -0.46%		3.72%		 -0.53%		 -0.91%		1.75%

		Aug-2005		0.89%		 -0.91%		1.17%		1.28%		0.19%

		Sep-2005		 -0.49%		0.81%		 -0.92%		 -1.03%		 -1.00%

		Oct-2005		 -0.29%		 -1.67%		 -0.74%		 -0.79%		 -0.70%

		Nov-2005		0.44%		3.78%		0.46%		0.44%		0.52%

		Dec-2005		0.62%		0.03%		0.95%		0.95%		0.86%

		Jan-2006		0.18%		2.65%		0.25%		0.01%		1.60%

		Feb-2006		0.28%		0.27%		0.42%		0.33%		0.67%

		Mar-2006		 -0.14%		1.24%		 -0.83%		 -0.98%		0.60%

		Apr-2006		0.07%		1.34%		 -0.06%		 -0.18%		0.62%

		May-2006		 -0.27%		 -2.88%		 -0.10%		 -0.11%		 -0.01%

		Jun-2006		0.43%		0.14%		0.18%		0.21%		 -0.35%

		Jul-2006		1.66%		0.62%		1.38%		1.35%		0.98%

		Aug-2006		2.68%		2.38%		1.52%		1.53%		1.62%

		Sep-2006		1.39%		2.58%		0.90%		0.88%		1.42%

		Oct-2006		0.69%		3.26%		0.78%		0.66%		1.36%

		Nov-2006		1.93%		1.90%		1.24%		1.16%		1.68%

		Dec-2006		 -1.78%		1.40%		 -0.30%		 -0.58%		1.10%

		Jan-2007		 -0.58%		1.51%		0.07%		 -0.04%		1.12%

		Feb-2007		2.54%		 -1.96%		1.60%		1.54%		1.40%

		Mar-2007		 -0.70%		1.12%		0.05%		0.00%		0.11%

		Apr-2007		0.70%		4.43%		0.61%		0.54%		1.30%

		May-2007		 -1.26%		3.49%		 -0.66%		 -0.76%		0.75%

		Jun-2007		 -0.75%		 -1.66%		 -0.40%		 -0.30%		 -1.80%

		Jul-2007		1.16%		 -3.10%		0.55%		0.83%		 -3.54%

		Aug-2007		1.69%		1.50%		0.97%		1.23%		1.36%

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%

		Oct-2007		0.99%		1.59%		0.73%		0.90%		0.60%

		Nov-2007		2.55%		 -4.18%		1.32%		1.80%		 -2.17%

		Dec-2007		0.71%		 -0.69%		0.18%		0.28%		0.29%

		Jan-2008		1.26%		 -6.00%		1.46%		1.68%		 -1.33%

		Feb-2008		 -0.12%		 -3.25%		 -0.32%		0.14%		 -1.36%

		Mar-2008		0.49%		 -0.43%		 -0.46%		0.34%		 -0.34%

		Apr-2008		0.19%		4.87%		0.43%		 -0.21%		4.31%

		May-2008		 -1.51%		1.30%		 -0.54%		 -0.73%		0.36%

		Jun-2008		0.02%		 -8.43%		 -0.56%		 -0.08%		 -2.80%

		Jul-2008		0.01%		 -0.84%		 -0.77%		 -0.08%		 -1.33%

		Aug-2008		0.79%		1.45%		0.52%		0.95%		0.35%

		Sep-2008		 -2.19%		 -8.91%		 -2.89%		 -1.34%		 -7.98%

		Oct-2008		 -4.32%		 -16.79%		 -4.71%		 -2.36%		 -15.91%

		Nov-2008		6.75%		 -7.18%		0.06%		3.26%		 -9.31%

		Dec-2008		8.36%		1.06%		3.43%		3.73%		7.68%

		Jan-2009		 -2.35%		 -8.43%		0.62%		 -0.88%		5.99%

		Feb-2009		 -1.20%		 -10.65%		 -1.13%		 -0.38%		 -3.10%

		Mar-2009		0.89%		8.76%		1.55%		1.39%		3.19%

		Apr-2009		0.67%		9.57%		2.47%		0.48%		12.10%

		May-2009		1.46%		5.59%		2.91%		0.73%		6.73%

		Jun-2009		2.00%		0.20%		1.62%		0.57%		2.86%

		Jul-2009		3.78%		7.56%		3.60%		1.61%		6.09%

		Aug-2009		1.39%		3.61%		1.73%		1.04%		1.86%

		Sep-2009		2.01%		3.73%		2.25%		1.05%		5.69%

		Oct-2009		 -0.67%		 -1.86%		1.35%		0.49%		1.79%

		Nov-2009		1.07%		6.00%		1.11%		1.29%		1.01%

		Dec-2009		 -2.00%		1.93%		 -0.27%		 -1.56%		3.28%

		Jan-2010		1.91%		 -3.60%		1.98%		1.53%		1.27%

		Feb-2010		0.55%		3.10%		0.54%		0.37%		0.17%

		Mar-2010		 -0.61%		6.03%		0.73%		 -0.12%		3.14%

		Apr-2010		2.04%		1.58%		1.66%		1.04%		2.34%

		May-2010		0.49%		 -7.99%		 -0.31%		0.84%		 -3.59%

		Jun-2010		2.46%		 -5.23%		1.56%		1.57%		1.24%

		Jul-2010		1.47%		7.01%		1.58%		1.07%		3.56%

		Aug-2010		3.10%		 -4.51%		1.47%		1.29%		0.04%

		Sep-2010		 -0.00%		8.92%		0.79%		0.11%		3.01%

		Oct-2010		 -0.24%		3.80%		0.78%		0.36%		2.58%

		Nov-2010		 -0.97%		0.01%		 -0.57%		 -0.57%		 -1.17%

		Dec-2010		 -1.04%		6.68%		 -0.44%		 -1.08%		1.81%

		Jan-2011		 -0.92%		2.37%		0.60%		0.12%		2.21%

		Feb-2011		0.92%		3.43%		0.70%		0.25%		1.31%

		Mar-2011		 -0.20%		0.04%		0.15%		0.06%		0.32%

		Apr-2011		1.44%		2.96%		1.53%		1.27%		1.55%

		May-2011		1.35%		 -1.13%		1.07%		1.31%		0.49%

		Jun-2011		 -0.78%		 -1.67%		 -0.57%		 -0.29%		 -0.97%

		Jul-2011		2.25%		 -2.03%		1.50%		1.59%		1.16%

		Aug-2011		2.90%		 -5.43%		0.19%		1.46%		 -4.00%

		Sep-2011		2.64%		 -7.03%		 -0.10%		0.73%		 -3.27%

		Oct-2011		0.68%		10.93%		0.96%		0.11%		5.99%

		Nov-2011		 -1.55%		 -0.22%		 -0.56%		 -0.09%		 -2.16%

		Dec-2011		2.04%		1.02%		1.32%		1.10%		2.66%

		Jan-2012		2.30%		4.48%		1.69%		0.88%		3.04%

		Feb-2012		0.56%		4.32%		0.67%		 -0.02%		2.38%

		Mar-2012		 -0.68%		3.29%		 -0.16%		 -0.55%		 -0.14%

		Apr-2012		1.00%		 -0.63%		1.12%		1.11%		1.05%

		May-2012		0.51%		 -6.01%		0.58%		0.90%		 -1.31%

		Jun-2012		0.09%		4.12%		0.54%		0.04%		2.11%

		Jul-2012		2.11%		1.39%		1.84%		1.38%		1.90%

		Aug-2012		 -0.19%		2.25%		0.55%		0.07%		1.17%

		Sep-2012		0.39%		2.58%		0.81%		0.14%		1.39%

		Oct-2012		0.65%		 -1.85%		0.62%		0.20%		0.88%

		Nov-2012		 -0.09%		0.58%		0.35%		0.16%		0.80%

		Dec-2012		0.22%		0.91%		0.29%		 -0.14%		1.58%

		Jan-2013		0.05%		5.18%		 -0.16%		 -0.70%		1.34%

		Feb-2013		0.31%		1.36%		0.55%		0.50%		0.51%

		Mar-2013		0.09%		3.75%		0.24%		0.08%		1.02%

		Apr-2013		0.25%		1.93%		1.32%		1.01%		1.81%

		May-2013		 -0.18%		2.34%		 -1.63%		 -1.78%		 -0.58%

		Jun-2013		 -0.39%		 -1.34%		 -2.23%		 -1.55%		 -2.62%

		Jul-2013		0.05%		5.09%		0.41%		0.14%		1.90%

		Aug-2013		 -0.28%		 -2.90%		 -0.61%		 -0.51%		 -0.61%

		Sep-2013		0.21%		3.14%		1.12%		0.95%		0.99%

		Oct-2013		0.85%		4.60%		1.29%		0.81%		2.51%

		Nov-2013		 -1.77%		3.05%		 -0.19%		 -0.37%		0.51%

		Dec-2013		 -1.53%		2.53%		 -0.29%		 -0.57%		0.54%

		Jan-2014		4.77%		 -3.46%		1.46%		1.48%		0.70%

		Feb-2014		0.48%		4.57%		0.91%		0.53%		2.02%

		Mar-2014		0.70%		0.84%		0.08%		 -0.17%		0.24%

		Apr-2014		1.73%		0.74%		0.95%		0.84%		0.63%

		May-2014		2.21%		2.35%		1.27%		1.14%		0.92%

		Jun-2014		 -0.03%		2.07%		0.32%		0.05%		0.84%

		Jul-2014		0.16%		 -1.38%		 -0.18%		 -0.25%		 -1.33%

		Aug-2014		1.40%		4.00%		1.11%		1.10%		1.58%

		Sep-2014		 -0.78%		 -1.40%		 -0.79%		 -0.68%		 -2.09%

		Oct-2014		0.16%		2.44%		0.89%		0.98%		1.19%

		Nov-2014		1.51%		2.69%		0.57%		0.71%		 -0.73%

		Dec-2014		1.43%		 -0.25%		 -0.09%		0.09%		 -1.45%

		Jan-2015		6.58%		 -3.00%		2.02%		2.10%		0.66%

		Feb-2015		 -3.05%		5.75%		 -0.46%		 -0.94%		2.41%

		Mar-2015		0.61%		 -1.58%		0.34%		0.46%		 -0.55%

		Apr-2015		 -2.01%		0.96%		 -0.12%		 -0.36%		1.21%

		May-2015		 -1.28%		1.29%		 -0.15%		 -0.24%		0.30%

		Jun-2015		 -2.72%		 -1.94%		 -1.16%		 -1.09%		 -1.49%

		Jul-2015		2.69%		2.10%		0.63%		0.70%		 -0.58%

		Aug-2015		 -0.92%		 -6.03%		 -0.41%		 -0.14%		 -1.74%

		Sep-2015		0.77%		 -2.47%		0.16%		0.68%		 -2.60%

		Oct-2015		0.07%		8.44%		0.47%		0.02%		2.75%

		Nov-2015		 -0.74%		0.30%		 -0.27%		 -0.26%		 -2.22%

		Dec-2015		 -0.56%		 -1.58%		 -0.61%		 -0.32%		 -2.52%

		Jan-2016		4.36%		 -4.96%		0.82%		1.38%		 -1.61%

		Feb-2016		1.86%		 -0.13%		0.44%		0.71%		0.57%

		Mar-2016		1.16%		6.78%		1.57%		0.92%		4.44%

		Apr-2016		0.64%		0.39%		0.94%		0.38%		3.92%

		May-2016		0.10%		1.80%		0.10%		0.03%		0.62%

		Jun-2016		2.48%		0.26%		1.72%		1.80%		0.92%

		Jul-2016		1.38%		3.69%		1.14%		0.63%		2.70%

		Aug-2016		0.40%		0.14%		0.23%		 -0.11%		2.09%

		Sep-2016		 -0.21%		0.02%		0.08%		 -0.06%		0.67%

		Oct-2016		 -0.35%		 -1.82%		 -0.52%		 -0.76%		0.39%

		Nov-2016		 -1.10%		3.70%		 -2.17%		 -2.37%		 -0.47%

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%

		Jan-2017		0.37%		1.90%		0.49%		0.20%		1.45%

		Feb-2017		0.67%		3.97%		0.86%		0.67%		1.46%

		Mar-2017		 -0.34%		0.12%		0.05%		 -0.05%		 -0.22%

		Apr-2017		0.62%		1.03%		0.88%		0.77%		1.15%

		May-2017		0.66%		1.41%		0.84%		0.77%		0.87%

		Jun-2017		0.44%		0.62%		0.11%		 -0.10%		0.14%

		Jul-2017		0.21%		2.06%		0.59%		0.43%		1.11%

		Aug-2017		0.12%		0.31%		0.88%		0.90%		 -0.04%

		Sep-2017		0.05%		2.06%		 -0.29%		 -0.48%		0.90%

		Oct-2017		0.18%		2.33%		0.13%		0.06%		0.42%

		Nov-2017		0.04%		3.07%		 -0.05%		 -0.13%		 -0.26%

		Dec-2017		0.29%		1.11%		0.52%		0.46%		0.30%

		Jan-2018		0.13%		5.73%		 -0.74%		 -1.15%		0.60%

		Feb-2018		0.06%		 -3.69%		 -0.95%		 -0.95%		 -0.85%

		Mar-2018		0.35%		 -2.54%		0.52%		0.64%		 -0.60%

		Apr-2018		0.12%		0.38%		 -0.61%		 -0.74%		0.65%

		May-2018		0.12%		2.41%		0.47%		0.71%		 -0.03%

		Jun-2018		0.10%		0.62%		 -0.10%		 -0.12%		0.40%

		Jul-2018		0.33%		3.72%		0.28%		0.02%		1.09%

		Aug-2018		0.23%		3.26%		0.49%		0.64%		0.74%

		Sep-2018		0.18%		0.57%		 -0.43%		 -0.64%		0.56%

		Oct-2018		 -0.14%		 -6.84%		 -0.89%		 -0.79%		 -1.60%

		Nov-2018		 -0.02%		2.04%		0.39%		0.60%		 -0.86%

		Dec-2018		2.60%		 -9.03%		1.38%		1.84%		 -2.14%

		Jan-2019		1.18%		8.01%		1.63%		1.06%		4.52%

		Feb-2019		 -0.38%		3.21%		0.19%		 -0.06%		1.66%

		Mar-2019		3.14%		1.94%		1.90%		1.92%		0.94%

		Apr-2019		 -0.84%		4.05%		0.26%		0.03%		1.42%

		May-2019		4.02%		 -6.35%		1.60%		1.78%		 -1.19%

		Jun-2019		1.51%		7.05%		1.45%		1.26%		2.28%

		Jul-2019		0.17%		1.44%		0.35%		0.22%		0.56%

		Aug-2019		5.15%		 -1.58%		2.37%		2.59%		0.40%

		Sep-2019		 -1.15%		1.87%		 -0.39%		 -0.53%		0.36%

		Oct-2019		0.19%		2.17%		0.39%		0.30%		0.28%

		Nov-2019		0.31%		3.63%		0.00%		 -0.05%		0.33%

		Dec-2019		0.22%		3.02%		0.14%		 -0.07%		2.00%

		Jan-2020		1.32%		 -0.04%		2.04%		1.92%		0.03%

		Feb-2020		 -0.02%		 -8.23%		1.38%		1.80%		 -1.41%

		Mar-2020		 -0.03%		 -12.35%		 -3.94%		 -0.59%		 -11.46%

		Apr-2020		3.73%		12.82%		2.95%		1.78%		4.51%

		May-2020		1.69%		4.76%		1.60%		0.47%		4.41%

		Jun-2020		1.88%		1.99%		1.44%		0.63%		0.98%

		Jul-2020		3.59%		5.64%		2.20%		1.49%		4.69%

		Aug-2020		 -1.06%		7.19%		 -0.30%		 -0.81%		0.95%

		Sep-2020		 -0.01%		 -3.80%		 -0.04%		 -0.05%		 -1.03%

		Oct-2020		0.52%		 -2.66%		 -0.24%		 -0.45%		0.51%

		Nov-2020		3.29%		10.95%		1.80%		0.98%		3.96%

		Dec-2020		0.80%		3.84%		0.61%		0.14%		1.88%

		Jan-2021		 -0.37%		 -1.01%		 -0.52%		 -0.72%		0.33%

		Feb-2021		0.75%		2.76%		 -1.30%		 -1.44%		0.37%

		Mar-2021		 -0.39%		4.38%		 -1.07%		 -1.25%		0.15%

		Apr-2021		0.51%		5.34%		0.95%		0.79%		1.09%

		May-2021		0.13%		0.70%		0.40%		0.33%		0.30%

		Jun-2021		0.49%		2.33%		0.92%		0.70%		1.34%

		Jul-2021		0.13%		2.38%		1.05%		1.12%		0.38%

		Aug-2021		0.11%		3.04%		 -0.02%		 -0.19%		0.51%

		Sep-2021		 -0.00%		 -4.65%		 -0.76%		 -0.87%		 -0.01%

		Oct-2021		 -0.01%		7.01%		 -0.06%		 -0.03%		 -0.17%

		Nov-2021		0.12%		 -0.69%		0.07%		0.30%		 -0.97%

		Dec-2021		 -0.16%		4.48%		0.05%		 -0.26%		1.87%

















USFI	

US AGG	US HY	SP500	1.2662015503875966E-2	2.709586206896551E-3	7.7234761904761921E-3	Top 20 Composite	

US AGG	US HY	SP500	9.8969302325581324E-3	-3.1134137931034468E-3	9.3436507936507955E-4	Index	

US AGG	US HY	SP500	8.5334341085271295E-3	-2.0615034482758615E-2	-3.7862444444444428E-2	









US HY	Index	-2.0615034482758615E-2	







SP500	Index	-3.7862444444444428E-2	







Appendix Rising Rates Slide

		9/30/1995		US 10 Yr Yield		BGIM US FI		Blbg Barc US Agg

		10/31/95		6.02%		1.58%		1.30%

		11/30/95		5.74%		1.67%		1.50%

		12/31/95		5.57%		1.90%		1.40%

		1/31/96		5.58%		0.45%		0.66%

		2/29/96		6.10%		-2.48%		-1.74%

		3/31/96		6.33%		-1.02%		-0.70%

		4/30/96		6.67%		0.51%		-0.56%

		5/31/96		6.85%		-0.27%		-0.20%

		6/30/96		6.71%		1.63%		1.34%

		7/31/96		6.79%		0.17%		0.27%

		8/31/96		6.94%		-0.55%		-0.17%

		9/30/96		6.70%		1.98%		1.74%

		10/31/96		6.34%		2.72%		2.22%

		11/30/96		6.04%		2.47%		1.71%

		12/31/96		6.42%		-1.57%		-0.93%

		1/31/97		6.49%		-0.19%		0.31%

		2/28/97		6.55%		0.03%		0.25%

		3/31/97		6.90%		-1.61%		-1.11%

		4/30/97		6.72%		1.81%		1.50%

		5/31/97		6.66%		0.95%		0.95%

		6/30/97		6.50%		1.39%		1.19%

		7/31/97		6.01%		4.13%		2.70%

		8/31/97		6.34%		-1.79%		-0.85%

		9/30/97		6.10%		2.06%		1.48%

		10/31/97		5.83%		2.29%		1.45%

		11/30/97		5.87%		0.83%		0.46%

		12/31/97		5.74%		1.44%		1.01%

		1/31/98		5.51%		1.55%		1.28%

		2/28/98		5.62%		-0.35%		-0.08%

		3/31/98		5.65%		0.29%		0.34%

		4/30/98		5.67%		0.33%		0.52%

		5/31/98		5.55%		1.23%		0.95%

		6/30/98		5.45%		1.73%		0.85%

		7/31/98		5.49%		-0.11%		0.21%

		8/31/98		4.98%		3.25%		1.63%

		9/30/98		4.42%		2.56%		2.34%

		10/31/98		4.61%		-0.87%		-0.53%

		11/30/98		4.71%		0.55%		0.57%

		12/31/98		4.65%		0.46%		0.30%

		1/31/99		4.65%		0.54%		0.71%

		2/28/99		5.29%		-2.27%		-1.75%

		3/31/99		5.24%		0.42%		0.55%

		4/30/99		5.35%		0.31%		0.32%

		5/31/99		5.62%		-1.28%		-0.88%

		6/30/99		5.78%		-0.56%		-0.32%

		7/31/99		5.90%		-0.34%		-0.42%

		8/31/99		5.97%		0.07%		-0.05%

		9/30/99		5.88%		0.90%		1.16%

		10/31/99		6.02%		0.30%		0.37%

		11/30/99		6.19%		-0.02%		-0.01%

		12/31/99		6.44%		-0.49%		-0.48%

		1/31/00		6.67%		-0.14%		-0.33%

		2/29/00		6.41%		1.15%		1.21%

		3/31/00		6.00%		1.35%		1.32%

		4/30/00		6.21%		-0.10%		-0.29%

		5/31/00		6.27%		-0.12%		-0.05%

		6/30/00		6.03%		1.73%		2.08%

		7/31/00		6.03%		0.64%		0.91%

		8/31/00		5.73%		1.27%		1.45%

		9/30/00		5.80%		0.60%		0.63%

		10/31/00		5.75%		-0.22%		0.66%

		11/30/00		5.47%		0.90%		1.64%

		12/31/00		5.11%		2.48%		1.86%

		1/31/01		5.11%		2.22%		1.63%

		2/28/01		4.90%		1.16%		0.87%

		3/31/01		4.92%		0.24%		0.50%

		4/30/01		5.34%		-0.82%		-0.42%

		5/31/01		5.38%		1.02%		0.60%

		6/30/01		5.41%		0.30%		0.38%

		7/31/01		5.05%		3.69%		2.24%

		8/31/01		4.83%		1.68%		1.15%

		9/30/01		4.59%		-0.47%		1.16%

		10/31/01		4.23%		3.03%		2.09%

		11/30/01		4.75%		0.08%		-1.38%

		12/31/01		5.05%		-0.13%		-0.64%

		1/31/02		5.03%		1.09%		0.81%

		2/28/02		4.88%		0.98%		0.97%

		3/31/02		5.40%		-2.45%		-1.66%

		4/30/02		5.09%		2.59%		1.94%

		5/31/02		5.05%		0.51%		0.85%

		6/30/02		4.80%		1.17%		0.87%

		7/31/02		4.46%		1.52%		1.21%

		8/31/02		4.14%		1.55%		1.69%

		9/30/02		3.60%		1.60%		1.62%

		10/31/02		3.89%		-1.39%		-0.46%

		11/30/02		4.21%		1.50%		-0.03%

		12/31/02		3.82%		2.84%		2.07%

		1/31/03		3.96%		-0.04%		0.09%

		2/28/03		3.69%		0.96%		1.38%

		3/31/03		3.80%		-0.00%		-0.08%

		4/30/03		3.84%		1.27%		0.83%

		5/31/03		3.37%		1.96%		1.86%

		6/30/03		3.52%		0.35%		-0.20%

		7/31/03		4.41%		-1.54%		-3.36%

		8/31/03		4.47%		0.29%		0.66%

		9/30/03		3.94%		2.30%		2.65%

		10/31/03		4.30%		-0.28%		-0.93%

		11/30/03		4.33%		0.20%		0.24%

		12/31/03		4.25%		0.62%		1.02%

		1/31/04		4.13%		0.73%		0.80%

		2/29/04		3.97%		0.55%		1.08%

		3/31/04		3.84%		0.30%		0.75%

		4/30/04		4.51%		-0.71%		-2.60%

		5/31/04		4.65%		-0.10%		-0.40%

		6/30/04		4.58%		0.40%		0.57%

		7/31/04		4.48%		0.54%		0.99%

		8/31/04		4.12%		0.68%		1.91%

		9/30/04		4.12%		0.09%		0.27%

		10/31/04		4.03%		0.35%		0.84%

		11/30/04		4.35%		-0.22%		-0.80%

		12/31/04		4.22%		0.39%		0.92%

		1/31/05		4.13%		0.21%		0.63%

		2/28/05		4.38%		-1.62%		-0.59%

		3/31/05		4.48%		-1.58%		-0.51%

		4/30/05		4.20%		0.99%		1.35%

		5/31/05		3.98%		0.90%		1.08%

		6/30/05		3.92%		0.35%		0.55%

		7/31/05		4.28%		-0.46%		-0.91%

		8/31/05		4.02%		0.89%		1.28%

		9/30/05		4.33%		-0.49%		-1.03%

		10/31/05		4.55%		-0.29%		-0.79%

		11/30/05		4.49%		0.44%		0.44%

		12/31/05		4.39%		0.62%		0.95%

		1/31/06		4.52%		0.18%		0.01%

		2/28/06		4.55%		0.28%		0.33%

		3/31/06		4.85%		-0.14%		-0.98%

		4/30/06		5.05%		0.07%		-0.18%

		5/31/06		5.12%		-0.27%		-0.11%

		6/30/06		5.14%		0.43%		0.21%

		7/31/06		4.98%		1.66%		1.35%

		8/31/06		4.73%		2.68%		1.53%

		9/30/06		4.63%		1.39%		0.88%

		10/31/06		4.60%		0.69%		0.66%

		11/30/06		4.46%		1.93%		1.16%

		12/31/06		4.70%		-1.78%		-0.58%

		1/31/07		4.81%		-0.58%		-0.04%

		2/28/07		4.57%		2.54%		1.54%

		3/31/07		4.65%		-0.70%		0.00%

		4/30/07		4.62%		0.70%		0.54%

		5/31/07		4.89%		-1.26%		-0.76%

		6/30/07		5.03%		-0.75%		-0.30%

		7/31/07		4.74%		1.16%		0.83%

		8/31/07		4.53%		1.69%		1.23%

		9/30/07		4.59%		1.07%		0.76%

		10/31/07		4.47%		0.99%		0.90%

		11/30/07		3.94%		2.55%		1.80%

		12/31/07		4.03%		0.71%		0.28%

		1/31/08		3.60%		1.26%		1.68%

		2/29/08		3.51%		-0.12%		0.14%

		3/31/08		3.41%		0.49%		0.34%

		4/30/08		3.73%		0.19%		-0.21%

		5/31/08		4.06%		-1.51%		-0.73%

		6/30/08		3.97%		0.02%		-0.08%

		7/31/08		3.95%		0.01%		-0.08%

		8/31/08		3.81%		0.79%		0.95%

		9/30/08		3.83%		-2.19%		-1.34%

		10/31/08		3.96%		-4.32%		-2.36%

		11/30/08		2.92%		6.75%		3.25%

		12/31/08		2.21%		8.36%		3.73%

		1/31/09		2.84%		-2.35%		-0.88%

		2/28/09		3.02%		-1.20%		-0.38%

		3/31/09		2.67%		0.89%		1.39%				1.17%

		4/30/09		3.12%		0.67%		0.48%				10.02%		5.81%		4.21%

		5/31/09		3.46%		1.46%		0.73%

		6/30/09		3.54%		2.00%		0.57%

		7/31/09		3.48%		3.78%		1.61%

		8/31/09		3.40%		1.39%		1.04%

		9/30/09		3.31%		2.01%		1.05%

		10/31/09		3.39%		-0.67%		0.49%

		11/30/09		3.20%		1.07%		1.29%

		12/31/09		3.84%		-2.00%		-1.56%

		1/31/10		3.59%		1.91%		1.53%

		2/28/10		3.61%		0.55%		0.37%

		3/31/10		3.83%		-0.61%		-0.12%

		4/30/10		3.66%		2.04%		1.04%

		5/31/10		3.29%		0.49%		0.84%

		6/30/10		2.93%		2.46%		1.57%

		7/31/10		2.91%		1.47%		1.07%

		8/31/10		2.47%		3.10%		1.29%				1.00%

		9/30/10		2.51%		-0.00%		0.11%				-2.44%		-0.76%		-1.68%

		10/31/10		2.60%		-0.24%		0.36%

		11/30/10		2.80%		-0.97%		-0.57%

		12/31/10		3.30%		-1.04%		-1.08%

		1/31/11		3.37%		-0.92%		0.12%

		2/28/11		3.43%		0.92%		0.25%

		3/31/11		3.47%		-0.20%		0.06%

		4/30/11		3.29%		1.44%		1.27%

		5/31/11		3.06%		1.35%		1.31%

		6/30/11		3.16%		-0.78%		-0.29%

		7/31/11		2.80%		2.25%		1.59%

		8/31/11		2.22%		2.90%		1.46%

		9/30/11		1.92%		2.64%		0.73%

		10/31/11		2.11%		0.68%		0.11%

		11/30/11		2.07%		-1.55%		-0.09%

		12/31/11		1.88%		2.04%		1.10%

		1/31/12		1.80%		2.30%		0.88%

		2/29/12		1.97%		0.56%		-0.02%

		3/31/12		2.21%		-0.68%		-0.55%

		4/30/12		1.92%		1.00%		1.11%

		5/31/12		1.56%		0.51%		0.90%

		6/30/12		1.65%		0.09%		0.04%

		7/31/12		1.47%		2.11%		1.38%

		8/31/12		1.55%		-0.19%		0.07%

		9/30/12		1.63%		0.39%		0.14%

		10/31/12		1.69%		0.65%		0.20%

		11/30/12		1.62%		-0.09%		0.16%

		12/31/12		1.76%		0.22%		-0.14%

		1/31/13		1.99%		0.05%		-0.70%

		2/28/13		1.88%		0.31%		0.50%

		3/31/13		1.85%		0.09%		0.08%

		4/30/13		1.67%		0.25%		1.01%				0.94%

		5/31/13		2.13%		-0.18%		-1.78%				-0.58%		-2.75%		2.17%

		6/30/13		2.49%		-0.39%		-1.55%

		7/31/13		2.58%		0.05%		0.14%

		8/31/13		2.79%		-0.28%		-0.51%

		9/30/13		2.61%		0.21%		0.95%

		10/31/13		2.56%		0.85%		0.81%

		11/30/13		2.75%		-1.77%		-0.37%

		12/31/13		3.03%		-1.53%		-0.57%

		1/31/14		2.65%		4.77%		1.48%

		2/28/14		2.65%		0.48%		0.53%

		3/31/14		2.72%		0.70%		-0.17%

		4/30/14		2.65%		1.73%		0.84%

		5/31/14		2.48%		2.21%		1.14%

		6/30/14		2.53%		-0.03%		0.05%

		7/31/14		2.56%		0.16%		-0.25%

		8/31/14		2.34%		1.40%		1.10%

		9/30/14		2.49%		-0.78%		-0.68%

		10/31/14		2.34%		0.16%		0.98%

		11/30/14		2.17%		1.51%		0.70%

		12/31/14		2.17%		1.43%		0.09%

		1/31/15		1.64%		6.58%		2.10%				0.71%

		2/28/15		1.99%		-3.05%		-0.94%				-8.22%		-2.15%

		3/31/15		1.92%		0.61%		0.46%						-6.06%

		4/30/15		2.03%		-2.01%		-0.36%

		5/31/15		2.12%		-1.28%		-0.24%

		6/30/15		2.35%		-2.72%		-1.09%

		7/31/15		2.18%		2.69%		0.70%

		8/31/15		2.22%		-0.92%		-0.14%

		9/30/15		2.04%		0.77%		0.68%

		10/31/15		2.14%		0.07%		0.02%

		11/30/15		2.21%		-0.74%		-0.26%

		12/31/15		2.27%		-0.56%		-0.32%

		1/31/16		1.92%		4.36%		1.38%

		2/29/16		1.74%		1.86%		0.71%

		3/31/16		1.77%		1.16%		0.92%

		4/30/16		1.83%		0.64%		0.38%

		5/31/16		1.85%		0.10%		0.03%

		6/30/16		1.47%		2.48%		1.80%

		7/31/16		1.45%		1.38%		0.63%				1.00%

		8/31/16		1.58%		0.40%		-0.11%				-0.48%		-2.95%

		9/30/16		1.60%		-0.21%		-0.06%						2.47%

		10/31/16		1.83%		-0.35%		-0.76%

		11/30/16		2.38%		-1.10%		-2.37%

		12/31/16		2.45%		0.43%		0.14%

		1/31/17		2.45%		0.37%		0.20%

		2/28/17		2.39%		0.67%		0.67%

		3/31/17		2.39%		-0.34%		-0.05%

		4/30/17		2.28%		0.62%		0.77%

		5/31/17		2.20%		0.66%		0.77%

		6/30/17		2.31%		0.44%		-0.10%

		7/31/17		2.30%		0.21%		0.43%

		8/31/17		2.12%		0.12%		0.90%

		9/30/17		2.33%		0.05%		-0.48%																				10.02%		5.81%		4.21%

		10/31/17		2.38%		0.18%		0.06%																				-2.44%		-0.76%		-1.68%

		11/30/17		2.41%		0.04%		-0.13%

		12/31/17		2.41%		0.29%		0.46%				0.74%																-0.58%		-2.75%		2.17%

		1/31/18		2.71%		0.13%		-1.15%				1.48%		-2.38%		3.86%

		2/28/18		2.86%		0.06%		-0.95%																				-8.22%		-2.15%		-6.06%

		3/31/18		2.74%		0.35%		0.64%

		4/30/18		2.95%		0.12%		-0.74%																				-0.48%		-2.95%		2.47%

		5/31/18		2.86%		0.12%		0.71%

		6/30/18		2.86%		0.10%		-0.12%																				1.48%		-2.38%		3.86%

		7/31/18		2.96%		0.33%		0.02%

		8/31/18		2.86%		0.23%		0.64%																				3.52%		-3.56%		7.08%

		9/30/18		3.05%		0.18%		-0.64%

		10/31/18		3.15%		-0.14%		-0.79%

		11/30/18		3.01%		-0.02%		0.60%

		12/31/18		2.69%		2.60%		1.84%

		1/31/19		2.63%		1.18%		1.06%

		2/28/19		2.73%		-0.39%		-0.06%

		3/31/19		2.41%		3.14%		1.92%

		4/30/19		2.51%		-0.84%		0.03%

		5/31/19		2.14%		4.02%		1.78%

		6/30/19		2.00%		1.51%		1.26%

		7/31/19		2.02%		0.17%		0.22%

		8/31/19		1.50%		5.15%		2.59%

		9/30/19		1.68%		-1.16%		-0.53%

		10/31/19		1.69%		0.19%		0.30%

		11/30/19		1.78%		0.31%		-0.05%

		12/31/19		1.92%		0.22%		-0.07%

		1/31/20		1.51%		1.32%		1.92%

		2/29/20		1.13%		-0.02%		1.80%

		3/31/20		0.70%		-0.03%		-0.59%

		4/30/20		0.64%		3.70%		1.78%

		5/31/20		0.65%		1.69%		0.47%

		6/30/20		0.66%		1.88%		0.63%				1.19%

		7/31/20		0.55%		3.59%		1.49%				3.52%		-3.56%		7.08%

		8/31/20		0.72%		-1.06%		-0.81%

		9/30/20		0.69%		-0.01%		-0.05%

		10/31/20		0.88%		0.52%		-0.45%

		11/30/20		0.84%		3.29%		0.98%

		12/31/20		0.93%		0.80%		0.14%

		1/31/21		1.11%		-0.37%		-0.72%

		2/28/21		1.44%		0.75%		-1.44%

		3/31/21		1.74%		-0.39%		-1.25%

		4/30/21		1.65%		0.51%		0.79%

		5/31/21		1.58%		0.13%		0.33%

		6/30/21		1.45%		0.49%		0.70%

		7/31/21		1.24%		0.13%		1.12%

		8/31/21		1.30%		0.11%		-0.19%

		9/30/21		1.52%		-0.00%		-0.87%

		10/31/21		1.55%		-0.01%		-0.03%

		11/30/21		1.43%		0.12%		0.30%

		12/31/21		1.52%		-0.16%		-0.26%



US 10 Yr Treasury Yield

Since 2008
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Returns vs. Yields

		12/31/85		10 Yr UST Yield		Bloomberg Barclays US Aggregate				US Agg - Rolling 10 Year Returns (Advanced 10 Years)

		Jan-1986		9.0%		0.56%		12/31/85		9.62%

		Feb-1986		8.1%		3.94%		1/31/86		9.64%

		Mar-1986		7.3%		3.11%		2/28/86		9.02%

		Apr-1986		7.3%		0.53%		3/31/86		8.61%

		May-1986		8.1%		 -1.91%		4/30/86		8.49%

		Jun-1986		7.3%		2.62%		5/31/86		8.68%

		Jul-1986		7.3%		0.89%		6/30/86		8.54%

		Aug-1986		6.9%		2.49%		7/31/86		8.48%

		Sep-1986		7.4%		 -0.99%		8/31/86		8.19%

		Oct-1986		7.3%		1.45%		9/30/86		8.49%

		Nov-1986		7.1%		1.40%		10/31/86		8.57%

		Dec-1986		7.2%		0.38%		11/30/86		8.60%

		Jan-1987		7.2%		1.41%		12/31/86		8.46%

		Feb-1987		7.2%		0.69%		1/31/87		8.34%

		Mar-1987		7.5%		 -0.45%		2/28/87		8.30%

		Apr-1987		8.2%		 -2.74%		3/31/87		8.22%

		May-1987		8.5%		 -0.39%		4/30/87		8.69%

		Jun-1987		8.4%		1.38%		5/31/87		8.83%

		Jul-1987		8.7%		 -0.08%		6/30/87		8.81%

		Aug-1987		9.0%		 -0.54%		7/31/87		9.11%

		Sep-1987		9.6%		 -2.13%		8/31/87		9.07%

		Oct-1987		8.9%		3.56%		9/30/87		9.47%

		Nov-1987		9.0%		0.80%		10/31/87		9.24%

		Dec-1987		8.9%		1.36%		11/30/87		9.21%

		Jan-1988		8.3%		3.52%		12/31/87		9.17%

		Feb-1988		8.1%		1.19%		1/31/88		8.93%

		Mar-1988		8.5%		 -0.94%		2/29/88		8.80%

		Apr-1988		8.9%		 -0.54%		3/31/88		8.94%

		May-1988		9.2%		 -0.67%		4/30/88		9.05%

		Jun-1988		8.9%		2.41%		5/31/88		9.23%

		Jul-1988		9.1%		 -0.52%		6/30/88		9.06%

		Aug-1988		9.2%		0.26%		7/31/88		9.14%

		Sep-1988		8.9%		2.26%		8/31/88		9.29%

		Oct-1988		8.6%		1.88%		9/30/88		9.30%

		Nov-1988		9.1%		 -1.21%		10/31/88		9.04%

		Dec-1988		9.1%		0.11%		11/30/88		9.23%

		Jan-1989		9.0%		1.44%		12/31/88		9.25%

		Feb-1989		9.3%		 -0.72%		1/31/89		9.17%

		Mar-1989		9.3%		0.43%		2/28/89		9.06%

		Apr-1989		9.1%		2.09%		3/31/89		9.07%

		May-1989		8.6%		2.63%		4/30/89		8.88%

		Jun-1989		8.1%		3.04%		5/31/89		8.51%

		Jul-1989		7.8%		2.13%		6/30/89		8.15%

		Aug-1989		8.3%		 -1.48%		7/31/89		7.87%

		Sep-1989		8.3%		0.51%		8/31/89		8.03%

		Oct-1989		7.9%		2.46%		9/30/89		8.10%

		Nov-1989		7.8%		0.95%		10/31/89		7.88%

		Dec-1989		7.9%		0.27%		11/30/89		7.77%

		Jan-1990		8.4%		 -1.19%		12/31/89		7.69%

		Feb-1990		8.5%		0.32%		1/31/90		7.79%

		Mar-1990		8.6%		0.07%		2/28/90		7.88%

		Apr-1990		9.0%		 -0.92%		3/31/90		8.01%

		May-1990		8.6%		2.96%		4/30/90		8.08%

		Jun-1990		8.4%		1.60%		5/31/90		7.76%

		Jul-1990		8.3%		1.38%		6/30/90		7.81%

		Aug-1990		8.8%		 -1.34%		7/31/90		7.76%

		Sep-1990		8.8%		0.83%		8/31/90		8.06%

		Oct-1990		8.6%		1.27%		9/30/90		8.04%

		Nov-1990		8.3%		2.15%		10/31/90		7.97%

		Dec-1990		8.1%		1.56%		11/30/90		7.92%

		Jan-1991		8.0%		1.24%		12/31/90		7.95%

		Feb-1991		8.0%		0.85%		1/31/91		7.99%

		Mar-1991		8.1%		0.69%		2/28/91		7.99%

		Apr-1991		8.0%		1.08%		3/31/91		7.97%

		May-1991		8.1%		0.58%		4/30/91		7.81%

		Jun-1991		8.2%		 -0.05%		5/31/91		7.82%

		Jul-1991		8.1%		1.39%		6/30/91		7.86%

		Aug-1991		7.8%		2.16%		7/31/91		7.95%

		Sep-1991		7.4%		2.03%		8/31/91		7.84%

		Oct-1991		7.5%		1.11%		9/30/91		7.75%

		Nov-1991		7.4%		0.92%		10/31/91		7.86%

		Dec-1991		6.7%		2.97%		11/30/91		7.61%

		Jan-1992		7.3%		 -1.36%		12/31/91		7.23%

		Feb-1992		7.3%		0.65%		1/31/92		7.46%

		Mar-1992		7.5%		 -0.56%		2/29/92		7.50%

		Apr-1992		7.6%		0.72%		3/31/92		7.38%

		May-1992		7.3%		1.89%		4/30/92		7.51%

		Jun-1992		7.1%		1.38%		5/31/92		7.40%

		Jul-1992		6.7%		2.04%		6/30/92		7.34%

		Aug-1992		6.6%		1.01%		7/31/92		7.25%

		Sep-1992		6.4%		1.19%		8/31/92		7.32%

		Oct-1992		6.8%		 -1.33%		9/30/92		7.37%

		Nov-1992		6.9%		0.02%		10/31/92		7.46%

		Dec-1992		6.7%		1.59%		11/30/92		7.46%

		Jan-1993		6.4%		1.92%		12/31/92		7.51%

		Feb-1993		6.0%		1.75%		1/31/93		7.31%

		Mar-1993		6.0%		0.42%		2/28/93		7.28%

		Apr-1993		6.0%		0.70%		3/31/93		7.22%

		May-1993		6.1%		0.13%		4/30/93		7.24%

		Jun-1993		5.8%		1.81%		5/31/93		7.42%

		Jul-1993		5.8%		0.57%		6/30/93		7.21%

		Aug-1993		5.4%		1.75%		7/31/93		6.78%

		Sep-1993		5.4%		0.27%		8/31/93		6.67%

		Oct-1993		5.4%		0.37%		9/30/93		6.92%

		Nov-1993		5.8%		 -0.85%		10/31/93		6.78%

		Dec-1993		5.8%		0.54%		11/30/93		6.89%

		Jan-1994		5.6%		1.35%		12/31/93		6.94%

		Feb-1994		6.1%		 -1.74%		1/31/94		6.89%

		Mar-1994		6.7%		 -2.47%		2/28/94		7.19%

		Apr-1994		7.0%		 -0.80%		3/31/94		7.53%

		May-1994		7.1%		 -0.01%		4/30/94		7.34%

		Jun-1994		7.3%		 -0.22%		5/31/94		7.30%

		Jul-1994		7.1%		1.99%		6/30/94		7.38%

		Aug-1994		7.2%		0.12%		7/31/94		7.28%

		Sep-1994		7.6%		 -1.47%		8/31/94		7.46%

		Oct-1994		7.8%		 -0.09%		9/30/94		7.65%

		Nov-1994		7.9%		 -0.22%		10/31/94		7.75%

		Dec-1994		7.8%		0.69%		11/30/94		7.69%

		Jan-1995		7.6%		1.98%		12/31/94		7.71%

		Feb-1995		7.2%		2.38%		1/31/95		7.57%

		Mar-1995		7.2%		0.61%		2/28/95		7.26%

		Apr-1995		7.1%		1.40%		3/31/95		7.13%

		May-1995		6.3%		3.87%		4/30/95		7.13%

		Jun-1995		6.2%		0.73%		5/31/95		6.84%

		Jul-1995		6.4%		 -0.22%		6/30/95		6.82%

		Aug-1995		6.3%		1.21%		7/31/95		6.75%

		Sep-1995		6.2%		0.97%		8/31/95		6.75%

		Oct-1995		6.0%		1.30%		9/30/95		6.54%

		Nov-1995		5.7%		1.50%		10/31/95		6.32%

		Dec-1995		5.6%		1.40%		11/30/95		6.21%

		Jan-1996		5.6%		0.66%		12/31/95		6.16%

		Feb-1996		6.1%		 -1.74%		1/31/96		6.09%

		Mar-1996		6.3%		 -0.70%		2/29/96		6.31%

		Apr-1996		6.7%		 -0.56%		3/31/96		6.28%

		May-1996		6.9%		 -0.20%		4/30/96		6.32%

		Jun-1996		6.7%		1.34%		5/31/96		6.33%

		Jul-1996		6.8%		0.27%		6/30/96		6.21%

		Aug-1996		6.9%		 -0.17%		7/31/96		6.33%

		Sep-1996		6.7%		1.74%		8/31/96		6.51%

		Oct-1996		6.3%		2.22%		9/30/96		6.42%

		Nov-1996		6.0%		1.71%		10/31/96		6.25%

		Dec-1996		6.4%		 -0.93%		11/30/96		6.20%

		Jan-1997		6.5%		0.31%		12/31/96		6.23%

		Feb-1997		6.6%		0.25%		1/31/97		6.20%

		Mar-1997		6.9%		 -1.11%		2/28/97		6.33%

		Apr-1997		6.7%		1.50%		3/31/97		6.45%

		May-1997		6.7%		0.95%		4/30/97		6.35%

		Jun-1997		6.5%		1.19%		5/31/97		6.17%

		Jul-1997		6.0%		2.70%		6/30/97		6.01%

		Aug-1997		6.3%		 -0.85%		7/31/97		5.82%

		Sep-1997		6.1%		1.48%		8/31/97		6.04%

		Oct-1997		5.8%		1.45%		9/30/97		5.96%

		Nov-1997		5.9%		0.46%		10/31/97		5.91%

		Dec-1997		5.7%		1.01%		11/30/97		6.05%

		Jan-1998		5.5%		1.28%		12/31/97		5.97%

		Feb-1998		5.6%		 -0.08%		1/31/98		6.01%

		Mar-1998		5.7%		0.34%		2/28/98		6.03%

		Apr-1998		5.7%		0.52%		3/31/98		6.03%

		May-1998		5.6%		0.95%		4/30/98		5.95%

		Jun-1998		5.4%		0.85%		5/31/98		5.78%

		Jul-1998		5.5%		0.21%		6/30/98		5.68%

		Aug-1998		5.0%		1.63%		7/31/98		5.65%

		Sep-1998		4.4%		2.34%		8/31/98		5.58%

		Oct-1998		4.6%		 -0.53%		9/30/98		5.19%

		Nov-1998		4.7%		0.57%		10/31/98		5.00%

		Dec-1998		4.6%		0.30%		11/30/98		5.27%

		Jan-1999		4.7%		0.71%		12/31/98		5.63%

		Feb-1999		5.3%		 -1.75%		1/31/99		5.46%

		Mar-1999		5.2%		0.55%		2/28/99		5.61%

		Apr-1999		5.3%		0.32%		3/31/99		5.69%

		May-1999		5.6%		 -0.88%		4/30/99		5.71%

		Jun-1999		5.8%		 -0.32%		5/31/99		5.88%

		Jul-1999		5.9%		 -0.42%		6/30/99		5.97%

		Aug-1999		6.0%		 -0.05%		7/31/99		6.19%

		Sep-1999		5.9%		1.16%		8/31/99		6.30%

		Oct-1999		6.0%		0.37%		9/30/99		6.29%

		Nov-1999		6.2%		 -0.01%		10/31/99		6.30%

		Dec-1999		6.4%		 -0.48%		11/30/99		6.44%

		Jan-2000		6.7%		 -0.33%		12/31/99		6.33%

		Feb-2000		6.4%		1.21%		1/31/00		6.52%

		Mar-2000		6.0%		1.32%		2/29/00		6.43%

		Apr-2000		6.2%		 -0.29%		3/31/00		6.28%

		May-2000		6.3%		 -0.05%		4/30/00		6.42%

		Jun-2000		6.0%		2.08%		5/31/00		6.52%

		Jul-2000		6.0%		0.91%		6/30/00		6.46%

		Aug-2000		5.7%		1.45%		7/31/00		6.48%

		Sep-2000		5.8%		0.63%		8/31/00		6.46%

		Oct-2000		5.8%		0.66%		9/30/00		6.41%

		Nov-2000		5.5%		1.64%		10/31/00		6.38%

		Dec-2000		5.1%		1.86%		11/30/00		6.14%

		Jan-2001		5.1%		1.63%		12/31/00		5.83%

		Feb-2001		4.9%		0.87%		1/31/01		5.67%

		Mar-2001		4.9%		0.50%		2/28/01		5.61%

		Apr-2001		5.3%		 -0.42%		3/31/01		5.56%

		May-2001		5.4%		0.60%		4/30/01		5.74%

		Jun-2001		5.4%		0.38%		5/31/01		5.81%

		Jul-2001		5.1%		2.24%		6/30/01		5.74%

		Aug-2001		4.8%		1.15%		7/31/01		5.67%

		Sep-2001		4.6%		1.16%		8/31/01		5.71%

		Oct-2001		4.2%		2.09%		9/30/01		5.66%

		Nov-2001		4.8%		 -1.38%		10/31/01		5.45%

		Dec-2001		5.1%		 -0.64%		11/30/01		5.59%

		Jan-2002		5.0%		0.81%		12/31/01		5.77%

		Feb-2002		4.9%		0.97%		1/31/02		5.78%

		Mar-2002		5.4%		 -1.66%		2/28/02		5.68%

		Apr-2002		5.1%		1.94%		3/31/02		5.79%

		May-2002		5.0%		0.85%		4/30/02		5.71%

		Jun-2002		4.8%		0.87%		5/31/02		5.71%

		Jul-2002		4.5%		1.21%		6/30/02		5.63%

		Aug-2002		4.1%		1.69%		7/31/02		5.64%

		Sep-2002		3.6%		1.62%		8/31/02		5.48%

		Oct-2002		3.9%		 -0.46%		9/30/02		5.32%

		Nov-2002		4.2%		 -0.03%		10/31/02		5.39%

		Dec-2002		3.8%		2.07%		11/30/02		5.41%

		Jan-2003		4.0%		0.09%		12/31/02		5.18%

		Feb-2003		3.7%		1.38%		1/31/03		5.10%

		Mar-2003		3.8%		 -0.08%		2/28/03		5.00%

		Apr-2003		3.8%		0.83%		3/31/03		5.02%

		May-2003		3.4%		1.86%		4/30/03		5.04%

		Jun-2003		3.5%		 -0.20%		5/31/03		4.66%

		Jul-2003		4.4%		 -3.36%		6/30/03		4.52%

		Aug-2003		4.5%		0.66%		7/31/03		4.89%

		Sep-2003		3.9%		2.65%		8/31/03		4.76%

		Oct-2003		4.3%		 -0.93%		9/30/03		4.59%

		Nov-2003		4.3%		0.24%		10/31/03		4.77%

		Dec-2003		4.2%		1.02%		11/30/03		4.71%

		Jan-2004		4.1%		0.80%		12/31/03		4.54%

		Feb-2004		4.0%		1.08%		1/31/04		4.61%

		Mar-2004		3.8%		0.75%		2/29/04		4.56%

		Apr-2004		4.5%		 -2.60%		3/31/04		4.46%

		May-2004		4.6%		 -0.40%		4/30/04		4.82%

		Jun-2004		4.6%		0.57%		5/31/04		4.99%

		Jul-2004		4.5%		0.99%		6/30/04		4.93%

		Aug-2004		4.1%		1.91%		7/31/04		4.80%

		Sep-2004		4.1%		0.27%		8/31/04		4.72%

		Oct-2004		4.0%		0.84%		9/30/04		4.62%

		Nov-2004		4.4%		 -0.80%		10/31/04		4.63%

		Dec-2004		4.2%		0.92%		11/30/04		4.79%

		Jan-2005		4.1%		0.63%		12/31/04		4.71%

		Feb-2005		4.4%		 -0.59%		1/31/05		4.86%

		Mar-2005		4.5%		 -0.51%		2/28/05		4.82%

		Apr-2005		4.2%		1.35%		3/31/05		4.92%

		May-2005		4.0%		1.08%		4/30/05		4.74%

		Jun-2005		3.9%		0.55%		5/31/05		4.61%

		Jul-2005		4.3%		 -0.91%		6/30/05		4.44%

		Aug-2005		4.0%		1.28%		7/31/05		4.60%

		Sep-2005		4.3%		 -1.03%		8/31/05		4.46%

		Oct-2005		4.6%		 -0.79%		9/30/05		4.63%

		Nov-2005		4.5%		0.44%		10/31/05		4.72%

		Dec-2005		4.4%		0.95%		11/30/05		4.65%

		Jan-2006		4.5%		0.01%		12/31/05		4.51%

		Feb-2006		4.6%		0.33%		1/31/06		4.65%

		Mar-2006		4.8%		 -0.98%		2/28/06		4.69%

		Apr-2006		5.1%		 -0.18%		3/31/06		4.89%

		May-2006		5.1%		 -0.11%		4/30/06		4.95%

		Jun-2006		5.1%		0.21%		5/31/06		4.96%

		Jul-2006		5.0%		1.35%		6/30/06		5.13%

		Aug-2006		4.7%		1.53%		7/31/06		5.05%

		Sep-2006		4.6%		0.88%		8/31/06		4.88%

		Oct-2006		4.6%		0.66%		9/30/06		4.79%

		Nov-2006		4.5%		1.16%		10/31/06		4.64%

		Dec-2006		4.7%		 -0.58%		11/30/06		4.27%

		Jan-2007		4.8%		 -0.04%		12/31/06		4.34%

		Feb-2007		4.6%		1.54%		1/31/07		4.37%

		Mar-2007		4.6%		0.00%		2/28/07		4.28%

		Apr-2007		4.6%		0.54%		3/31/07		4.27%

		May-2007		4.9%		 -0.76%		4/30/07		4.29%

		Jun-2007		5.0%		 -0.30%		5/31/07		4.45%

		Jul-2007		4.7%		0.83%		6/30/07		4.47%

		Aug-2007		4.5%		1.23%		7/31/07		4.43%

		Sep-2007		4.6%		0.76%		8/31/07		4.40%

		Oct-2007		4.5%		0.90%		9/30/07		4.27%

		Nov-2007		3.9%		1.80%		10/31/07		4.18%

		Dec-2007		4.0%		0.28%		11/30/07		3.98%

		Jan-2008		3.6%		1.68%		12/31/07		4.00%

		Feb-2008		3.5%		0.14%		1/31/08		3.71%

		Mar-2008		3.4%		0.34%		2/29/08		3.60%

		Apr-2008		3.7%		 -0.21%		3/31/08		3.63%

		May-2008		4.1%		 -0.73%		4/30/08		3.57%

		Jun-2008		4.0%		 -0.08%		5/31/08		3.72%

		Jul-2008		3.9%		 -0.08%		6/30/08		3.72%

		Aug-2008		3.8%		0.95%		7/31/08		3.73%

		Sep-2008		3.8%		 -1.34%		8/31/08		3.70%

		Oct-2008		4.0%		 -2.36%		9/30/08		3.77%

		Nov-2008		2.9%		3.26%		10/31/08		3.94%

		Dec-2008		2.2%		3.73%		11/30/08		3.67%

		Jan-2009		2.8%		 -0.88%		12/31/08		3.48%

		Feb-2009		3.0%		 -0.38%		1/31/09		3.68%

		Mar-2009		2.7%		1.39%		2/28/09		3.71%

		Apr-2009		3.1%		0.48%		3/31/09		3.76%

		May-2009		3.5%		0.73%		4/30/09		3.72%

		Jun-2009		3.5%		0.57%		5/31/09		3.82%

		Jul-2009		3.5%		1.61%		6/30/09		3.89%

		Aug-2009		3.4%		1.04%		7/31/09		3.75%

		Sep-2009		3.3%		1.05%		8/31/09		3.91%

		Oct-2009		3.4%		0.49%		9/30/09		3.75%

		Nov-2009		3.2%		1.29%		10/31/09		3.73%

		Dec-2009		3.8%		 -1.56%		11/30/09		3.59%

		Jan-2010		3.6%		1.53%		12/31/09		3.74%

		Feb-2010		3.6%		0.37%		1/31/10		3.78%

		Mar-2010		3.8%		 -0.12%		2/28/10		3.93%

		Apr-2010		3.7%		1.04%		3/31/10		3.88%

		May-2010		3.3%		0.84%		4/30/10		3.96%

		Jun-2010		2.9%		1.57%		5/31/10		3.92%

		Jul-2010		2.9%		1.07%		6/30/10		3.82%

		Aug-2010		2.5%		1.29%		7/31/10		3.87%

		Sep-2010		2.5%		0.11%		8/31/10		3.65%

		Oct-2010		2.6%		0.36%		9/30/10		3.63%

		Nov-2010		2.8%		 -0.57%		10/31/10		3.55%

		Dec-2010		3.3%		 -1.08%		11/30/10		3.71%

		Jan-2011		3.4%		0.12%		12/31/10		3.84%

		Feb-2011		3.4%		0.25%		1/31/11		3.75%

		Mar-2011		3.5%		0.06%		2/28/11		3.57%

		Apr-2011		3.3%		1.27%		3/31/11		3.44%

		May-2011		3.1%		1.31%		4/30/11		3.39%

		Jun-2011		3.2%		 -0.29%		5/31/11		3.29%

		Jul-2011		2.8%		1.59%		6/30/11		3.39%

		Aug-2011		2.2%		1.46%		7/31/11		3.34%

		Sep-2011		1.9%		0.73%		8/31/11		3.17%

		Oct-2011		2.1%		0.11%		9/30/11		3.01%

		Nov-2011		2.1%		 -0.09%

		Dec-2011		1.9%		1.10%

		Jan-2012		1.8%		0.88%

		Feb-2012		2.0%		 -0.02%

		Mar-2012		2.2%		 -0.55%

		Apr-2012		1.9%		1.11%

		May-2012		1.6%		0.90%

		Jun-2012		1.6%		0.04%

		Jul-2012		1.5%		1.38%

		Aug-2012		1.5%		0.07%

		Sep-2012		1.6%		0.14%

		Oct-2012		1.7%		0.20%

		Nov-2012		1.6%		0.16%

		Dec-2012		1.8%		 -0.14%

		Jan-2013		2.0%		 -0.70%

		Feb-2013		1.9%		0.50%

		Mar-2013		1.9%		0.08%

		Apr-2013		1.7%		1.01%

		May-2013		2.1%		 -1.78%

		Jun-2013		2.5%		 -1.55%

		Jul-2013		2.6%		0.14%

		Aug-2013		2.8%		 -0.51%

		Sep-2013		2.6%		0.95%

		Oct-2013		2.6%		0.81%

		Nov-2013		2.7%		 -0.37%

		Dec-2013		3.0%		 -0.57%

		Jan-2014		2.6%		1.48%

		Feb-2014		2.6%		0.53%

		Mar-2014		2.7%		 -0.17%

		Apr-2014		2.6%		0.84%

		May-2014		2.5%		1.14%

		Jun-2014		2.5%		0.05%

		Jul-2014		2.6%		 -0.25%

		Aug-2014		2.3%		1.10%

		Sep-2014		2.5%		 -0.68%

		Oct-2014		2.3%		0.98%

		Nov-2014		2.2%		0.71%

		Dec-2014		2.2%		0.09%

		Jan-2015		1.6%		2.10%

		Feb-2015		2.0%		 -0.94%

		Mar-2015		1.9%		0.46%

		Apr-2015		2.0%		 -0.36%

		May-2015		2.1%		 -0.24%

		Jun-2015		2.4%		 -1.09%

		Jul-2015		2.2%		0.70%

		Aug-2015		2.2%		 -0.14%

		Sep-2015		2.0%		0.68%

		Oct-2015		2.1%		0.02%

		Nov-2015		2.2%		 -0.26%

		Dec-2015		2.3%		 -0.32%

		Jan-2016		1.9%		1.38%

		Feb-2016		1.7%		0.71%

		Mar-2016		1.8%		0.92%

		Apr-2016		1.8%		0.38%

		May-2016		1.8%		0.03%

		Jun-2016		1.5%		1.80%

		Jul-2016		1.5%		0.63%

		Aug-2016		1.6%		 -0.11%

		Sep-2016		1.6%		 -0.06%

		Oct-2016		1.8%		 -0.76%

		Nov-2016		2.4%		 -2.37%

		Dec-2016		2.4%		0.14%

		Jan-2017		2.5%		0.20%

		Feb-2017		2.4%		0.67%

		Mar-2017		2.4%		 -0.05%

		Apr-2017		2.3%		0.77%

		May-2017		2.2%		0.77%

		Jun-2017		2.3%		 -0.10%

		Jul-2017		2.3%		0.43%

		Aug-2017		2.1%		0.90%

		Sep-2017		2.3%		 -0.48%

		Oct-2017		2.4%		0.06%

		Nov-2017		2.4%		 -0.13%

		Dec-2017		2.4%		0.46%

		Jan-2018		2.7%		 -1.15%

		Feb-2018		2.9%		 -0.95%

		Mar-2018		2.7%		0.64%

		Apr-2018		3.0%		 -0.74%

		May-2018		2.9%		0.71%

		Jun-2018		2.9%		 -0.12%

		Jul-2018		3.0%		0.02%

		Aug-2018		2.9%		0.64%

		Sep-2018		3.1%		 -0.64%

		Oct-2018		3.2%		 -0.79%

		Nov-2018		3.0%		0.60%

		Dec-2018		2.7%		1.84%

		Jan-2019		2.6%		1.06%

		Feb-2019		2.7%		 -0.06%

		Mar-2019		2.4%		1.92%

		Apr-2019		2.5%		0.03%

		May-2019		2.1%		1.78%

		Jun-2019		2.0%		1.26%

		Jul-2019		2.0%		0.22%

		Aug-2019		1.5%		2.59%

		Sep-2019		1.7%		 -0.53%

		Oct-2019		1.7%		0.30%
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Monthly 10 Yr UST Yields vs. Subsequent 10 Yr US Agg Returns

12/31/1985 - 9/30/2021
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Instructions: 

Add next 3 months of US 10 yr treasury yields either from IPA or here: https://www.treasury.gov/resource-center/data-chart-center/interest-rates/pages/textview.aspx?data=yield; I usually just grab them off this treasury website to save time. 

Add next 3 months of Blbg Barc US Agg Returns Update correlation formula in column C (yellow) to include added returns and yields 

Update graph lines to include the added 3 months of data 

Update correlation figure in chart with the update correlation calc in yellow 

Update end date on chart
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US Agg Protection

		Date		Bloomberg Barclays US Aggregate		S&P 500				Date		Bloomberg Barclays US Aggregate		S&P 500

		Jan-1986		0.56%		0.56%				Apr-1986		0.53%		 -1.13%

		Feb-1986		3.94%		7.47%				Jul-1986		0.89%		 -5.59%

		Mar-1986		3.11%		5.58%				Sep-1986		 -0.99%		 -8.27%

		Apr-1986		0.53%		 -1.13%				Dec-1986		0.38%		 -2.55%

		May-1986		 -1.91%		5.32%				Apr-1987		 -2.74%		 -0.89%

		Jun-1986		2.62%		1.69%				Sep-1987		 -2.13%		 -2.19%

		Jul-1986		0.89%		 -5.59%				Oct-1987		3.56%		 -21.54%

		Aug-1986		2.49%		7.42%				Nov-1987		0.80%		 -8.24%

		Sep-1986		 -0.99%		 -8.27%				Mar-1988		 -0.94%		 -3.09%

		Oct-1986		1.45%		5.77%				Jul-1988		 -0.52%		 -0.38%

		Nov-1986		1.40%		2.43%				Aug-1988		0.26%		 -3.39%

		Dec-1986		0.38%		 -2.55%				Nov-1988		 -1.21%		 -1.43%

		Jan-1987		1.41%		13.47%				Feb-1989		 -0.72%		 -2.49%

		Feb-1987		0.69%		3.95%				Jun-1989		3.04%		 -0.57%

		Mar-1987		 -0.45%		2.89%				Sep-1989		0.51%		 -0.41%

		Apr-1987		 -2.74%		 -0.89%				Oct-1989		2.46%		 -2.32%

		May-1987		 -0.39%		0.87%				Jan-1990		 -1.19%		 -6.71%

		Jun-1987		1.38%		5.05%				Apr-1990		 -0.92%		 -2.49%

		Jul-1987		 -0.08%		5.07%				Jun-1990		1.60%		 -0.67%

		Aug-1987		 -0.54%		3.73%				Jul-1990		1.38%		 -0.32%

		Sep-1987		 -2.13%		 -2.19%				Aug-1990		 -1.34%		 -9.04%

		Oct-1987		3.56%		 -21.54%				Sep-1990		0.83%		 -4.87%

		Nov-1987		0.80%		 -8.24%				Oct-1990		1.27%		 -0.43%

		Dec-1987		1.36%		7.61%				Jun-1991		 -0.05%		 -4.58%

		Jan-1988		3.52%		4.21%				Sep-1991		2.03%		 -1.67%

		Feb-1988		1.19%		4.66%				Nov-1991		0.92%		 -4.03%

		Mar-1988		 -0.94%		 -3.09%				Jan-1992		 -1.36%		 -1.86%

		Apr-1988		 -0.54%		1.11%				Mar-1992		 -0.56%		 -1.94%

		May-1988		 -0.67%		0.87%				Jun-1992		1.38%		 -1.49%

		Jun-1988		2.41%		4.59%				Aug-1992		1.01%		 -2.05%

		Jul-1988		 -0.52%		 -0.38%				Apr-1993		0.70%		 -2.42%

		Aug-1988		0.26%		 -3.39%				Jul-1993		0.57%		 -0.40%

		Sep-1988		2.26%		4.26%				Sep-1993		0.27%		 -0.77%

		Oct-1988		1.88%		2.78%				Nov-1993		 -0.85%		 -0.95%

		Nov-1988		 -1.21%		 -1.43%				Feb-1994		 -1.74%		 -2.71%

		Dec-1988		0.11%		1.74%				Mar-1994		 -2.47%		 -4.36%

		Jan-1989		1.44%		7.32%				Jun-1994		 -0.22%		 -2.45%

		Feb-1989		 -0.72%		 -2.49%				Sep-1994		 -1.47%		 -2.45%

		Mar-1989		0.43%		2.33%				Nov-1994		 -0.22%		 -3.64%

		Apr-1989		2.09%		5.19%				Oct-1995		1.30%		 -0.36%

		May-1989		2.63%		4.05%				Jul-1996		0.27%		 -4.42%

		Jun-1989		3.04%		 -0.57%				Dec-1996		 -0.93%		 -1.98%

		Jul-1989		2.13%		9.03%				Mar-1997		 -1.11%		 -4.11%

		Aug-1989		 -1.48%		1.96%				Aug-1997		 -0.85%		 -5.60%

		Sep-1989		0.51%		 -0.41%				Oct-1997		1.45%		 -3.34%

		Oct-1989		2.46%		 -2.32%				May-1998		0.95%		 -1.72%

		Nov-1989		0.95%		2.04%				Jul-1998		0.21%		 -1.06%

		Dec-1989		0.27%		2.40%				Aug-1998		1.63%		 -14.46%

		Jan-1990		 -1.19%		 -6.71%				Feb-1999		 -1.75%		 -3.11%

		Feb-1990		0.32%		1.29%				May-1999		 -0.88%		 -2.36%

		Mar-1990		0.07%		2.65%				Jul-1999		 -0.42%		 -3.12%

		Apr-1990		 -0.92%		 -2.49%				Aug-1999		 -0.05%		 -0.49%

		May-1990		2.96%		9.75%				Sep-1999		1.16%		 -2.74%

		Jun-1990		1.60%		 -0.67%				Jan-2000		 -0.33%		 -5.02%

		Jul-1990		1.38%		 -0.32%				Feb-2000		1.21%		 -1.89%

		Aug-1990		 -1.34%		 -9.04%				Apr-2000		 -0.29%		 -3.01%

		Sep-1990		0.83%		 -4.87%				May-2000		 -0.05%		 -2.05%

		Oct-1990		1.27%		 -0.43%				Jul-2000		0.91%		 -1.56%

		Nov-1990		2.15%		6.46%				Sep-2000		0.63%		 -5.28%

		Dec-1990		1.56%		2.79%				Oct-2000		0.66%		 -0.42%

		Jan-1991		1.24%		4.35%				Nov-2000		1.64%		 -7.88%

		Feb-1991		0.85%		7.15%				Feb-2001		0.87%		 -9.12%

		Mar-1991		0.69%		2.42%				Mar-2001		0.50%		 -6.34%

		Apr-1991		1.08%		0.24%				Jun-2001		0.38%		 -2.43%

		May-1991		0.58%		4.31%				Jul-2001		2.24%		 -0.98%

		Jun-1991		 -0.05%		 -4.58%				Aug-2001		1.15%		 -6.26%

		Jul-1991		1.39%		4.66%				Sep-2001		1.16%		 -8.08%

		Aug-1991		2.16%		2.37%				Jan-2002		0.81%		 -1.46%

		Sep-1991		2.03%		 -1.67%				Feb-2002		0.97%		 -1.93%

		Oct-1991		1.11%		1.34%				Apr-2002		1.94%		 -6.06%

		Nov-1991		0.92%		 -4.03%				May-2002		0.85%		 -0.74%

		Dec-1991		2.97%		11.44%				Jun-2002		0.87%		 -7.12%

		Jan-1992		 -1.36%		 -1.86%				Jul-2002		1.21%		 -7.79%

		Feb-1992		0.65%		1.30%				Sep-2002		1.62%		 -10.87%

		Mar-1992		 -0.56%		 -1.94%				Dec-2002		2.07%		 -5.87%

		Apr-1992		0.72%		2.94%				Jan-2003		0.09%		 -2.62%

		May-1992		1.89%		0.49%				Feb-2003		1.38%		 -1.50%

		Jun-1992		1.38%		 -1.49%				Sep-2003		2.65%		 -1.06%

		Jul-1992		2.04%		4.09%				Mar-2004		0.75%		 -1.51%

		Aug-1992		1.01%		 -2.05%				Apr-2004		 -2.60%		 -1.57%

		Sep-1992		1.19%		1.18%				Jul-2004		0.99%		 -3.31%

		Oct-1992		 -1.33%		0.35%				Jan-2005		0.63%		 -2.44%

		Nov-1992		0.02%		3.41%				Mar-2005		 -0.51%		 -1.77%

		Dec-1992		1.59%		1.23%				Apr-2005		1.35%		 -1.90%

		Jan-1993		1.92%		0.84%				Aug-2005		1.28%		 -0.91%

		Feb-1993		1.75%		1.36%				Oct-2005		 -0.79%		 -1.67%

		Mar-1993		0.42%		2.11%				May-2006		 -0.11%		 -2.88%

		Apr-1993		0.70%		 -2.42%				Feb-2007		1.54%		 -1.96%

		May-1993		0.13%		2.68%				Jun-2007		 -0.30%		 -1.66%

		Jun-1993		1.81%		0.29%				Jul-2007		0.83%		 -3.10%

		Jul-1993		0.57%		 -0.40%				Nov-2007		1.80%		 -4.18%

		Aug-1993		1.75%		3.79%				Dec-2007		0.28%		 -0.69%

		Sep-1993		0.27%		 -0.77%				Jan-2008		1.68%		 -6.00%

		Oct-1993		0.37%		2.07%				Feb-2008		0.14%		 -3.25%

		Nov-1993		 -0.85%		 -0.95%				Mar-2008		0.34%		 -0.43%

		Dec-1993		0.54%		1.21%				Jun-2008		 -0.08%		 -8.43%

		Jan-1994		1.35%		3.40%				Jul-2008		 -0.08%		 -0.84%

		Feb-1994		 -1.74%		 -2.71%				Sep-2008		 -1.34%		 -8.91%

		Mar-1994		 -2.47%		 -4.36%				Oct-2008		 -2.36%		 -16.79%

		Apr-1994		 -0.80%		1.28%				Nov-2008		3.26%		 -7.18%

		May-1994		 -0.01%		1.64%				Jan-2009		 -0.88%		 -8.43%

		Jun-1994		 -0.22%		 -2.45%				Feb-2009		 -0.38%		 -10.65%

		Jul-1994		1.99%		3.28%				Oct-2009		0.49%		 -1.86%

		Aug-1994		0.12%		4.10%				Jan-2010		1.53%		 -3.60%

		Sep-1994		 -1.47%		 -2.45%				May-2010		0.84%		 -7.99%

		Oct-1994		 -0.09%		2.25%				Jun-2010		1.57%		 -5.23%

		Nov-1994		 -0.22%		 -3.64%				Aug-2010		1.29%		 -4.51%

		Dec-1994		0.69%		1.48%				May-2011		1.31%		 -1.13%

		Jan-1995		1.98%		2.59%				Jun-2011		 -0.29%		 -1.67%

		Feb-1995		2.38%		3.90%				Jul-2011		1.59%		 -2.03%

		Mar-1995		0.61%		2.95%				Aug-2011		1.46%		 -5.43%

		Apr-1995		1.40%		2.94%				Sep-2011		0.73%		 -7.03%

		May-1995		3.87%		4.00%				Nov-2011		 -0.09%		 -0.22%

		Jun-1995		0.73%		2.32%				Apr-2012		1.11%		 -0.63%

		Jul-1995		 -0.22%		3.32%				May-2012		0.90%		 -6.01%

		Aug-1995		1.21%		0.25%				Oct-2012		0.20%		 -1.85%

		Sep-1995		0.97%		4.22%				Jun-2013		 -1.55%		 -1.34%

		Oct-1995		1.30%		 -0.36%				Aug-2013		 -0.51%		 -2.90%

		Nov-1995		1.50%		4.39%				Jan-2014		1.48%		 -3.46%

		Dec-1995		1.40%		1.93%				Jul-2014		 -0.25%		 -1.38%

		Jan-1996		0.66%		3.40%				Sep-2014		 -0.68%		 -1.40%

		Feb-1996		 -1.74%		0.93%				Dec-2014		0.09%		 -0.25%

		Mar-1996		 -0.70%		0.96%				Jan-2015		2.10%		 -3.00%

		Apr-1996		 -0.56%		1.47%				Mar-2015		0.46%		 -1.58%

		May-1996		 -0.20%		2.58%				Jun-2015		 -1.09%		 -1.94%

		Jun-1996		1.34%		0.38%				Aug-2015		 -0.14%		 -6.03%

		Jul-1996		0.27%		 -4.42%				Sep-2015		0.68%		 -2.47%

		Aug-1996		 -0.17%		2.11%				Dec-2015		 -0.32%		 -1.58%

		Sep-1996		1.74%		5.63%				Jan-2016		1.38%		 -4.96%

		Oct-1996		2.22%		2.76%				Feb-2016		0.71%		 -0.13%

		Nov-1996		1.71%		7.56%				Oct-2016		 -0.76%		 -1.82%

		Dec-1996		 -0.93%		 -1.98%				Feb-2018		 -0.95%		 -3.69%

		Jan-1997		0.31%		6.25%				Mar-2018		0.64%		 -2.54%

		Feb-1997		0.25%		0.78%				Oct-2018		 -0.79%		 -6.84%

		Mar-1997		 -1.11%		 -4.11%				Dec-2018		1.84%		 -9.03%

		Apr-1997		1.50%		5.97%				May-2019		1.78%		 -6.35%

		May-1997		0.95%		6.09%				Aug-2019		2.59%		 -1.58%

		Jun-1997		1.19%		4.48%				Jan-2020		1.92%		 -0.04%

		Jul-1997		2.70%		7.96%				Feb-2020		1.80%		 -8.23%

		Aug-1997		 -0.85%		 -5.60%				Mar-2020		 -0.59%		 -12.35%

		Sep-1997		1.48%		5.48%				Sep-2020		 -0.05%		 -3.80%

		Oct-1997		1.45%		 -3.34%				Oct-2020		 -0.45%		 -2.66%

		Nov-1997		0.46%		4.63%				Jan-2021		 -0.72%		 -1.01%

		Dec-1997		1.01%		1.72%				Sep-2021		 -0.87%		 -4.65%

		Jan-1998		1.28%		1.11%

		Feb-1998		 -0.08%		7.21%

		Mar-1998		0.34%		5.12%

		Apr-1998		0.52%		1.01%

		May-1998		0.95%		 -1.72%

		Jun-1998		0.85%		4.06%

		Jul-1998		0.21%		 -1.06%

		Aug-1998		1.63%		 -14.46%

		Sep-1998		2.34%		6.41%

		Oct-1998		 -0.53%		8.13%

		Nov-1998		0.57%		6.06%

		Dec-1998		0.30%		5.76%

		Jan-1999		0.71%		4.18%

		Feb-1999		 -1.75%		 -3.11%

		Mar-1999		0.55%		4.00%

		Apr-1999		0.32%		3.87%

		May-1999		 -0.88%		 -2.36%

		Jun-1999		 -0.32%		5.55%

		Jul-1999		 -0.42%		 -3.12%

		Aug-1999		 -0.05%		 -0.49%

		Sep-1999		1.16%		 -2.74%

		Oct-1999		0.37%		6.33%

		Nov-1999		 -0.01%		2.03%

		Dec-1999		 -0.48%		5.89%

		Jan-2000		 -0.33%		 -5.02%

		Feb-2000		1.21%		 -1.89%

		Mar-2000		1.32%		9.78%

		Apr-2000		 -0.29%		 -3.01%

		May-2000		 -0.05%		 -2.05%

		Jun-2000		2.08%		2.47%

		Jul-2000		0.91%		 -1.56%

		Aug-2000		1.45%		6.21%

		Sep-2000		0.63%		 -5.28%

		Oct-2000		0.66%		 -0.42%

		Nov-2000		1.64%		 -7.88%

		Dec-2000		1.86%		0.49%

		Jan-2001		1.63%		3.55%

		Feb-2001		0.87%		 -9.12%

		Mar-2001		0.50%		 -6.34%

		Apr-2001		 -0.42%		7.77%

		May-2001		0.60%		0.67%

		Jun-2001		0.38%		 -2.43%

		Jul-2001		2.24%		 -0.98%

		Aug-2001		1.15%		 -6.26%

		Sep-2001		1.16%		 -8.08%

		Oct-2001		2.09%		1.91%

		Nov-2001		 -1.38%		7.67%

		Dec-2001		 -0.64%		0.88%

		Jan-2002		0.81%		 -1.46%

		Feb-2002		0.97%		 -1.93%

		Mar-2002		 -1.66%		3.76%

		Apr-2002		1.94%		 -6.06%

		May-2002		0.85%		 -0.74%

		Jun-2002		0.87%		 -7.12%

		Jul-2002		1.21%		 -7.79%

		Aug-2002		1.69%		0.66%

		Sep-2002		1.62%		 -10.87%

		Oct-2002		 -0.46%		8.80%

		Nov-2002		 -0.03%		5.89%

		Dec-2002		2.07%		 -5.87%

		Jan-2003		0.09%		 -2.62%

		Feb-2003		1.38%		 -1.50%

		Mar-2003		 -0.08%		0.97%

		Apr-2003		0.83%		8.24%

		May-2003		1.86%		5.27%

		Jun-2003		 -0.20%		1.28%

		Jul-2003		 -3.36%		1.76%

		Aug-2003		0.66%		1.95%

		Sep-2003		2.65%		 -1.06%

		Oct-2003		 -0.93%		5.66%

		Nov-2003		0.24%		0.88%

		Dec-2003		1.02%		5.24%

		Jan-2004		0.80%		1.84%

		Feb-2004		1.08%		1.39%

		Mar-2004		0.75%		 -1.51%

		Apr-2004		 -2.60%		 -1.57%

		May-2004		 -0.40%		1.37%

		Jun-2004		0.57%		1.94%

		Jul-2004		0.99%		 -3.31%

		Aug-2004		1.91%		0.40%

		Sep-2004		0.27%		1.08%

		Oct-2004		0.84%		1.53%

		Nov-2004		 -0.80%		4.05%

		Dec-2004		0.92%		3.40%

		Jan-2005		0.63%		 -2.44%

		Feb-2005		 -0.59%		2.10%

		Mar-2005		 -0.51%		 -1.77%

		Apr-2005		1.35%		 -1.90%

		May-2005		1.08%		3.18%

		Jun-2005		0.55%		0.14%

		Jul-2005		 -0.91%		3.72%

		Aug-2005		1.28%		 -0.91%

		Sep-2005		 -1.03%		0.81%

		Oct-2005		 -0.79%		 -1.67%

		Nov-2005		0.44%		3.78%

		Dec-2005		0.95%		0.03%

		Jan-2006		0.01%		2.65%

		Feb-2006		0.33%		0.27%

		Mar-2006		 -0.98%		1.24%

		Apr-2006		 -0.18%		1.34%

		May-2006		 -0.11%		 -2.88%

		Jun-2006		0.21%		0.14%

		Jul-2006		1.35%		0.62%

		Aug-2006		1.53%		2.38%

		Sep-2006		0.88%		2.58%

		Oct-2006		0.66%		3.26%

		Nov-2006		1.16%		1.90%

		Dec-2006		 -0.58%		1.40%

		Jan-2007		 -0.04%		1.51%

		Feb-2007		1.54%		 -1.96%

		Mar-2007		0.00%		1.12%

		Apr-2007		0.54%		4.43%

		May-2007		 -0.76%		3.49%

		Jun-2007		 -0.30%		 -1.66%

		Jul-2007		0.83%		 -3.10%

		Aug-2007		1.23%		1.50%

		Sep-2007		0.76%		3.74%

		Oct-2007		0.90%		1.59%

		Nov-2007		1.80%		 -4.18%

		Dec-2007		0.28%		 -0.69%

		Jan-2008		1.68%		 -6.00%

		Feb-2008		0.14%		 -3.25%

		Mar-2008		0.34%		 -0.43%

		Apr-2008		 -0.21%		4.87%

		May-2008		 -0.73%		1.30%

		Jun-2008		 -0.08%		 -8.43%

		Jul-2008		 -0.08%		 -0.84%

		Aug-2008		0.95%		1.45%

		Sep-2008		 -1.34%		 -8.91%

		Oct-2008		 -2.36%		 -16.79%

		Nov-2008		3.26%		 -7.18%

		Dec-2008		3.73%		1.06%

		Jan-2009		 -0.88%		 -8.43%

		Feb-2009		 -0.38%		 -10.65%

		Mar-2009		1.39%		8.76%

		Apr-2009		0.48%		9.57%

		May-2009		0.73%		5.59%

		Jun-2009		0.57%		0.20%

		Jul-2009		1.61%		7.56%

		Aug-2009		1.04%		3.61%

		Sep-2009		1.05%		3.73%

		Oct-2009		0.49%		 -1.86%

		Nov-2009		1.29%		6.00%

		Dec-2009		 -1.56%		1.93%

		Jan-2010		1.53%		 -3.60%

		Feb-2010		0.37%		3.10%

		Mar-2010		 -0.12%		6.03%

		Apr-2010		1.04%		1.58%

		May-2010		0.84%		 -7.99%

		Jun-2010		1.57%		 -5.23%

		Jul-2010		1.07%		7.01%

		Aug-2010		1.29%		 -4.51%

		Sep-2010		0.11%		8.92%

		Oct-2010		0.36%		3.80%

		Nov-2010		 -0.57%		0.01%

		Dec-2010		 -1.08%		6.68%

		Jan-2011		0.12%		2.37%

		Feb-2011		0.25%		3.43%

		Mar-2011		0.06%		0.04%

		Apr-2011		1.27%		2.96%

		May-2011		1.31%		 -1.13%

		Jun-2011		 -0.29%		 -1.67%

		Jul-2011		1.59%		 -2.03%

		Aug-2011		1.46%		 -5.43%

		Sep-2011		0.73%		 -7.03%

		Oct-2011		0.11%		10.93%

		Nov-2011		 -0.09%		 -0.22%

		Dec-2011		1.10%		1.02%

		Jan-2012		0.88%		4.48%

		Feb-2012		 -0.02%		4.32%

		Mar-2012		 -0.55%		3.29%

		Apr-2012		1.11%		 -0.63%

		May-2012		0.90%		 -6.01%

		Jun-2012		0.04%		4.12%

		Jul-2012		1.38%		1.39%

		Aug-2012		0.07%		2.25%

		Sep-2012		0.14%		2.58%

		Oct-2012		0.20%		 -1.85%

		Nov-2012		0.16%		0.58%

		Dec-2012		 -0.14%		0.91%

		Jan-2013		 -0.70%		5.18%

		Feb-2013		0.50%		1.36%

		Mar-2013		0.08%		3.75%

		Apr-2013		1.01%		1.93%

		May-2013		 -1.78%		2.34%

		Jun-2013		 -1.55%		 -1.34%

		Jul-2013		0.14%		5.09%

		Aug-2013		 -0.51%		 -2.90%

		Sep-2013		0.95%		3.14%

		Oct-2013		0.81%		4.60%

		Nov-2013		 -0.37%		3.05%

		Dec-2013		 -0.57%		2.53%

		Jan-2014		1.48%		 -3.46%

		Feb-2014		0.53%		4.57%

		Mar-2014		 -0.17%		0.84%

		Apr-2014		0.84%		0.74%

		May-2014		1.14%		2.35%

		Jun-2014		0.05%		2.07%

		Jul-2014		 -0.25%		 -1.38%

		Aug-2014		1.10%		4.00%

		Sep-2014		 -0.68%		 -1.40%

		Oct-2014		0.98%		2.44%

		Nov-2014		0.71%		2.69%

		Dec-2014		0.09%		 -0.25%

		Jan-2015		2.10%		 -3.00%

		Feb-2015		 -0.94%		5.75%

		Mar-2015		0.46%		 -1.58%

		Apr-2015		 -0.36%		0.96%

		May-2015		 -0.24%		1.29%

		Jun-2015		 -1.09%		 -1.94%

		Jul-2015		0.70%		2.10%

		Aug-2015		 -0.14%		 -6.03%

		Sep-2015		0.68%		 -2.47%

		Oct-2015		0.02%		8.44%

		Nov-2015		 -0.26%		0.30%

		Dec-2015		 -0.32%		 -1.58%

		Jan-2016		1.38%		 -4.96%

		Feb-2016		0.71%		 -0.13%

		Mar-2016		0.92%		6.78%

		Apr-2016		0.38%		0.39%

		May-2016		0.03%		1.80%

		Jun-2016		1.80%		0.26%

		Jul-2016		0.63%		3.69%

		Aug-2016		 -0.11%		0.14%

		Sep-2016		 -0.06%		0.02%

		Oct-2016		 -0.76%		 -1.82%

		Nov-2016		 -2.37%		3.70%

		Dec-2016		0.14%		1.98%

		Jan-2017		0.20%		1.90%

		Feb-2017		0.67%		3.97%

		Mar-2017		 -0.05%		0.12%

		Apr-2017		0.77%		1.03%

		May-2017		0.77%		1.41%

		Jun-2017		 -0.10%		0.62%

		Jul-2017		0.43%		2.06%

		Aug-2017		0.90%		0.31%

		Sep-2017		 -0.48%		2.06%

		Oct-2017		0.06%		2.33%

		Nov-2017		 -0.13%		3.07%

		Dec-2017		0.46%		1.11%

		Jan-2018		 -1.15%		5.73%

		Feb-2018		 -0.95%		 -3.69%

		Mar-2018		0.64%		 -2.54%

		Apr-2018		 -0.74%		0.38%

		May-2018		0.71%		2.41%

		Jun-2018		 -0.12%		0.62%

		Jul-2018		0.02%		3.72%

		Aug-2018		0.64%		3.26%

		Sep-2018		 -0.64%		0.57%

		Oct-2018		 -0.79%		 -6.84%

		Nov-2018		0.60%		2.04%

		Dec-2018		1.84%		 -9.03%

		Jan-2019		1.06%		8.01%

		Feb-2019		 -0.06%		3.21%

		Mar-2019		1.92%		1.94%

		Apr-2019		0.03%		4.05%

		May-2019		1.78%		 -6.35%

		Jun-2019		1.26%		7.05%

		Jul-2019		0.22%		1.44%

		Aug-2019		2.59%		 -1.58%

		Sep-2019		 -0.53%		1.87%

		Oct-2019		0.30%		2.17%

		Nov-2019		 -0.05%		3.63%

		Dec-2019		 -0.07%		3.02%

		Jan-2020		1.92%		 -0.04%

		Feb-2020		1.80%		 -8.23%

		Mar-2020		 -0.59%		 -12.35%

		Apr-2020		1.78%		12.82%

		May-2020		0.47%		4.76%

		Jun-2020		0.63%		1.99%

		Jul-2020		1.49%		5.64%

		Aug-2020		 -0.81%		7.19%

		Sep-2020		 -0.05%		 -3.80%

		Oct-2020		 -0.45%		 -2.66%

		Nov-2020		0.98%		10.95%

		Dec-2020		0.14%		3.84%

		Jan-2021		 -0.72%		 -1.01%

		Feb-2021		 -1.44%		2.76%

		Mar-2021		 -1.25%		4.38%

		Apr-2021		0.79%		5.34%

		May-2021		0.33%		0.70%

		Jun-2021		0.70%		2.33%

		Jul-2021		1.12%		2.38%

		Aug-2021		 -0.19%		3.04%

		Sep-2021		 -0.87%		 -4.65%



		DMC		-10.34%

		Correl		0.11



















































































































































































































































































US Agg Monthly Returns During Negative S&P500 Months

12/31/1985 - 9/30/2021
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Instructions: 

Add next 3 months of returns for Blbg Barc US Agg and SP 500 respectively in columns B and C.

Update DMC and Correl Formula to include added 3 months of data 

IF one of the 3 added SP500 months is negative, add that month of US Agg and SP 500 Returns to columns F&G. If not SP500 months, NO DATA POINTS ARE ADDED.

Update the bars to include new data points added to columns F&G. If none, nothing to update there.

Manually update text box on chart with DMC and Correl figures (yellow) in column B.

Update end date on chart
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Building Top 20 Composite

		Firm Name		Product Name		Product: Total AUM -  12/2020		Product: Product Inception Date						eVest Top 20 AUM 
US Core Plus Composite 
(12/31/2020 AUM)

		PIMCO		Core Plus - Total Return Full Authority		$145,628.76		03/08/1971						PIMCO				USE STRATEGIES HIGHLIGHTED YELLOW

		The TCW Group, Inc.		TCW Core Plus Fixed Income		$123,470.27		08/01/1996						The TCW Group

		Western Asset Management Company, LLC		WA US Core Plus		$119,094.20		02/01/1993						Western Asset Management Company

		PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		$104,133.23		01/01/1996						PGIM Fixed Income

		PGIM Investments LLC		PGIM Total Return Bond Fund		$64,015.83		01/10/1995						Fidelity Institutional Asset Management

		Fidelity Institutional Asset Management		Core Plus		$60,305.07		11/30/2000						Baird Advisors

		Capital Group		US Core Plus Fixed Income (Capital Group)		$36,739.22		05/31/1974						BlackRock

		Fidelity Investments		Fidelity Total Bond Fund		$33,085.54		10/15/2002						Loomis, Sayles & Company

		Baird Advisors		Core Plus Bond		$31,814.36		09/29/2000						Manulife Investment Management

		BlackRock		Total Return		$31,260.45		12/07/2001						John Hancock Investments

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		$30,835.86		01/01/1986						J.P. Morgan Investment Management

		Guggenheim Investments		Core Plus Fixed Income		$28,950.16		08/01/2006						Voya Investment Management

		Manulife Investment Management		Core Plus Fixed Income		$27,934.08		01/01/1985						Macquarie Investment Management

		DoubleLine		Core Plus Fixed Income		$23,204.66		06/02/2010						Columbia Management Investments

		John Hancock Investments		John Hancock Bond Fund		$21,834.71		11/09/1973						Wellington Management Company LLP

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		$20,468.36		03/01/1993						MFS Investment Management		Replaced Janus; Replaced Goldman Sachs Bond Fund with Goldman Sachs US Core Plus Fixed Income due to track record; replace Capital Group with AB due to availability in eVestment

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		$19,340.65		01/01/1999						Goldman Sachs Asset Management

		Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		$17,865.39		01/02/1989						Federated Hermes

		Macquarie Investment Management		US Core Plus Fixed Income		$16,066.36		01/01/1998						Amundi Asset Management

		Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		$15,545.24		02/28/2005						Alliance Bernstein				Amundi Asset Management

		Goldman Sachs Asset Management		Goldman Sachs Bond Fund		$13,573.56		11/30/2006

		Wellington Management Company LLP		Core Bond Plus		$12,598.00		01/01/1990

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		$12,373.72		03/01/1999

		Goldman Sachs Asset Management		US Core Plus Fixed Income		$12,329.88		09/01/1994

		Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		$11,059.32		10/01/1996

		Federated Hermes, Inc.		Federated Hermes Core Plus (Restricted)		$11,059.32		07/01/2019

		Amundi Asset Management		Amundi Pioneer Opportunistic Core		$10,740.59		10/31/1978

		PIMCO		Total Return ESG		$9,650.18		04/30/1989

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		$8,761.45		06/30/2001

		Barings LLC		Core Plus Fixed Income		$8,227.68		05/03/1999

		Victory Capital Management Inc.		USAA Income		$8,220.85		03/04/1974

		Janus Henderson Investors		Core Plus Fixed Income		$7,488.97		07/07/1987

		Lord, Abbett & Co. LLC		Core Plus Total Return		$7,405.69		01/01/1999

		Invesco, Ltd		Core Plus		$7,015.59		06/30/2000

		Franklin Resources, Inc.		Franklin Core Plus Fixed Income		$6,675.19		09/23/1988

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		$6,540.38		06/01/1981

		Principal Global Fixed Income		Core Plus Bond		$6,051.05		04/01/2000

		MacKay Shields LLC		Core Plus Fixed Income		$5,704.10		01/01/1999

		Capital Group		Strategic Bond (Capital Group / American Funds)		$5,698.72		07/31/2013

		Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		$5,503.33		08/02/2004

		The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		$5,134.97		01/01/1997

		Putnam Investments		Putnam Core Plus Fixed Income		$4,889.09		06/30/1991

		Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		$4,848.35		09/30/1997

		BlackRock		Customized Core Plus Bond		$4,792.84		04/01/1998

		Neuberger Berman		Core Plus		$4,696.76		10/01/1998

		Lazard Asset Management LLC		US Core Plus		$4,195.83		11/01/2011

		PIMCO		PIMCO Active Bond ETF		$4,126.35		02/29/2012

		Stone Harbor Investment Partners LP		Core Plus		$3,988.36		07/01/2000

		Camden Asset Management, L.P.		Camden Bond Strategy		$3,868.00		05/01/1997

		Morgan Stanley Investment Management		Core Plus Fixed Income		$3,798.60		12/31/1977

		Victory Capital Management Inc.		USAA Intermediate-Term Bond		$3,775.16		08/02/1999

		MacKay Shields LLC		Core Plus Opportunities		$3,730.34		07/01/1997

		National Investment Services		Core Plus Fixed Income		$3,696.89		10/01/1997

		American Century Investments		U.S. Core Plus Fixed Income		$3,609.71		01/01/2002

		Payden & Rygel		Core Plus		$3,577.84		04/01/2005

		BNY Mellon Asset Management Canada Ltd.		US Core Plus		$3,186.00		11/01/2008

		Insight Investment		US Core Plus Fixed Income		$3,186.00		11/01/2008

		Aegon Asset Management		Aegon US Core Plus		$3,159.22		10/01/2008

		Calvert Research and Management		Calvert Bond Strategy		$2,898.02		09/24/1987

		Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		$2,431.69		05/02/2002

		Schroder Investment Management Limited		US Core Plus		$2,431.22		12/31/1999

		PIMCO		PIMCO Total Return Collective Trust Class I		$2,363.84		11/30/2009

		PIMCO		PIMCO Total Return Collective Trust Class II		$2,363.84		09/01/2015

		BlackRock		CoreAlpha Bond Fund		$2,260.28		---

		PPM America, Inc.		Core Plus Fixed Income		$2,165.41		01/01/2009

		Harbor Funds		Harbor Bond Fund		$2,071.08		12/29/1987

		Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		$1,914.09		10/01/2007

		Pacific Asset Management		Core Plus Bond Strategy		$1,848.00		01/01/2011

		Aberdeen Standard Investments		Total Return Bond Strategy		$1,829.96		02/01/1995

		MetLife Investment Management		Core Plus Fixed Income (Formerly Logan Circle)		$1,801.30		10/01/2000

		Mellon Investments Corporation		US Core Plus		$1,782.62		08/01/1985

		Wells Fargo Asset Management		U.S. Core Plus Bond		$1,731.35		02/01/2016

		LM Capital Group, LLC		Active Core Plus Fixed Income		$1,700.40		01/01/2009

		Ducenta Squared Asset Management		Core Plus Fixed Income		$1,621.40		04/01/1985

		GW&K Investment Management		Enhanced Core Bond Strategy		$1,614.05		10/01/1999

		Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		$1,600.59		10/01/1999

		PineBridge Investments		PineBridge USD Core Bond Plus Strategy		$1,572.41		12/31/2002

		BNY Mellon Investment Adviser, Inc.		BNY Mellon Core Plus Fund		$1,571.00		12/02/2010

		Smith Capital Investors. LLC		Smith Capital Investors Total Return		$1,511.14		08/01/2018

		Lord, Abbett & Co. LLC		Core Plus Full Discretion		$1,495.86		12/08/2015

		Seix Investment Advisors LLC		Seix Core Plus		$1,458.13		04/01/1996

		Reams Asset Management, a Division of Scout Investments		Core Plus Full Discretion Fixed Income		$1,350.19		01/01/1997

		DWS Group		Total Return Bond		$1,322.53		06/25/2001

		BMO Global Asset Management		BMO Core Plus Fixed Income - Broad		$1,307.37		12/31/2006

		Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		$1,280.20		04/30/2005

		GIA Partners, LLC		Core Plus		$1,239.84		10/01/1999

		Nationwide Fund Advisors		Nationwide Core Plus Bond Fund		$1,196.91		07/17/1992

		Segall Bryant & Hamill		Core Plus Fixed Income		$1,175.77		01/01/1992

		Brandywine Global Investment Management, LLC		US Fixed Income		$1,134.64		10/01/1995

		Longfellow Investment Management Co.		Core Plus		$1,047.07		07/01/2009

		Massachusetts Mutual Life Insurance Company		MassMutual Select Total Return Bond Fund		$934.54		07/06/2010

		Brandes Investment Partners, L.P.		Core Plus Fixed Income		$916.10		12/31/1999

		Victory Capital Management Inc.		INCORE Total Return		$836.34		12/01/1991

		UBS Asset Management		US Core Plus		$836.17		06/30/1995

		Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		$800.45		04/01/2012

		GW&K Investment Management		Total Return Bond Strategy		$786.56		01/01/1988

		Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		$734.56		09/30/2014

		Chartwell Investment Partners		Core Plus Fixed Income		$694.86		07/01/2005

		1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		$660.26		02/01/2008

		Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		$655.52		09/30/2000

		LM Capital Group, LLC		Enhanced Core Plus Fixed Income		$586.40		07/01/2010

		Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		$553.36		02/23/1996

		Conning		Core Plus Fixed Income		$548.08		01/01/1991

		Barrow, Hanley, Mewhinney & Strauss, LLC		Core Plus Fixed Income		$541.23		01/01/1998

		T. Rowe Price		US Total Return Bond Strategy		$538.22		11/15/2016

		T. Rowe Price		US Core Plus Bond Strategy		$535.12		11/30/1996

		AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		$506.71		07/18/2011

		PNC Capital Advisors, LLC		Core Plus Bond		$499.25		01/01/2000

		EARNEST Partners, LLC		Core Plus Fixed Income		$488.00		07/01/2005

		Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		$477.89		07/01/2014

		MFS Investment Management		MFS U.S. Opportunistic Fixed Income		$473.94		01/01/1988

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		$450.25		01/31/2002

		Touchstone Investments		Touchstone Impact Bond Fund		$402.18		11/15/1991

		Touchstone Investments		Touchstone Active Bond Fund		$363.45		10/03/1994

		Income Research & Management		IR+M Core Plus		$346.30		07/31/2017

		Christian Brothers Investment Services, Inc.		CUIT Opportunistic Bond Fund		$342.00		05/01/2013

		Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		$326.87		06/01/2014

		Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		$259.60		06/30/2011

		AQR Capital Management LLC		Core Plus Strategy		$253.72		05/01/2018

		Nuveen Asset Management		Core Plus		$233.88		09/30/2003

		Massachusetts Mutual Life Insurance Company		MassMutual Premier Diversified Bond Fund		$225.07		05/03/1999

		Barings LLC		Core Plus Total Return		$223.88		05/03/1999

		Aegon Asset Management		Aegon US Sustainable Fixed Income		$217.02		04/01/2019

		Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		$175.65		04/30/1997

		Weitz Investment Management, Inc.		Weitz Core Plus Income		$134.50		07/31/2014

		Amalgamated Bank		LongView Core Plus Fixed Income Fund		$132.80		07/31/2013

		Wells Fargo Asset Management		U.S. Enhanced Core Bond		$129.47		07/01/2005

		Oppenheimer Investment Management LLC		Core Plus Fixed Income		$97.70		10/01/1996

		Calamos Investments		Calamos Core Plus Fixed Income Strategy		$86.06		07/01/2007

		Weaver C. Barksdale & Associates, Inc.		Weaver Income		$76.55		01/31/2009

		Eagle Asset Management, Inc.		Core Plus Fixed Institutional		$69.43		06/30/2005

		BlackRock		BlackRock Systematic ESG Bond Fund		$56.12		08/23/2016

		Muzinich & Co., Inc.		Muzinich U.S. Full Market Corporate Investment Grade Plus		$54.35		10/01/2016

		Allianz Global Investors		AllianzGI US Core Plus Fixed Income		$53.29		05/30/2018

		Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		$49.05		09/30/2000

		Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		$43.31		11/30/1996

		National Investment Services		Short Duration High Yield		$43.10		12/01/2013

		Sage Advisory Services, Ltd. Co.		Sage ESG Core Plus		$37.03		11/01/2018

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		$34.90		12/31/2003

		Weaver C. Barksdale & Associates, Inc.		Weaver Core Plus		$20.18		03/01/2020

		DeRoy & Devereaux		Total Return Bond Strategy		$15.10		10/01/1995

		Pacific Income Advisers, Inc.		Core Plus		$1.00		06/30/2008

		Hemispheres Investment Management Inc.		Core-Plus Bonds		$0.95		01/31/2015



Instructions: 

THIS IS ALREADY DONE FOR 2021!!! CHANGE 1Q22

The Top Composite is based of 12/31 AUM data of each year. This is because managers typically take longest to update AUM as opposed to returns, etc. So for 2020, the top 20 AUM managers will be based off of 12/31/2019 AUM figures. The juggernauts control such large pools of assets that this list won't change much anyways. It would require massive flows. 

eVest >> Compare >> select products>>include full core plus universe>> Include 12/31 AUM and Product Inception date  >> process to excel

DELETE any products with "---"; DELETE: FMR - Fidelity Advisor Total Bond Fund; DELETE: Brown Brothers BBH Credit Value Fund ...  THEN Sort by AUM

RED Dup Firms; keep highest AUM product in yellow (dups: FMR - this is fidelity; PIMCO; PGIM; Loomis); NOTE JM: We chose second GS strategy due to inception date.

RED any fims with track records after 2/28/2005 (Doubleline & Guggenheim, Goldman Bond Fund - Capital Group is no longer in eVestment)
 
Remaining 20 form top 20 AUM in yellow that will be used for the composite

in evest, under analytics>>Portfolios>>Brandywine Global eVest Top 20 AUM Core Plus Composite...adjust the constituents if new managers have entered/left top 20 list at year end. Call me when you do this in 2021 and we'll talk it through. 
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												THIS IS NOT THE COMPOSITE, JUST STATS FOR THE COMMON SOLUTION SLIDE

												TOP 20 AUM PRODUCTS R^2 Last 5 Yrs

										avg. r^2		0.91

										% of AUM		80%

















		Firm Name		Product Name		Product: Total AUM -  12/2020		R-Squared - 5 Years using 80% US Agg / 20% US HY (12/2021)

		PIMCO		Core Plus - Total Return Full Authority		$145,628.76		0.88

		The TCW Group, Inc.		TCW Core Plus Fixed Income		$123,470.27		0.87

		Western Asset Management Company, LLC		WA US Core Plus		$119,094.20		0.93

		PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		$104,133.23		0.91

		Fidelity Institutional Asset Management		Core Plus		$60,305.07		0.97

		Fidelity Investments		Fidelity Total Bond Fund		$33,085.54		0.97

		Baird Advisors		Core Plus Bond		$31,814.36		0.97

		BlackRock		Total Return		$31,260.45		0.96

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		$30,835.86		0.94

		Guggenheim Investments		Core Plus Fixed Income		$28,950.16		0.72

		Manulife Investment Management		Core Plus Fixed Income		$27,934.08		0.96

		DoubleLine		Core Plus Fixed Income		$23,204.66		0.82

		John Hancock Investments		John Hancock Bond Fund		$21,834.71		0.95

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		$20,468.36		0.94

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		$19,340.65		0.93

		Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		$17,865.39		0.82

		Macquarie Investment Management		US Core Plus Fixed Income		$16,066.36		0.93

		Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		$15,545.24		0.86

		Goldman Sachs Asset Management		Goldman Sachs Bond Fund		$13,573.56		0.93

		Wellington Management Company LLP		Core Bond Plus		$12,598.00		0.97

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		$12,373.72		0.96

		Goldman Sachs Asset Management		US Core Plus Fixed Income		$12,329.88		0.95

		PIMCO		Total Return ESG		$11,573.29		0.90

		Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		$11,059.32		0.97

		Amundi Asset Management		Amundi Pioneer Opportunistic Core		$10,740.59		0.78

		Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		$9,164.37		0.88

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		$8,761.45		0.93

		Barings LLC		Core Plus Fixed Income		$8,227.68		0.82

		Victory Capital Management Inc.		USAA Income		$8,220.85		0.87

		Janus Henderson Investors		Core Plus Fixed Income		$7,488.97		0.92

		Lord, Abbett & Co. LLC		Core Plus Total Return		$7,405.69		0.95

		Invesco, Ltd		Core Plus		$7,015.59		0.90

		Franklin Resources, Inc.		Franklin Core Plus Fixed Income		$6,675.19		0.87

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		$6,540.38		0.62

		Principal Global Fixed Income		Core Plus Bond		$6,051.05		0.97

		MacKay Shields LLC		Core Plus Fixed Income		$5,704.10		0.97

		Capital Group		Core Plus Total Return		$5,698.72		0.35

		Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		$5,503.33		0.91

		The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		$5,134.97		0.88

		Putnam Investments		Putnam Core Plus Fixed Income		$4,889.09		0.80

		Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		$4,848.35		0.71

		Neuberger Berman Group LLC		Core Plus		$4,696.76		0.94

		Lazard Asset Management LLC		US Core Plus		$4,195.83		0.95

		PIMCO		PIMCO Active Bond ETF		$4,126.35		0.87

		Stone Harbor Investment Partners LP		Core Plus		$3,988.36		0.93

		Camden Asset Management, L.P.		Camden Bond Strategy		$3,868.00		0.70

		Morgan Stanley Investment Management		Core Plus Fixed Income		$3,798.60		0.91

		Victory Capital Management Inc.		USAA Intermediate-Term Bond		$3,775.16		0.83

		MacKay Shields LLC		Core Plus Opportunities		$3,730.34		0.96

		National Investment Services		Core Plus Fixed Income		$3,696.89		0.91

		American Century Investments		U.S. Core Plus Fixed Income		$3,609.71		0.97

		Payden & Rygel		Core Plus		$3,577.84		0.93

		Insight Investment		US Core Plus Fixed Income		$3,186.00		0.94

		Aegon Asset Management		Aegon US Core Plus		$3,159.22		0.79

		BlackRock		Customized Core Plus Bond		$3,048.00		0.92

		Calvert Research and Management		Calvert Bond Strategy		$2,898.02		0.88

		Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		$2,431.69		0.92

		PIMCO		PIMCO Total Return Collective Trust Class II		$2,363.84		0.87

		PIMCO		PIMCO Total Return Collective Trust Class I		$2,363.84		0.86

		BlackRock		CoreAlpha Bond Fund		$2,260.28		0.92

		PPM America, Inc.		Core Plus Fixed Income		$2,165.41		0.97

		Harbor Capital		Harbor Bond Strategy		$2,071.08		0.87

		Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		$1,914.09		0.96

		Pacific Asset Management		Core Plus Bond Strategy		$1,848.00		0.90

		MetLife Investment Management		Core Plus Fixed Income		$1,801.30		0.95

		Allspring Global Investments		U.S. Core Plus Bond		$1,731.35		0.94

		LM Capital Group, LLC		Active Core Plus Fixed Income		$1,700.40		0.92

		Ducenta Squared Asset Management		Core Plus Fixed Income		$1,621.40		0.96

		GW&K Investment Management		Enhanced Core Bond Strategy		$1,614.05		0.98

		Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		$1,600.59		0.96

		PineBridge Investments		PineBridge USD Core Bond Plus Strategy		$1,572.41		0.98

		Lord, Abbett & Co. LLC		Core Plus Full Discretion		$1,495.86		0.83

		Seix Investment Advisors LLC		Seix Core Plus		$1,458.13		0.57

		DWS Group		Total Return Bond		$1,322.53		0.93

		Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		$1,307.37		0.97

		Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		$1,280.20		0.96

		GIA Partners, LLC		Core Plus		$1,239.84		0.88

		Segall Bryant & Hamill		Core Plus Fixed Income		$1,175.77		0.95

		Brandywine Global Investment Management, LLC		US Fixed Income		$1,134.64		0.48

		Longfellow Investment Management Co.		Core Plus		$1,047.07		0.94

		Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		$934.54		0.87

		Brandes Investment Partners, L.P.		Core Plus Fixed Income		$916.10		0.79

		Victory Capital Management Inc.		INCORE Total Return		$836.34		0.92

		UBS Asset Management		US Core Plus		$836.17		0.92

		Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		$800.45		0.83

		Galliard Capital Management, LLC		Galliard Broad Market Core Plus		$791.80		0.95

		GW&K Investment Management		Total Return Bond Strategy		$786.56		0.87

		Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		$734.56		0.93

		Chartwell Investment Partners		Core Plus Fixed Income		$694.86		0.69

		1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		$660.26		0.73

		Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		$596.05		0.91

		LM Capital Group, LLC		Enhanced Core Plus Fixed Income		$586.40		0.94

		Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		$553.36		0.58

		Conning		Core Plus Fixed Income		$548.08		0.94

		T. Rowe Price		US Total Return Bond Strategy		$538.22		0.87

		T. Rowe Price		US Core Plus Bond Strategy		$535.12		0.89

		AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		$506.71		0.72

		PNC Capital Advisors, LLC		Core Plus Bond		$499.25		0.94

		EARNEST Partners, LLC		Core Plus Fixed Income		$488.00		0.84

		Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		$477.89		0.90

		MFS Investment Management		MFS U.S. Opportunistic Fixed Income		$473.94		0.86

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		$450.25		0.86

		Touchstone Investments		Touchstone Impact Bond Fund		$402.18		0.85

		Touchstone Investments		Touchstone Active Bond Fund		$363.45		0.93

		Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		$342.00		0.61

		Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		$259.60		0.93

		Nuveen, a TIAA Company		Core Plus		$233.88		0.90

		Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		$225.07		0.78

		Barings LLC		Core Plus Total Return		$223.88		0.79

		Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		$175.65		0.83

		iM Global Partner		iMGP US Core Plus		$144.67		0.73

		Weitz Investment Management, Inc.		Weitz Core Plus Income		$134.50		0.79

		Allspring Global Investments		U.S. Enhanced Core Bond		$129.47		0.95

		Calamos Investments		Calamos Core Plus Fixed Income Strategy		$86.06		0.95

		Barksdale Investment Management		Barksdale Income		$76.55		0.93

		BlackRock		BlackRock Systematic ESG Bond Fund		$56.12		0.78

		Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		$49.05		0.89

		Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		$43.31		0.97

		National Investment Services		Short Duration High Yield		$43.10		0.43

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		$28.09		0.90

		DeRoy & Devereaux		Total Return Bond Strategy		$15.10		0.64

		Pacific Income Advisers, Inc.		Core Plus		$1.00		0.82

		Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		---		0.62

		Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		---		0.44

		Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		---		0.43

		Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		---		0.93

		Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		---		0.80

		PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		---		0.61

		Prudential Financial		Core Plus Bond / PGIM Fund		---		0.90

		Prudential Financial		Core Plus Bond/Reams Fund		---		0.60
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Instructions: 
eVest >> Compare >> select full core plus universe for products>>include: r^2 last 5 yrs using 80%/20% index for risk index (click orange check mark; type in 80% should be third one down under Brandywine Global; AUM of 12/31

Sort by R^2 >>>DELETE any products with "---"; DELETE FMR - Fidelity Advisor Total Bond Fund (it's duplicate AUM); DELETE BBH Unconstrained Credit - Fixed Income 

Sort by AUM; move --- products to bottom of list for this

For chart @ bottom make sure forumlas in column C captures full list 



index returns



		Date		US Fixed Income		eVest Top 20 AUM US Core Plus Composite		80% US Agg / 20% US HY		Bloomberg US Aggregate		Bloomberg Global Aggregate Hedged (USD)		Bloomberg Global Aggregate		Bloomberg US Corporate High Yield		S&P/LSTA US Leveraged Loan 100		JPM EMBI Global Diversified		JPM GBI-EM Global Diversified		S&P 500		Russell 2000		MSCI ACWI ex-US-ND		MSCI EAFE-ND		MSCI EM-ND

		Oct-1995		1.58%		---		1.16%		1.30%		1.21%		1.20%		0.62%		---		 -0.49%		---		 -0.36%		 -4.47%		---		 -2.69%		---

		Nov-1995		1.67%		---		1.37%		1.50%		1.76%		1.19%		0.88%		---		2.64%		---		4.39%		4.20%		---		2.78%		---

		Dec-1995		1.90%		---		1.44%		1.40%		1.28%		1.44%		1.57%		---		6.59%		---		1.93%		2.64%		---		4.03%		---

		Jan-1996		0.45%		---		0.88%		0.66%		0.92%		 -0.38%		1.76%		---		8.49%		---		3.40%		 -0.11%		---		0.41%		---

		Feb-1996		 -2.48%		---		 -1.37%		 -1.74%		 -1.49%		 -0.91%		0.08%		---		 -5.20%		---		0.93%		3.12%		---		0.34%		---

		Mar-1996		 -1.02%		---		 -0.57%		 -0.70%		 -0.11%		 -0.31%		 -0.07%		---		2.10%		---		0.96%		2.04%		---		2.12%		---

		Apr-1996		0.51%		---		 -0.41%		 -0.56%		0.22%		 -0.46%		0.22%		---		4.88%		---		1.47%		5.35%		---		2.91%		---

		May-1996		 -0.27%		---		 -0.04%		 -0.20%		0.12%		0.09%		0.60%		---		1.79%		---		2.58%		3.94%		---		 -1.84%		---

		Jun-1996		1.63%		---		1.24%		1.34%		1.15%		1.18%		0.83%		---		2.74%		---		0.38%		 -4.11%		---		0.56%		---

		Jul-1996		0.17%		---		0.31%		0.27%		0.47%		1.30%		0.46%		---		1.69%		---		 -4.42%		 -8.73%		---		 -2.92%		---

		Aug-1996		 -0.55%		---		0.08%		 -0.17%		0.37%		0.20%		1.08%		---		3.01%		---		2.11%		5.81%		---		0.22%		---

		Sep-1996		1.98%		---		1.87%		1.74%		1.94%		1.09%		2.41%		---		5.86%		---		5.63%		3.91%		---		2.66%		---

		Oct-1996		2.72%		---		1.93%		2.22%		1.95%		2.19%		0.77%		---		1.71%		---		2.76%		 -1.54%		---		 -1.02%		---

		Nov-1996		2.47%		---		1.76%		1.71%		1.84%		1.56%		1.97%		---		5.02%		---		7.56%		4.12%		---		3.98%		---

		Dec-1996		 -1.57%		---		 -0.60%		 -0.93%		 -0.46%		 -0.69%		0.72%		---		0.98%		---		 -1.98%		2.62%		---		 -1.29%		---

		Jan-1997		 -0.19%		---		0.44%		0.31%		0.65%		 -1.61%		0.98%		---		2.44%		---		6.25%		2.00%		---		 -3.50%		---

		Feb-1997		0.03%		---		0.53%		0.25%		0.40%		 -0.47%		1.65%		---		1.66%		---		0.78%		 -2.43%		---		1.64%		---

		Mar-1997		 -1.61%		---		 -1.18%		 -1.11%		 -0.87%		 -0.94%		 -1.49%		---		 -3.66%		---		 -4.11%		 -4.72%		---		0.36%		---

		Apr-1997		1.81%		---		1.41%		1.50%		1.33%		0.22%		1.05%		---		2.96%		---		5.97%		0.28%		---		0.53%		---

		May-1997		0.96%		---		1.18%		0.95%		0.83%		1.77%		2.14%		---		3.47%		---		6.09%		11.13%		---		6.51%		---

		Jun-1997		1.39%		---		1.23%		1.19%		1.38%		1.08%		1.39%		---		2.39%		---		4.48%		4.29%		---		5.51%		---

		Jul-1997		4.13%		---		2.70%		2.70%		2.17%		0.46%		2.75%		---		4.13%		---		7.96%		4.65%		---		1.62%		---

		Aug-1997		 -1.79%		---		 -0.73%		 -0.85%		 -0.47%		 -0.23%		 -0.23%		---		 -0.47%		---		 -5.60%		2.29%		---		 -7.47%		---

		Sep-1997		2.06%		---		1.58%		1.48%		1.60%		2.03%		1.98%		---		2.83%		---		5.48%		7.32%		---		5.60%		---

		Oct-1997		2.29%		---		1.18%		1.45%		1.07%		1.82%		0.09%		---		 -10.08%		---		 -3.34%		 -4.39%		---		 -7.69%		---

		Nov-1997		0.83%		---		0.56%		0.46%		0.59%		 -0.54%		0.96%		---		3.68%		---		4.63%		 -0.65%		---		 -1.02%		---

		Dec-1997		1.44%		---		0.98%		1.01%		1.08%		0.20%		0.88%		---		1.90%		---		1.72%		1.75%		---		0.87%		---

		Jan-1998		1.55%		---		1.39%		1.28%		1.33%		0.95%		1.80%		---		0.78%		---		1.11%		 -1.58%		---		4.57%		---

		Feb-1998		 -0.35%		---		0.06%		 -0.08%		0.31%		0.55%		0.59%		---		2.48%		---		7.21%		7.39%		---		6.42%		---

		Mar-1998		0.29%		---		0.46%		0.34%		0.56%		 -0.26%		0.94%		---		2.12%		---		5.12%		4.12%		---		3.08%		---

		Apr-1998		0.33%		---		0.50%		0.52%		0.48%		1.24%		0.39%		---		0.22%		---		1.01%		0.55%		---		0.79%		---

		May-1998		1.23%		---		0.83%		0.95%		1.10%		0.70%		0.35%		---		 -2.64%		---		 -1.72%		 -5.39%		---		 -0.49%		---

		Jun-1998		1.73%		---		0.75%		0.85%		0.69%		0.19%		0.36%		---		 -2.43%		---		4.06%		0.21%		---		0.76%		---

		Jul-1998		 -0.11%		---		0.28%		0.21%		0.57%		0.59%		0.57%		---		0.24%		---		 -1.06%		 -8.10%		---		1.01%		---

		Aug-1998		3.25%		---		0.20%		1.63%		1.71%		2.10%		 -5.52%		---		 -25.97%		---		 -14.46%		 -19.42%		---		 -12.39%		---

		Sep-1998		2.56%		---		1.96%		2.34%		2.27%		4.74%		0.45%		---		9.52%		---		6.41%		7.83%		---		 -3.07%		---

		Oct-1998		 -0.87%		---		 -0.83%		 -0.53%		 -0.28%		1.28%		 -2.05%		---		6.53%		---		8.13%		4.08%		---		10.42%		---

		Nov-1998		0.55%		---		1.28%		0.57%		0.83%		 -0.60%		4.15%		---		6.69%		---		6.06%		5.24%		---		5.12%		---

		Dec-1998		0.46%		---		0.26%		0.30%		 -0.19%		1.55%		0.11%		---		 -0.94%		---		5.76%		6.19%		---		3.95%		---

		Jan-1999		0.54%		---		0.87%		0.71%		1.23%		 -0.40%		1.48%		---		 -1.16%		---		4.18%		1.33%		 -0.20%		 -0.30%		 -1.51%

		Feb-1999		 -2.27%		---		 -1.51%		 -1.75%		 -1.25%		 -2.97%		 -0.59%		---		0.62%		---		 -3.11%		 -8.10%		 -2.31%		 -2.38%		0.96%

		Mar-1999		0.42%		---		0.63%		0.55%		0.79%		0.13%		0.95%		---		5.35%		---		4.00%		1.56%		4.95%		4.17%		13.21%

		Apr-1999		0.31%		---		0.64%		0.32%		0.76%		 -0.10%		1.94%		---		5.41%		---		3.87%		8.96%		4.99%		4.05%		12.37%

		May-1999		 -1.28%		---		 -0.97%		 -0.88%		 -0.58%		 -1.46%		 -1.35%		---		 -4.81%		---		 -2.36%		1.46%		 -4.61%		 -5.15%		 -0.58%

		Jun-1999		 -0.56%		---		 -0.30%		 -0.32%		 -0.92%		 -1.45%		 -0.21%		---		2.90%		---		5.55%		4.52%		4.64%		3.90%		11.32%

		Jul-1999		 -0.34%		---		 -0.26%		 -0.42%		 -0.42%		1.54%		0.40%		---		 -1.41%		---		 -3.12%		 -2.74%		2.28%		2.97%		 -2.78%

		Aug-1999		0.07%		---		 -0.26%		 -0.05%		0.07%		 -0.16%		 -1.11%		---		 -0.32%		---		 -0.49%		 -3.70%		0.36%		0.37%		0.94%

		Sep-1999		0.90%		---		0.78%		1.16%		0.60%		1.23%		 -0.72%		---		2.92%		---		 -2.74%		0.02%		0.65%		1.01%		 -3.42%

		Oct-1999		0.30%		---		0.16%		0.37%		0.26%		 -0.15%		 -0.66%		---		3.21%		---		6.33%		0.41%		3.63%		3.75%		2.11%

		Nov-1999		 -0.02%		---		0.23%		 -0.01%		0.36%		 -1.09%		1.18%		---		2.39%		---		2.03%		5.97%		3.95%		3.47%		8.97%

		Dec-1999		 -0.49%		---		 -0.16%		 -0.48%		 -0.11%		 -0.34%		1.12%		---		3.39%		---		5.89%		11.32%		9.47%		8.98%		12.75%

		Jan-2000		 -0.14%		---		 -0.35%		 -0.33%		 -0.18%		 -1.71%		 -0.43%		---		 -1.15%		---		 -5.02%		 -1.61%		 -5.51%		 -6.35%		0.56%

		Feb-2000		1.15%		---		1.01%		1.21%		0.95%		 -0.19%		0.19%		---		4.36%		---		 -1.89%		16.51%		2.67%		2.69%		1.35%

		Mar-2000		1.35%		---		0.63%		1.32%		1.33%		2.00%		 -2.10%		---		1.93%		---		9.78%		 -6.59%		3.84%		3.88%		0.54%

		Apr-2000		 -0.10%		---		 -0.20%		 -0.29%		0.09%		 -2.44%		0.16%		---		 -1.92%		---		 -3.01%		 -6.02%		 -5.57%		 -5.26%		 -9.47%

		May-2000		 -0.12%		---		 -0.24%		 -0.05%		0.26%		0.46%		 -1.03%		---		 -2.21%		---		 -2.05%		 -5.83%		 -2.49%		 -2.44%		 -4.20%

		Jun-2000		1.73%		---		2.07%		2.08%		1.24%		2.54%		2.04%		---		4.45%		---		2.47%		8.72%		4.24%		3.91%		3.36%

		Jul-2000		0.64%		---		0.88%		0.91%		0.78%		 -1.00%		0.76%		---		2.92%		---		 -1.56%		 -3.22%		 -4.01%		 -4.19%		 -5.17%

		Aug-2000		1.27%		---		1.30%		1.45%		0.73%		 -0.44%		0.68%		---		3.16%		---		6.21%		7.63%		1.24%		0.87%		0.42%

		Sep-2000		0.60%		---		0.33%		0.63%		0.81%		0.28%		 -0.87%		---		 -1.09%		---		 -5.28%		 -2.94%		 -5.57%		 -4.87%		 -8.74%

		Oct-2000		 -0.22%		---		 -0.11%		0.66%		0.75%		 -0.81%		 -3.20%		---		 -1.79%		---		 -0.42%		 -4.46%		 -3.24%		 -2.36%		 -7.26%

		Nov-2000		0.90%		---		0.52%		1.64%		1.68%		1.72%		 -3.96%		---		 -0.32%		---		 -7.88%		 -10.27%		 -4.55%		 -3.75%		 -8.76%

		Dec-2000		2.48%		---		1.87%		1.86%		1.44%		2.88%		1.93%		---		4.06%		---		0.49%		8.59%		3.35%		3.55%		2.40%

		Jan-2001		2.22%		---		2.80%		1.63%		1.37%		0.48%		7.49%		---		4.48%		---		3.55%		5.21%		1.49%		 -0.05%		13.76%

		Feb-2001		1.16%		---		0.96%		0.87%		0.88%		0.16%		1.33%		---		 -0.76%		---		 -9.12%		 -6.56%		 -7.92%		 -7.50%		 -7.84%

		Mar-2001		0.24%		---		 -0.07%		0.50%		0.66%		 -2.05%		 -2.36%		---		 -0.37%		---		 -6.34%		 -4.89%		 -7.11%		 -6.67%		 -9.87%

		Apr-2001		 -0.82%		---		 -0.58%		 -0.42%		 -0.48%		 -0.12%		 -1.24%		---		 -0.18%		---		7.77%		7.82%		6.74%		6.95%		4.93%

		May-2001		1.02%		---		0.84%		0.60%		0.60%		0.19%		1.80%		---		2.67%		---		0.67%		2.46%		 -2.84%		 -3.53%		1.16%

		Jun-2001		0.30%		---		 -0.26%		0.38%		0.50%		 -0.70%		 -2.80%		---		1.88%		---		 -2.43%		3.45%		 -3.87%		 -4.09%		 -2.09%

		Jul-2001		3.69%		---		2.08%		2.24%		1.48%		2.29%		1.47%		---		 -2.80%		---		 -0.98%		 -5.41%		 -2.24%		 -1.82%		 -6.36%

		Aug-2001		1.68%		---		1.15%		1.15%		0.93%		3.01%		1.18%		---		3.83%		---		 -6.26%		 -3.23%		 -2.51%		 -2.53%		 -1.00%

		Sep-2001		 -0.47%		---		 -0.41%		1.16%		0.80%		0.78%		 -6.72%		---		 -2.51%		---		 -8.08%		 -13.46%		 -10.63%		 -10.13%		 -15.49%

		Oct-2001		3.03%		---		2.17%		2.09%		1.82%		0.90%		2.47%		---		1.66%		---		1.91%		5.85%		2.80%		2.56%		6.20%

		Nov-2001		0.08%		---		 -0.37%		 -1.38%		 -0.84%		 -1.16%		3.65%		---		0.70%		---		7.67%		7.74%		4.57%		3.69%		10.43%

		Dec-2001		 -0.13%		---		 -0.59%		 -0.64%		 -0.67%		 -2.09%		 -0.41%		---		0.99%		---		0.88%		6.17%		1.28%		0.59%		7.93%

		Jan-2002		1.09%		---		0.79%		0.81%		0.47%		 -0.90%		0.70%		0.31%		1.70%		---		 -1.46%		 -1.04%		 -4.29%		 -5.31%		3.37%

		Feb-2002		0.98%		---		0.50%		0.97%		0.53%		0.67%		 -1.40%		 -0.79%		3.13%		---		 -1.93%		 -2.74%		0.71%		0.70%		1.62%

		Mar-2002		 -2.45%		---		 -0.85%		 -1.66%		 -1.06%		 -0.59%		2.41%		1.10%		0.12%		---		3.76%		8.04%		5.38%		5.41%		5.98%

		Apr-2002		2.59%		---		1.86%		1.94%		1.35%		2.96%		1.56%		0.98%		1.31%		---		 -6.06%		0.91%		0.59%		0.66%		0.64%

		May-2002		0.51%		---		0.58%		0.85%		0.47%		2.24%		 -0.52%		 -0.20%		 -0.21%		---		 -0.74%		 -4.44%		1.01%		1.27%		 -1.62%

		Jun-2002		1.17%		---		 -0.78%		0.87%		1.04%		3.48%		 -7.37%		 -1.92%		 -3.58%		---		 -7.12%		 -4.96%		 -4.36%		 -3.98%		 -7.53%

		Jul-2002		1.52%		---		0.09%		1.21%		1.05%		0.90%		 -4.37%		 -1.48%		 -3.18%		---		 -7.79%		 -15.10%		 -9.76%		 -9.87%		 -7.64%

		Aug-2002		1.55%		---		1.92%		1.69%		1.43%		1.63%		2.85%		 -0.36%		5.58%		---		0.66%		 -0.26%		 -0.02%		 -0.23%		1.53%

		Sep-2002		1.60%		---		1.03%		1.62%		1.34%		1.11%		 -1.31%		0.19%		 -1.31%		---		 -10.87%		 -7.18%		 -10.62%		 -10.74%		 -10.79%

		Oct-2002		 -1.39%		---		 -0.54%		 -0.46%		 -0.26%		 -0.28%		 -0.87%		 -1.16%		4.56%		---		8.80%		3.21%		5.36%		5.37%		6.50%

		Nov-2002		1.50%		---		1.22%		 -0.03%		0.12%		0.26%		6.19%		1.84%		2.70%		---		5.89%		8.92%		4.80%		4.54%		6.88%

		Dec-2002		2.84%		---		1.93%		2.07%		1.69%		4.05%		1.40%		1.49%		2.49%		---		 -5.87%		 -5.57%		 -3.24%		 -3.36%		 -3.33%

		Jan-2003		 -0.04%		---		0.73%		0.09%		0.46%		1.12%		3.33%		1.13%		1.31%		---		 -2.62%		 -2.77%		 -3.52%		 -4.17%		 -0.44%

		Feb-2003		0.96%		---		1.35%		1.38%		1.00%		1.29%		1.23%		0.36%		2.50%		0.88%		 -1.50%		 -3.02%		 -2.05%		 -2.30%		 -2.81%

		Mar-2003		 -0.00%		---		0.51%		 -0.08%		 -0.09%		0.25%		2.88%		0.61%		0.87%		1.07%		0.97%		1.29%		 -2.01%		 -1.96%		 -2.86%

		Apr-2003		1.27%		---		1.85%		0.83%		0.54%		1.28%		5.93%		1.37%		5.30%		5.19%		8.24%		9.48%		9.54%		9.80%		8.89%

		May-2003		1.96%		---		1.70%		1.86%		1.73%		3.55%		1.03%		1.42%		3.99%		2.84%		5.27%		10.73%		6.28%		6.06%		7.15%

		Jun-2003		0.35%		---		0.42%		 -0.20%		 -0.32%		 -1.08%		2.88%		1.19%		0.07%		 -0.34%		1.28%		1.81%		2.71%		2.42%		5.67%

		Jul-2003		 -1.54%		---		 -2.91%		 -3.36%		 -2.06%		 -2.91%		 -1.10%		0.55%		 -3.14%		 -1.73%		1.76%		6.26%		2.65%		2.42%		6.22%

		Aug-2003		0.29%		---		0.76%		0.66%		 -0.05%		 -0.23%		1.15%		0.09%		2.10%		 -0.51%		1.95%		4.58%		2.96%		2.42%		6.69%

		Sep-2003		2.30%		---		2.66%		2.65%		1.76%		4.81%		2.73%		0.95%		3.41%		3.97%		 -1.06%		 -1.85%		2.78%		3.08%		0.73%

		Oct-2003		 -0.28%		---		 -0.34%		 -0.93%		 -0.94%		 -0.56%		2.02%		0.87%		0.28%		 -0.83%		5.66%		8.40%		6.47%		6.23%		8.51%

		Nov-2003		0.20%		---		0.49%		0.24%		0.14%		1.30%		1.52%		0.40%		1.01%		1.00%		0.88%		3.55%		2.17%		2.22%		1.22%

		Dec-2003		0.62%		---		1.27%		1.02%		0.96%		3.27%		2.26%		0.51%		2.79%		3.18%		5.24%		2.03%		7.63%		7.81%		7.24%

		Jan-2004		0.73%		---		1.03%		0.80%		0.58%		0.37%		1.91%		1.00%		0.58%		 -0.28%		1.84%		4.34%		1.59%		1.41%		3.49%

		Feb-2004		0.55%		---		0.82%		1.08%		1.01%		0.52%		 -0.25%		0.15%		0.57%		2.16%		1.39%		0.90%		2.52%		2.31%		4.59%

		Mar-2004		0.30%		---		0.74%		0.75%		0.50%		1.11%		0.68%		0.30%		2.58%		1.92%		 -1.51%		0.93%		0.58%		0.56%		1.25%

		Apr-2004		 -0.71%		---		 -2.22%		 -2.60%		 -1.53%		 -3.66%		 -0.68%		0.65%		 -4.96%		 -3.42%		 -1.57%		 -5.10%		 -3.18%		 -2.26%		 -8.19%

		May-2004		 -0.10%		---		 -0.66%		 -0.40%		 -0.27%		0.49%		 -1.69%		0.00%		 -2.06%		0.07%		1.37%		1.59%		0.23%		0.34%		 -2.00%

		Jun-2004		0.40%		---		0.74%		0.57%		0.18%		0.29%		1.43%		0.61%		1.76%		0.98%		1.94%		4.21%		2.13%		2.19%		0.43%

		Jul-2004		0.54%		---		1.06%		0.99%		0.69%		 -0.02%		1.36%		0.33%		2.95%		1.39%		 -3.31%		 -6.73%		 -2.93%		 -3.25%		 -1.83%

		Aug-2004		0.68%		---		1.92%		1.91%		1.60%		2.19%		1.96%		0.16%		3.81%		1.04%		0.40%		 -0.51%		0.78%		0.44%		4.15%

		Sep-2004		0.09%		---		0.51%		0.27%		0.43%		1.18%		1.45%		0.30%		1.57%		2.86%		1.08%		4.69%		3.20%		2.61%		5.77%

		Oct-2004		0.35%		---		1.03%		0.84%		0.74%		2.40%		1.81%		0.60%		1.54%		3.44%		1.53%		1.97%		3.47%		3.41%		2.39%

		Nov-2004		 -0.22%		---		 -0.40%		 -0.80%		0.21%		2.65%		1.21%		0.39%		0.69%		5.73%		4.05%		8.67%		6.91%		6.83%		9.26%

		Dec-2004		0.39%		---		1.03%		0.92%		0.71%		1.53%		1.49%		0.40%		2.33%		5.28%		3.40%		2.96%		4.29%		4.39%		4.80%

		Jan-2005		0.21%		---		0.48%		0.63%		0.76%		 -1.05%		 -0.13%		0.35%		0.65%		 -0.32%		 -2.44%		 -4.17%		 -1.74%		 -1.83%		0.25%

		Feb-2005		 -1.62%		---		 -0.18%		 -0.59%		 -0.42%		0.19%		1.47%		0.62%		0.66%		3.98%		2.10%		1.69%		4.91%		4.32%		8.72%

		Mar-2005		 -1.58%		 -0.63%		 -0.99%		 -0.51%		0.16%		 -1.21%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%

		Apr-2005		0.99%		1.10%		0.89%		1.35%		1.24%		1.31%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%

		May-2005		0.90%		1.03%		1.22%		1.08%		0.97%		 -1.34%		1.78%		0.01%		2.69%		 -0.01%		3.18%		6.55%		0.53%		0.05%		3.48%

		Jun-2005		0.35%		0.70%		0.83%		0.55%		0.85%		 -0.45%		1.96%		0.64%		1.90%		2.37%		0.14%		3.86%		1.84%		1.33%		3.40%

		Jul-2005		 -0.46%		 -0.52%		 -0.38%		 -0.91%		 -0.55%		 -0.80%		1.75%		0.83%		 -0.08%		0.60%		3.72%		6.34%		3.67%		3.07%		6.99%

		Aug-2005		0.89%		1.17%		1.06%		1.28%		1.00%		1.65%		0.19%		0.44%		1.86%		1.44%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%

		Sep-2005		 -0.49%		 -0.92%		 -1.02%		 -1.03%		 -0.48%		 -1.59%		 -1.00%		0.44%		1.75%		0.71%		0.81%		0.31%		5.14%		4.45%		9.31%

		Oct-2005		 -0.29%		 -0.74%		 -0.77%		 -0.79%		 -0.63%		 -1.49%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%

		Nov-2005		0.44%		0.46%		0.46%		0.44%		0.48%		 -0.71%		0.52%		0.33%		1.65%		1.96%		3.78%		4.85%		3.34%		2.45%		8.27%

		Dec-2005		0.62%		0.95%		0.93%		0.95%		0.85%		0.99%		0.86%		0.60%		1.63%		1.28%		0.03%		 -0.46%		4.80%		4.65%		5.91%

		Jan-2006		0.18%		0.25%		0.32%		0.01%		 -0.08%		1.26%		1.60%		0.56%		1.30%		4.54%		2.65%		8.97%		6.96%		6.14%		11.17%

		Feb-2006		0.28%		0.42%		0.40%		0.33%		0.29%		 -0.35%		0.67%		0.61%		2.08%		1.38%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%

		Mar-2006		 -0.14%		 -0.83%		 -0.67%		 -0.98%		 -0.87%		 -0.99%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		4.85%		2.86%		3.30%		0.88%

		Apr-2006		0.07%		 -0.06%		 -0.02%		 -0.18%		 -0.35%		1.89%		0.62%		0.37%		 -0.04%		2.74%		1.34%		 -0.02%		5.09%		4.78%		7.12%

		May-2006		 -0.27%		 -0.10%		 -0.09%		 -0.11%		0.32%		1.29%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%

		Jun-2006		0.43%		0.18%		0.10%		0.21%		 -0.01%		 -0.79%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%

		Jul-2006		1.66%		1.38%		1.28%		1.35%		1.18%		1.00%		0.98%		0.53%		3.12%		4.22%		0.62%		 -3.25%		1.00%		0.99%		1.41%

		Aug-2006		2.68%		1.52%		1.55%		1.53%		1.50%		1.16%		1.62%		0.62%		2.57%		1.16%		2.38%		2.96%		2.80%		2.75%		2.55%

		Sep-2006		1.39%		0.90%		0.99%		0.88%		0.72%		 -0.01%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.83%		0.04%		0.15%		0.83%

		Oct-2006		0.69%		0.78%		0.80%		0.66%		0.54%		0.97%		1.36%		0.74%		1.96%		4.67%		3.26%		5.76%		4.06%		3.89%		4.75%

		Nov-2006		1.93%		1.24%		1.26%		1.16%		0.87%		2.44%		1.68%		0.49%		1.19%		3.22%		1.90%		2.63%		3.60%		2.99%		7.43%

		Dec-2006		 -1.78%		 -0.30%		 -0.25%		 -0.58%		 -0.48%		 -1.33%		1.10%		0.72%		0.62%		2.24%		1.40%		0.33%		3.11%		3.14%		4.50%

		Jan-2007		 -0.58%		0.07%		0.19%		 -0.04%		 -0.04%		 -0.98%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		1.67%		0.36%		0.68%		 -1.06%

		Feb-2007		2.54%		1.60%		1.51%		1.54%		1.26%		2.06%		1.40%		0.72%		1.66%		1.38%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%

		Mar-2007		 -0.70%		0.05%		0.02%		0.00%		 -0.04%		0.24%		0.11%		0.34%		0.92%		3.08%		1.12%		1.07%		2.77%		2.55%		3.97%

		Apr-2007		0.70%		0.61%		0.69%		0.54%		0.31%		1.13%		1.30%		0.60%		0.76%		3.01%		4.43%		1.80%		4.56%		4.44%		4.74%

		May-2007		 -1.26%		 -0.66%		 -0.46%		 -0.76%		 -0.67%		 -1.56%		0.75%		0.61%		 -0.39%		2.00%		3.49%		4.10%		2.63%		1.75%		4.85%

		Jun-2007		 -0.75%		 -0.40%		 -0.60%		 -0.30%		 -0.37%		 -0.44%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%

		Jul-2007		1.16%		0.55%		 -0.04%		0.83%		1.01%		2.03%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%

		Aug-2007		1.69%		0.97%		1.25%		1.23%		1.14%		1.23%		1.36%		0.92%		1.07%		 -1.67%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%

		Sep-2007		1.07%		1.07%		1.13%		0.76%		0.44%		2.24%		2.62%		2.33%		2.38%		6.08%		3.74%		1.72%		6.60%		5.35%		11.04%

		Oct-2007		0.99%		0.73%		0.84%		0.90%		0.84%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		2.87%		5.57%		3.93%		11.15%

		Nov-2007		2.55%		1.32%		1.00%		1.80%		1.12%		1.91%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%

		Dec-2007		0.71%		0.18%		0.28%		0.28%		0.22%		 -0.30%		0.29%		0.41%		0.61%		0.22%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%

		Jan-2008		1.26%		1.46%		1.08%		1.68%		1.65%		2.78%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%

		Feb-2008		 -0.12%		 -0.32%		 -0.16%		0.14%		0.29%		1.67%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%

		Mar-2008		0.49%		 -0.46%		0.20%		0.34%		 -0.06%		2.04%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%

		Apr-2008		0.19%		0.43%		0.69%		 -0.21%		 -0.54%		 -1.91%		4.31%		4.81%		0.95%		1.39%		4.87%		4.19%		6.05%		5.43%		8.12%

		May-2008		 -1.51%		 -0.54%		 -0.51%		 -0.73%		 -0.92%		 -1.11%		0.36%		0.20%		0.12%		0.61%		1.30%		4.59%		1.58%		0.97%		1.86%

		Jun-2008		0.02%		 -0.56%		 -0.62%		 -0.08%		 -0.32%		0.09%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%

		Jul-2008		0.01%		 -0.77%		 -0.33%		 -0.08%		0.74%		0.14%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%

		Aug-2008		0.79%		0.52%		0.83%		0.95%		0.99%		 -1.65%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%

		Sep-2008		 -2.19%		 -2.89%		 -2.67%		 -1.34%		 -0.90%		 -2.35%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%

		Oct-2008		 -4.32%		 -4.71%		 -5.07%		 -2.36%		 -0.66%		 -3.69%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%

		Nov-2008		6.75%		0.06%		0.74%		3.26%		2.71%		2.89%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%

		Dec-2008		8.36%		3.43%		4.52%		3.73%		2.55%		6.21%		7.68%		 -0.56%		7.46%		9.84%		1.06%		5.80%		5.70%		6.01%		7.80%

		Jan-2009		 -2.35%		0.62%		0.49%		 -0.88%		 -0.86%		 -3.27%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%

		Feb-2009		 -1.20%		 -1.13%		 -0.92%		 -0.38%		 -0.01%		 -2.23%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%

		Mar-2009		0.89%		1.55%		1.75%		1.39%		0.88%		2.30%		3.19%		2.95%		3.63%		5.71%		8.76%		8.93%		8.03%		6.34%		14.37%

		Apr-2009		0.67%		2.47%		2.80%		0.48%		0.42%		0.90%		12.10%		10.04%		5.55%		8.43%		9.57%		15.46%		13.63%		12.80%		16.64%

		May-2009		1.46%		2.91%		1.93%		0.73%		0.16%		3.57%		6.73%		5.34%		4.07%		5.65%		5.59%		3.01%		13.54%		11.83%		17.09%

		Jun-2009		2.00%		1.62%		1.03%		0.57%		0.92%		0.41%		2.86%		3.38%		1.44%		1.24%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%

		Jul-2009		3.78%		3.60%		2.51%		1.61%		1.33%		2.21%		6.09%		5.41%		3.19%		4.61%		7.56%		9.63%		9.78%		9.13%		11.24%

		Aug-2009		1.39%		1.73%		1.20%		1.04%		1.03%		1.76%		1.86%		1.24%		2.01%		0.52%		3.61%		2.87%		3.70%		5.44%		 -0.36%

		Sep-2009		2.01%		2.25%		1.98%		1.05%		0.85%		2.14%		5.69%		3.24%		4.90%		3.32%		3.73%		5.77%		5.14%		3.83%		9.08%

		Oct-2009		 -0.67%		1.35%		0.75%		0.49%		0.21%		0.47%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%

		Nov-2009		1.07%		1.11%		1.24%		1.29%		1.01%		2.55%		1.01%		0.15%		1.09%		2.22%		6.00%		3.14%		2.87%		2.00%		4.30%

		Dec-2009		 -2.00%		 -0.27%		 -0.59%		 -1.56%		 -0.92%		 -3.76%		3.28%		4.24%		0.37%		 -0.36%		1.93%		8.05%		2.11%		1.44%		3.95%

		Jan-2010		1.91%		1.98%		1.48%		1.53%		1.02%		0.41%		1.27%		1.46%		0.38%		0.25%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%

		Feb-2010		0.55%		0.54%		0.33%		0.37%		0.47%		0.07%		0.17%		 -0.17%		1.36%		1.12%		3.10%		4.50%		0.00%		 -0.69%		0.35%

		Mar-2010		 -0.61%		0.73%		0.53%		 -0.12%		0.19%		 -0.76%		3.14%		2.91%		2.48%		4.01%		6.03%		8.14%		6.80%		6.24%		8.07%

		Apr-2010		2.04%		1.66%		1.30%		1.04%		0.56%		0.02%		2.34%		1.48%		0.83%		1.57%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%

		May-2010		0.49%		 -0.31%		 -0.05%		0.84%		0.77%		 -1.56%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%

		Jun-2010		2.46%		1.56%		1.50%		1.57%		0.91%		1.53%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%

		Jul-2010		1.47%		1.58%		1.56%		1.07%		0.82%		3.40%		3.56%		2.23%		4.06%		5.52%		7.01%		6.87%		9.03%		9.48%		8.33%

		Aug-2010		3.10%		1.47%		1.04%		1.29%		1.66%		1.39%		0.04%		0.06%		2.39%		0.68%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%

		Sep-2010		 -0.00%		0.79%		0.69%		0.11%		 -0.22%		2.35%		3.01%		1.78%		1.57%		5.76%		8.92%		12.46%		9.95%		9.80%		11.11%

		Oct-2010		 -0.24%		0.78%		0.80%		0.36%		 -0.09%		1.26%		2.58%		1.87%		1.85%		1.28%		3.80%		4.09%		3.41%		3.61%		2.90%

		Nov-2010		 -0.97%		 -0.57%		 -0.69%		 -0.57%		 -1.08%		 -3.81%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%

		Dec-2010		 -1.04%		 -0.44%		 -0.50%		 -1.08%		 -0.47%		1.31%		1.81%		1.80%		 -0.45%		3.14%		6.68%		7.94%		7.83%		8.10%		7.14%

		Jan-2011		 -0.92%		0.60%		0.53%		0.12%		 -0.31%		0.18%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%

		Feb-2011		0.92%		0.70%		0.46%		0.25%		0.18%		0.59%		1.31%		0.10%		0.29%		1.49%		3.43%		5.48%		2.63%		3.30%		 -0.93%

		Mar-2011		 -0.20%		0.15%		0.11%		0.06%		 -0.08%		0.47%		0.32%		 -0.07%		1.19%		2.95%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%

		Apr-2011		1.44%		1.53%		1.33%		1.27%		0.91%		3.10%		1.55%		0.54%		1.36%		4.73%		2.96%		2.64%		4.89%		5.98%		3.10%

		May-2011		1.35%		1.07%		1.14%		1.31%		0.97%		 -0.08%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%

		Jun-2011		 -0.78%		 -0.57%		 -0.43%		 -0.29%		 -0.20%		0.08%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%

		Jul-2011		2.25%		1.50%		1.50%		1.59%		1.12%		2.06%		1.16%		0.11%		1.85%		1.37%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%

		Aug-2011		2.90%		0.19%		0.37%		1.46%		1.22%		1.27%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%

		Sep-2011		2.64%		 -0.10%		 -0.07%		0.73%		0.60%		 -2.31%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%

		Oct-2011		0.68%		0.96%		1.28%		0.11%		 -0.10%		1.33%		5.99%		4.35%		4.40%		5.58%		10.93%		15.14%		10.53%		9.64%		13.25%

		Nov-2011		 -1.55%		 -0.56%		 -0.50%		 -0.09%		 -0.54%		 -1.75%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%

		Dec-2011		2.04%		1.32%		1.41%		1.10%		1.52%		0.67%		2.66%		0.71%		1.13%		 -1.47%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%

		Jan-2012		2.30%		1.69%		1.31%		0.88%		0.99%		1.67%		3.04%		2.89%		1.58%		7.42%		4.48%		7.07%		6.78%		5.33%		11.34%

		Feb-2012		0.56%		0.67%		0.46%		 -0.02%		0.36%		 -0.07%		2.38%		0.73%		2.40%		2.86%		4.32%		2.39%		5.62%		5.74%		5.99%

		Mar-2012		 -0.68%		 -0.16%		 -0.47%		 -0.55%		 -0.15%		 -0.72%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%

		Apr-2012		1.00%		1.12%		1.10%		1.11%		0.62%		1.18%		1.05%		0.69%		1.63%		0.96%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%

		May-2012		0.51%		0.58%		0.46%		0.90%		1.04%		 -1.03%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%

		Jun-2012		0.09%		0.54%		0.45%		0.04%		 -0.16%		0.48%		2.11%		1.04%		3.51%		5.58%		4.12%		4.99%		5.90%		7.01%		3.86%

		Jul-2012		2.11%		1.84%		1.48%		1.38%		1.36%		1.16%		1.90%		1.59%		3.71%		2.24%		1.39%		 -1.38%		1.41%		1.13%		1.95%

		Aug-2012		 -0.19%		0.55%		0.29%		0.07%		0.24%		0.86%		1.17%		1.28%		1.18%		 -0.11%		2.25%		3.33%		2.09%		2.69%		 -0.33%

		Sep-2012		0.39%		0.81%		0.39%		0.14%		0.40%		1.22%		1.39%		1.17%		1.63%		2.62%		2.58%		3.28%		3.74%		2.96%		6.03%

		Oct-2012		0.65%		0.62%		0.33%		0.20%		0.28%		 -0.14%		0.88%		0.11%		0.89%		0.52%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%

		Nov-2012		 -0.09%		0.35%		0.29%		0.16%		0.50%		 -0.01%		0.80%		0.02%		1.18%		1.41%		0.58%		0.53%		1.91%		2.42%		1.27%

		Dec-2012		0.22%		0.29%		0.20%		 -0.14%		0.10%		 -0.33%		1.58%		1.08%		0.71%		2.16%		0.91%		3.56%		3.47%		3.20%		4.89%

		Jan-2013		0.05%		 -0.16%		 -0.29%		 -0.70%		 -0.55%		 -0.91%		1.34%		1.21%		 -1.34%		0.72%		5.18%		6.26%		4.07%		5.27%		1.38%

		Feb-2013		0.31%		0.55%		0.50%		0.50%		0.61%		 -0.95%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%

		Mar-2013		0.09%		0.24%		0.27%		0.08%		0.52%		 -0.25%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		4.62%		0.20%		0.82%		 -1.72%

		Apr-2013		0.25%		1.32%		1.17%		1.01%		1.10%		1.39%		1.81%		0.59%		2.92%		3.43%		1.93%		 -0.37%		3.68%		5.21%		0.75%

		May-2013		 -0.18%		 -1.63%		 -1.54%		 -1.78%		 -1.43%		 -2.97%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%

		Jun-2013		 -0.39%		 -2.23%		 -1.76%		 -1.55%		 -1.39%		 -1.18%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%

		Jul-2013		0.05%		0.41%		0.49%		0.14%		0.40%		1.26%		1.90%		1.25%		1.21%		 -0.56%		5.09%		7.00%		4.38%		5.28%		1.04%

		Aug-2013		 -0.28%		 -0.61%		 -0.53%		 -0.51%		 -0.38%		 -0.53%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%

		Sep-2013		0.21%		1.12%		0.96%		0.95%		0.81%		2.06%		0.99%		0.15%		2.61%		4.40%		3.14%		6.38%		6.95%		7.39%		6.50%

		Oct-2013		0.85%		1.29%		1.15%		0.81%		0.90%		0.98%		2.51%		0.86%		2.77%		2.75%		4.60%		2.51%		3.67%		3.36%		4.86%

		Nov-2013		 -1.77%		 -0.19%		 -0.20%		 -0.37%		 -0.14%		 -0.82%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		4.01%		0.17%		0.77%		 -1.46%

		Dec-2013		 -1.53%		 -0.29%		 -0.34%		 -0.57%		 -0.54%		 -0.60%		0.54%		0.44%		0.51%		 -0.55%		2.53%		1.97%		0.88%		1.50%		 -1.45%

		Jan-2014		4.77%		1.46%		1.32%		1.48%		1.44%		1.06%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%

		Feb-2014		0.48%		0.91%		0.83%		0.53%		0.49%		1.40%		2.02%		0.05%		3.03%		3.92%		4.57%		4.71%		5.02%		5.56%		3.31%

		Mar-2014		0.70%		0.08%		 -0.09%		 -0.17%		0.10%		 -0.07%		0.24%		0.34%		1.37%		2.81%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%

		Apr-2014		1.73%		0.95%		0.80%		0.84%		0.69%		1.13%		0.63%		0.13%		1.24%		0.89%		0.74%		 -3.88%		1.32%		1.45%		0.33%

		May-2014		2.21%		1.27%		1.09%		1.14%		0.96%		0.59%		0.92%		0.76%		3.10%		2.08%		2.35%		0.80%		1.94%		1.62%		3.49%

		Jun-2014		 -0.03%		0.32%		0.21%		0.05%		0.34%		0.73%		0.84%		0.55%		0.36%		1.00%		2.07%		5.32%		1.68%		0.96%		2.66%

		Jul-2014		0.16%		 -0.18%		 -0.47%		 -0.25%		0.22%		 -0.90%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%

		Aug-2014		1.40%		1.11%		1.20%		1.10%		1.22%		0.55%		1.58%		0.24%		0.84%		0.48%		4.00%		4.96%		0.55%		 -0.15%		2.25%

		Sep-2014		 -0.78%		 -0.79%		 -0.96%		 -0.68%		 -0.29%		 -2.79%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%

		Oct-2014		0.16%		0.89%		1.02%		0.98%		0.73%		0.01%		1.19%		0.61%		1.71%		1.56%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%

		Nov-2014		1.51%		0.57%		0.42%		0.71%		0.94%		 -0.36%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.09%		0.72%		1.36%		 -1.06%

		Dec-2014		1.43%		 -0.09%		 -0.21%		0.09%		0.52%		 -0.69%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%

		Jan-2015		6.58%		2.02%		1.81%		2.10%		1.87%		 -0.16%		0.66%		0.20%		0.93%		0.34%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%

		Feb-2015		 -3.05%		 -0.46%		 -0.27%		 -0.94%		 -0.59%		 -0.81%		2.41%		1.45%		0.85%		 -1.34%		5.75%		5.94%		5.35%		5.98%		3.10%

		Mar-2015		0.61%		0.34%		0.26%		0.46%		0.57%		 -0.96%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%

		Apr-2015		 -2.01%		 -0.12%		 -0.05%		 -0.36%		 -0.56%		1.06%		1.21%		0.73%		1.63%		2.92%		0.96%		 -2.55%		5.05%		4.08%		7.69%

		May-2015		 -1.28%		 -0.15%		 -0.13%		 -0.24%		 -0.42%		 -1.79%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%

		Jun-2015		 -2.72%		 -1.16%		 -1.17%		 -1.09%		 -1.24%		 -0.44%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%

		Jul-2015		2.69%		0.63%		0.44%		0.70%		0.99%		0.23%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%

		Aug-2015		 -0.92%		 -0.41%		 -0.46%		 -0.14%		 -0.27%		0.12%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%

		Sep-2015		0.77%		0.16%		0.02%		0.68%		0.59%		0.51%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%

		Oct-2015		0.07%		0.47%		0.56%		0.02%		0.33%		0.21%		2.75%		0.01%		2.74%		4.53%		8.44%		5.63%		7.44%		7.82%		7.13%

		Nov-2015		 -0.74%		 -0.27%		 -0.66%		 -0.26%		0.05%		 -1.66%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%

		Dec-2015		 -0.56%		 -0.61%		 -0.76%		 -0.32%		 -0.27%		0.53%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%

		Jan-2016		4.36%		0.82%		0.78%		1.38%		1.46%		0.87%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%

		Feb-2016		1.86%		0.44%		0.68%		0.71%		0.96%		2.23%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%

		Mar-2016		1.16%		1.57%		1.62%		0.92%		0.82%		2.70%		4.44%		3.15%		3.27%		9.06%		6.78%		7.98%		8.13%		6.51%		13.23%

		Apr-2016		0.64%		0.94%		1.09%		0.38%		0.17%		1.33%		3.92%		2.34%		1.77%		2.57%		0.39%		1.57%		2.63%		2.90%		0.54%

		May-2016		0.10%		0.10%		0.14%		0.03%		0.42%		 -1.34%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%

		Jun-2016		2.48%		1.72%		1.62%		1.80%		1.90%		2.92%		0.92%		 -0.15%		3.37%		5.89%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%

		Jul-2016		1.38%		1.14%		1.05%		0.63%		0.60%		0.75%		2.70%		1.64%		1.80%		0.60%		3.69%		5.97%		4.95%		5.07%		5.03%

		Aug-2016		0.40%		0.23%		0.33%		 -0.11%		 -0.05%		 -0.49%		2.09%		0.70%		1.79%		0.04%		0.14%		1.77%		0.63%		0.07%		2.49%

		Sep-2016		 -0.21%		0.08%		0.09%		 -0.06%		 -0.01%		0.55%		0.67%		0.60%		0.40%		2.02%		0.02%		1.11%		1.23%		1.23%		1.29%

		Oct-2016		 -0.35%		 -0.52%		 -0.53%		 -0.76%		 -0.97%		 -2.78%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%

		Nov-2016		 -1.10%		 -2.17%		 -1.99%		 -2.37%		 -1.65%		 -3.97%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%

		Dec-2016		0.43%		0.43%		0.48%		0.14%		0.27%		 -0.46%		1.85%		1.29%		1.33%		1.87%		1.98%		2.80%		2.56%		3.42%		0.22%

		Jan-2017		0.37%		0.49%		0.45%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.39%		3.54%		2.90%		5.47%

		Feb-2017		0.67%		0.86%		0.83%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		1.93%		1.59%		1.43%		3.06%

		Mar-2017		 -0.34%		0.05%		 -0.09%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.13%		2.54%		2.75%		2.52%

		Apr-2017		0.62%		0.88%		0.85%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		1.10%		2.14%		2.54%		2.19%

		May-2017		0.66%		0.84%		0.79%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		 -2.03%		3.25%		3.67%		2.96%

		Jun-2017		0.44%		0.11%		 -0.05%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		3.46%		0.31%		 -0.18%		1.01%

		Jul-2017		0.21%		0.59%		0.57%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.74%		3.69%		2.88%		5.96%

		Aug-2017		0.12%		0.88%		0.71%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%

		Sep-2017		0.05%		 -0.29%		 -0.20%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		6.24%		1.86%		2.49%		 -0.40%

		Oct-2017		0.18%		0.13%		0.13%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.85%		1.88%		1.52%		3.51%

		Nov-2017		0.04%		 -0.05%		 -0.15%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		2.88%		0.81%		1.05%		0.20%

		Dec-2017		0.29%		0.52%		0.43%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		 -0.40%		2.24%		1.61%		3.59%

		Jan-2018		0.13%		 -0.74%		 -0.80%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		2.61%		5.57%		5.02%		8.33%

		Feb-2018		0.06%		 -0.95%		 -0.93%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%

		Mar-2018		0.35%		0.52%		0.39%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%

		Apr-2018		0.12%		 -0.61%		 -0.47%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		0.86%		1.60%		2.28%		 -0.44%

		May-2018		0.12%		0.47%		0.57%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%

		Jun-2018		0.10%		 -0.10%		 -0.02%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%

		Jul-2018		0.33%		0.28%		0.24%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		1.74%		2.39%		2.46%		2.20%

		Aug-2018		0.23%		0.49%		0.66%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%

		Sep-2018		0.18%		 -0.43%		 -0.40%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%

		Oct-2018		 -0.14%		 -0.89%		 -0.95%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%

		Nov-2018		 -0.02%		0.39%		0.31%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		1.59%		0.95%		 -0.13%		4.12%

		Dec-2018		2.60%		1.38%		1.04%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%

		Jan-2019		1.18%		1.63%		1.75%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		11.25%		7.56%		6.57%		8.77%

		Feb-2019		 -0.38%		0.19%		0.29%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		5.20%		1.95%		2.55%		0.22%

		Mar-2019		3.14%		1.90%		1.72%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		 -2.09%		0.60%		0.63%		0.84%

		Apr-2019		 -0.84%		0.26%		0.30%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		3.40%		2.64%		2.81%		2.11%

		May-2019		4.02%		1.60%		1.18%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%

		Jun-2019		1.51%		1.45%		1.46%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		7.07%		6.02%		5.93%		6.24%

		Jul-2019		0.17%		0.35%		0.29%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%

		Aug-2019		5.15%		2.37%		2.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%

		Sep-2019		 -1.15%		 -0.39%		 -0.35%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		2.08%		2.57%		2.87%		1.91%

		Oct-2019		0.19%		0.39%		0.30%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		2.63%		3.49%		3.59%		4.22%

		Nov-2019		0.31%		0.00%		0.02%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		4.12%		0.88%		1.13%		 -0.14%

		Dec-2019		0.22%		0.14%		0.34%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		2.88%		4.33%		3.25%		7.46%

		Jan-2020		1.32%		2.04%		1.54%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%

		Feb-2020		 -0.02%		1.38%		1.16%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%

		Mar-2020		 -0.03%		 -3.94%		 -2.76%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%

		Apr-2020		3.73%		2.95%		2.32%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		13.74%		7.58%		6.46%		9.16%

		May-2020		1.69%		1.60%		1.25%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		6.51%		3.27%		4.35%		0.77%

		Jun-2020		1.88%		1.44%		0.70%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		3.53%		4.52%		3.41%		7.35%

		Jul-2020		3.59%		2.20%		2.13%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.77%		4.46%		2.33%		8.94%

		Aug-2020		 -1.06%		 -0.30%		 -0.46%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		5.63%		4.28%		5.14%		2.21%

		Sep-2020		 -0.01%		 -0.04%		 -0.25%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -3.34%		 -2.46%		 -2.60%		 -1.60%

		Oct-2020		0.52%		 -0.24%		 -0.26%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		2.09%		 -2.15%		 -3.99%		2.06%

		Nov-2020		3.29%		1.81%		1.58%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		18.43%		13.45%		15.50%		9.25%

		Dec-2020		0.80%		0.61%		0.49%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		8.65%		5.41%		4.65%		7.35%

		Jan-2021		 -0.37%		 -0.52%		 -0.51%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		5.03%		0.22%		 -1.07%		3.07%

		Feb-2021		0.75%		 -1.30%		 -1.08%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		6.23%		1.98%		2.24%		0.76%

		Mar-2021		 -0.39%		 -1.07%		 -0.97%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		1.00%		1.26%		2.30%		 -1.51%

		Apr-2021		0.51%		0.95%		0.85%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		2.10%		2.94%		3.01%		2.49%

		May-2021		0.13%		0.39%		0.32%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.21%		3.13%		3.26%		2.32%

		Jun-2021		0.49%		0.92%		0.83%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		1.94%		 -0.65%		 -1.13%		0.17%

		Jul-2021		0.13%		1.05%		0.97%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		 -3.61%		 -1.65%		0.75%		 -6.73%

		Aug-2021		0.11%		 -0.02%		 -0.05%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		2.24%		1.90%		1.76%		2.62%

		Sep-2021		 -0.00%		 -0.76%		 -0.69%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -2.95%		 -3.20%		 -2.90%		 -3.97%

		Oct-2021		 -0.01%		 -0.06%		 -0.06%		 -0.03%		 -0.26%		 -0.24%		 -0.17%		0.00%		0.02%		 -1.33%		7.01%		4.25%		2.39%		2.46%		0.99%

		Nov-2021		0.12%		0.07%		0.04%		0.30%		0.71%		 -0.29%		 -0.97%		 -0.46%		 -1.84%		 -2.74%		 -0.69%		 -4.17%		 -4.50%		 -4.65%		 -4.08%

		Dec-2021		 -0.16%		0.05%		0.17%		 -0.26%		 -0.41%		 -0.14%		1.87%		0.83%		1.40%		1.56%		4.48%		2.23%		4.13%		5.12%		1.88%

		Date		US Fixed Income		eVest Top 20 AUM US Core Plus Composite		80% US Agg / 20% US HY		Bloomberg US Aggregate		Bloomberg Global Aggregate Hedged (USD)		Bloomberg Global Aggregate		Bloomberg US Corporate High Yield		S&P/LSTA US Leveraged Loan 100		JPM EMBI Global Diversified		JPM GBI-EM Global Diversified		S&P 500		Russell 2000		MSCI ACWI ex-US-ND		MSCI EAFE-ND		MSCI EM-ND



Instructions: 
Everything in eVest...I made a custom universe called US FI PB - Index Returns Tab under firm

This is just a full list of all the track records you'll need for later slides. I wait to fill this out until after I make sure the Top 20 Composite is up to date, which was done a few tabs ago.



Rolling R^2 and Correl

																		Rolling 1 Yr R^2

		2/28/05		eVest Top 20 AUM US Core Plus Composite		S&P 500		US Fixed Income		Bloomberg US Aggregate		Bloomberg US Corporate High Yield		80% US Agg / 20% US HY						eVest Top 20 AUM US Core Plus Composite		BGIM US FI						eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -0.63%		 -1.77%		 -1.58%		 -0.51%		 -2.91%		 -0.99%				3/31/05								3/31/05

		Apr-2005		1.10%		 -1.90%		0.99%		1.35%		 -0.97%		0.89%				4/30/05								4/30/05

		May-2005		1.03%		3.18%		0.90%		1.08%		1.78%		1.22%				5/31/05								5/31/05

		Jun-2005		0.70%		0.14%		0.35%		0.55%		1.96%		0.83%				6/30/05								6/30/05

		Jul-2005		 -0.52%		3.72%		 -0.46%		 -0.91%		1.75%		 -0.38%				7/31/05								7/31/05

		Aug-2005		1.17%		 -0.91%		0.89%		1.28%		0.19%		1.06%				8/31/05								8/31/05

		Sep-2005		 -0.92%		0.81%		 -0.49%		 -1.03%		 -1.00%		 -1.02%				9/30/05								9/30/05

		Oct-2005		 -0.74%		 -1.67%		 -0.29%		 -0.79%		 -0.70%		 -0.77%				10/31/05								10/31/05

		Nov-2005		0.46%		3.78%		0.44%		0.44%		0.52%		0.46%				11/30/05								11/30/05

		Dec-2005		0.95%		0.03%		0.62%		0.95%		0.86%		0.93%				12/31/05								12/31/05

		Jan-2006		0.25%		2.65%		0.18%		0.01%		1.60%		0.32%				1/31/06								1/31/06

		Feb-2006		0.42%		0.27%		0.28%		0.33%		0.67%		0.40%				2/28/06		0.97		0.83				Feb-2006		0.01

		Mar-2006		 -0.83%		1.24%		 -0.14%		 -0.98%		0.60%		 -0.67%				3/31/06		0.98		0.88				Mar-2006		-0.15

		Apr-2006		 -0.06%		1.34%		0.07%		 -0.18%		0.62%		 -0.02%				4/30/06		0.98		0.90				Apr-2006		-0.00

		May-2006		 -0.10%		 -2.88%		 -0.27%		 -0.11%		 -0.01%		 -0.09%				5/31/06		0.98		0.85				May-2006		-0.08

		Jun-2006		0.18%		0.14%		0.43%		0.21%		 -0.35%		0.10%				6/30/06		0.98		0.83				Jun-2006		-0.06

		Jul-2006		1.38%		0.62%		1.66%		1.35%		0.98%		1.28%				7/31/06		0.99		0.82				Jul-2006		0.07

		Aug-2006		1.52%		2.38%		2.68%		1.53%		1.62%		1.55%				8/31/06		0.99		0.79				Aug-2006		0.30

		Sep-2006		0.90%		2.58%		1.39%		0.88%		1.42%		0.99%				9/30/06		0.99		0.80				Sep-2006		0.39

		Oct-2006		0.78%		3.26%		0.69%		0.66%		1.36%		0.80%				10/31/06		0.99		0.79				Oct-2006		0.27

		Nov-2006		1.24%		1.90%		1.93%		1.16%		1.68%		1.26%				11/30/06		0.99		0.81				Nov-2006		0.33

		Dec-2006		 -0.30%		1.40%		 -1.78%		 -0.58%		1.10%		 -0.25%				12/31/06		0.99		0.78				Dec-2006		0.35

		Jan-2007		0.07%		1.51%		 -0.58%		 -0.04%		1.12%		0.19%				1/31/07		0.99		0.77				Jan-2007		0.37

		Feb-2007		1.60%		 -1.96%		2.54%		1.54%		1.40%		1.51%				2/28/07		0.99		0.80				Feb-2007		0.08

		Mar-2007		0.05%		1.12%		 -0.70%		0.00%		0.11%		0.02%				3/31/07		0.99		0.89				Mar-2007		0.12

		Apr-2007		0.61%		4.43%		0.70%		0.54%		1.30%		0.69%				4/30/07		0.99		0.91				Apr-2007		0.11

		May-2007		 -0.66%		3.49%		 -1.26%		 -0.76%		0.75%		 -0.46%				5/31/07		0.99		0.93				May-2007		-0.29

		Jun-2007		 -0.40%		 -1.66%		 -0.75%		 -0.30%		 -1.80%		 -0.60%				6/30/07		0.98		0.92				Jun-2007		-0.09

		Jul-2007		0.55%		 -3.10%		1.16%		0.83%		 -3.54%		 -0.04%				7/31/07		0.93		0.81				Jul-2007		-0.04

		Aug-2007		0.97%		1.50%		1.69%		1.23%		1.36%		1.25%				8/31/07		0.90		0.78				Aug-2007		-0.11

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%		1.13%				9/30/07		0.91		0.77				Sep-2007		-0.05

		Oct-2007		0.73%		1.59%		0.99%		0.90%		0.60%		0.84%				10/31/07		0.91		0.77				Oct-2007		-0.08

		Nov-2007		1.32%		 -4.18%		2.55%		1.80%		 -2.17%		1.00%				11/30/07		0.89		0.74				Nov-2007		-0.30

		Dec-2007		0.18%		 -0.69%		0.71%		0.28%		0.29%		0.28%				12/31/07		0.88		0.72				Dec-2007		-0.27

		Jan-2008		1.46%		 -6.00%		1.26%		1.68%		 -1.33%		1.08%				1/31/08		0.87		0.73				Jan-2008		-0.40

		Feb-2008		 -0.32%		 -3.25%		 -0.12%		0.14%		 -1.36%		 -0.16%				2/29/08		0.85		0.69				Feb-2008		-0.23

		Mar-2008		 -0.46%		 -0.43%		0.49%		0.34%		 -0.34%		0.20%				3/31/08		0.79		0.69				Mar-2008		-0.19

		Apr-2008		0.43%		4.87%		0.19%		 -0.21%		4.31%		0.69%				4/30/08		0.78		0.65				Apr-2008		-0.22

		May-2008		 -0.54%		1.30%		 -1.51%		 -0.73%		0.36%		 -0.51%				5/31/08		0.78		0.65				May-2008		-0.14

		Jun-2008		 -0.56%		 -8.43%		0.02%		 -0.08%		 -2.80%		 -0.62%				6/30/08		0.79		0.57				Jun-2008		0.10

		Jul-2008		 -0.77%		 -0.84%		0.01%		 -0.08%		 -1.33%		 -0.33%				7/31/08		0.88		0.66				Jul-2008		0.10

		Aug-2008		0.52%		1.45%		0.79%		0.95%		0.35%		0.83%				8/31/08		0.87		0.62				Aug-2008		0.07

		Sep-2008		 -2.89%		 -8.91%		 -2.19%		 -1.34%		 -7.98%		 -2.67%				9/30/08		0.94		0.75				Sep-2008		0.36

		Oct-2008		 -4.71%		 -16.79%		 -4.32%		 -2.36%		 -15.91%		 -5.07%				10/31/08		0.97		0.88				Oct-2008		0.69

		Nov-2008		0.06%		 -7.18%		6.75%		3.26%		 -9.31%		0.74%				11/30/08		0.96		0.54				Nov-2008		0.70

		Dec-2008		3.43%		1.06%		8.36%		3.73%		7.68%		4.52%				12/31/08		0.97		0.72				Dec-2008		0.69

		Jan-2009		0.62%		 -8.43%		 -2.35%		 -0.88%		5.99%		0.49%				1/31/09		0.98		0.64				Jan-2009		0.69

		Feb-2009		 -1.13%		 -10.65%		 -1.20%		 -0.38%		 -3.10%		 -0.92%				2/28/09		0.98		0.65				Feb-2009		0.68

		Mar-2009		1.55%		8.76%		0.89%		1.39%		3.19%		1.75%				3/31/09		0.99		0.62				Mar-2009		0.72

		Apr-2009		2.47%		9.57%		0.67%		0.48%		12.10%		2.80%				4/30/09		0.99		0.57				Apr-2009		0.77

		May-2009		2.91%		5.59%		1.46%		0.73%		6.73%		1.93%				5/31/09		0.96		0.56				May-2009		0.82

		Jun-2009		1.62%		0.20%		2.00%		0.57%		2.86%		1.03%				6/30/09		0.95		0.56				Jun-2009		0.82

		Jul-2009		3.60%		7.56%		3.78%		1.61%		6.09%		2.51%				7/31/09		0.94		0.58				Jul-2009		0.86

		Aug-2009		1.73%		3.61%		1.39%		1.04%		1.86%		1.20%				8/31/09		0.94		0.58				Aug-2009		0.86

		Sep-2009		2.25%		3.73%		2.01%		1.05%		5.69%		1.98%				9/30/09		0.92		0.54				Sep-2009		0.87

		Oct-2009		1.35%		 -1.86%		 -0.67%		0.49%		1.79%		0.75%				10/31/09		0.78		0.40				Oct-2009		0.80

		Nov-2009		1.11%		6.00%		1.07%		1.29%		1.01%		1.24%				11/30/09		0.79		0.72				Nov-2009		0.71

		Dec-2009		 -0.27%		1.93%		 -2.00%		 -1.56%		3.28%		 -0.59%				12/31/09		0.88		0.57				Dec-2009		0.73

		Jan-2010		1.98%		 -3.60%		1.91%		1.53%		1.27%		1.48%				1/31/10		0.87		0.60				Jan-2010		0.66

		Feb-2010		0.54%		3.10%		0.55%		0.37%		0.17%		0.33%				2/28/10		0.82		0.51				Feb-2010		0.35

		Mar-2010		0.73%		6.03%		 -0.61%		 -0.12%		3.14%		0.53%				3/31/10		0.86		0.55				Mar-2010		0.33

		Apr-2010		1.66%		1.58%		2.04%		1.04%		2.34%		1.30%				4/30/10		0.92		0.79				Apr-2010		0.24

		May-2010		 -0.31%		 -7.99%		0.49%		0.84%		 -3.59%		 -0.05%				5/31/10		0.93		0.77				May-2010		0.43

		Jun-2010		1.56%		 -5.23%		2.46%		1.57%		1.24%		1.50%				6/30/10		0.92		0.80				Jun-2010		0.37

		Jul-2010		1.58%		7.01%		1.47%		1.07%		3.56%		1.56%				7/31/10		0.90		0.72				Jul-2010		0.20

		Aug-2010		1.47%		 -4.51%		3.10%		1.29%		0.04%		1.04%				8/31/10		0.90		0.61				Aug-2010		0.12

		Sep-2010		0.79%		8.92%		 -0.00%		0.11%		3.01%		0.69%				9/30/10		0.88		0.60				Sep-2010		-0.01

		Oct-2010		0.78%		3.80%		 -0.24%		0.36%		2.58%		0.80%				10/31/10		0.90		0.62				Oct-2010		-0.00

		Nov-2010		 -0.57%		0.01%		 -0.97%		 -0.57%		 -1.17%		 -0.69%				11/30/10		0.94		0.66				Nov-2010		0.01

		Dec-2010		 -0.44%		6.68%		 -1.04%		 -1.08%		1.81%		 -0.50%				12/31/10		0.95		0.62				Dec-2010		-0.10

		Jan-2011		0.60%		2.37%		 -0.92%		0.12%		2.21%		0.53%				1/31/11		0.95		0.55				Jan-2011		0.02

		Feb-2011		0.70%		3.43%		0.92%		0.25%		1.31%		0.46%				2/28/11		0.95		0.54				Feb-2011		0.02

		Mar-2011		0.15%		0.04%		 -0.20%		0.06%		0.32%		0.11%				3/31/11		0.96		0.58				Mar-2011		0.03

		Apr-2011		1.53%		2.96%		1.44%		1.27%		1.55%		1.33%				4/30/11		0.96		0.56				Apr-2011		0.06

		May-2011		1.07%		 -1.13%		1.35%		1.31%		0.49%		1.14%				5/31/11		0.97		0.61				May-2011		-0.23

		Jun-2011		 -0.57%		 -1.67%		 -0.78%		 -0.29%		 -0.97%		 -0.43%				6/30/11		0.97		0.58				Jun-2011		0.09

		Jul-2011		1.50%		 -2.03%		2.25%		1.59%		1.16%		1.50%				7/31/11		0.96		0.63				Jul-2011		-0.16

		Aug-2011		0.19%		 -5.43%		2.90%		1.46%		 -4.00%		0.37%				8/31/11		0.97		0.44				Aug-2011		0.08

		Sep-2011		 -0.10%		 -7.03%		2.64%		0.73%		 -3.27%		 -0.07%				9/30/11		0.97		0.27				Sep-2011		0.12

		Oct-2011		0.96%		10.93%		0.68%		0.11%		5.99%		1.28%				10/31/11		0.96		0.29				Oct-2011		0.20

		Nov-2011		 -0.56%		 -0.22%		 -1.55%		 -0.09%		 -2.16%		 -0.50%				11/30/11		0.96		0.30				Nov-2011		0.21

		Dec-2011		1.32%		1.02%		2.04%		1.10%		2.66%		1.41%				12/31/11		0.96		0.27				Dec-2011		0.39

		Jan-2012		1.69%		4.48%		2.30%		0.88%		3.04%		1.31%				1/31/12		0.94		0.33				Jan-2012		0.46

		Feb-2012		0.67%		4.32%		0.56%		 -0.02%		2.38%		0.46%				2/29/12		0.95		0.34				Feb-2012		0.45

		Mar-2012		 -0.16%		3.29%		 -0.68%		 -0.55%		 -0.14%		 -0.47%				3/31/12		0.93		0.39				Mar-2012		0.38

		Apr-2012		1.12%		 -0.63%		1.00%		1.11%		1.05%		1.10%				4/30/12		0.93		0.38				Apr-2012		0.33

		May-2012		0.58%		 -6.01%		0.51%		0.90%		 -1.31%		0.46%				5/31/12		0.93		0.38				May-2012		0.33

		Jun-2012		0.54%		4.12%		0.09%		0.04%		2.11%		0.45%				6/30/12		0.92		0.30				Jun-2012		0.30

		Jul-2012		1.84%		1.39%		2.11%		1.38%		1.90%		1.48%				7/31/12		0.91		0.29				Jul-2012		0.36

		Aug-2012		0.55%		2.25%		 -0.19%		0.07%		1.17%		0.29%				8/31/12		0.92		0.43				Aug-2012		0.30

		Sep-2012		0.81%		2.58%		0.39%		0.14%		1.39%		0.39%				9/30/12		0.90		0.86				Sep-2012		0.14

		Oct-2012		0.62%		 -1.85%		0.65%		0.20%		0.88%		0.33%				10/31/12		0.94		0.92				Oct-2012		0.13

		Nov-2012		0.35%		0.58%		 -0.09%		0.16%		0.80%		0.29%				11/30/12		0.92		0.89				Nov-2012		0.07

		Dec-2012		0.29%		0.91%		0.22%		 -0.14%		1.58%		0.20%				12/31/12		0.94		0.87				Dec-2012		0.09

		Jan-2013		 -0.16%		5.18%		0.05%		 -0.70%		1.34%		 -0.29%				1/31/13		0.94		0.81				Jan-2013		-0.26

		Feb-2013		0.55%		1.36%		0.31%		0.50%		0.51%		0.50%				2/28/13		0.94		0.80				Feb-2013		-0.28

		Mar-2013		0.24%		3.75%		0.09%		0.08%		1.02%		0.27%				3/31/13		0.92		0.75				Mar-2013		-0.26

		Apr-2013		1.32%		1.93%		0.25%		1.01%		1.81%		1.17%				4/30/13		0.94		0.52				Apr-2013		-0.17

		May-2013		 -1.63%		2.34%		 -0.18%		 -1.78%		 -0.58%		 -1.54%				5/31/13		0.98		0.39				May-2013		-0.23

		Jun-2013		 -2.23%		 -1.34%		 -0.39%		 -1.55%		 -2.62%		 -1.76%				6/30/13		0.98		0.45				Jun-2013		0.15

		Jul-2013		0.41%		5.09%		0.05%		0.14%		1.90%		0.49%				7/31/13		0.97		0.42				Jul-2013		0.21

		Aug-2013		 -0.61%		 -2.90%		 -0.28%		 -0.51%		 -0.61%		 -0.53%				8/31/13		0.98		0.52				Aug-2013		0.27

		Sep-2013		1.12%		3.14%		0.21%		0.95%		0.99%		0.96%				9/30/13		0.99		0.52				Sep-2013		0.29

		Oct-2013		1.29%		4.60%		0.85%		0.81%		2.51%		1.15%				10/31/13		0.99		0.63				Oct-2013		0.47

		Nov-2013		 -0.19%		3.05%		 -1.77%		 -0.37%		0.51%		 -0.20%				11/30/13		0.99		0.23				Nov-2013		0.49

		Dec-2013		 -0.29%		2.53%		 -1.53%		 -0.57%		0.54%		 -0.34%				12/31/13		0.99		0.21				Dec-2013		0.50

		Jan-2014		1.46%		 -3.46%		4.77%		1.48%		0.70%		1.32%				1/31/14		0.99		0.28				Jan-2014		0.22

		Feb-2014		0.91%		4.57%		0.48%		0.53%		2.02%		0.83%				2/28/14		0.99		0.28				Feb-2014		0.27

		Mar-2014		0.08%		0.84%		0.70%		 -0.17%		0.24%		 -0.09%				3/31/14		0.99		0.27				Mar-2014		0.27

		Apr-2014		0.95%		0.74%		1.73%		0.84%		0.63%		0.80%				4/30/14		0.99		0.33				Apr-2014		0.24

		May-2014		1.27%		2.35%		2.21%		1.14%		0.92%		1.09%				5/31/14		0.99		0.41				May-2014		0.33

		Jun-2014		0.32%		2.07%		 -0.03%		0.05%		0.84%		0.21%				6/30/14		0.99		0.56				Jun-2014		0.14

		Jul-2014		 -0.18%		 -1.38%		0.16%		 -0.25%		 -1.33%		 -0.47%				7/31/14		0.99		0.52				Jul-2014		0.25

		Aug-2014		1.11%		4.00%		1.40%		1.10%		1.58%		1.20%				8/31/14		0.98		0.53				Aug-2014		0.07

		Sep-2014		 -0.79%		 -1.40%		 -0.78%		 -0.68%		 -2.09%		 -0.96%				9/30/14		0.99		0.58				Sep-2014		0.22

		Oct-2014		0.89%		2.44%		0.16%		0.98%		1.19%		1.02%				10/31/14		0.98		0.54				Oct-2014		0.14

		Nov-2014		0.57%		2.69%		1.51%		0.71%		 -0.73%		0.42%				11/30/14		0.98		0.52				Nov-2014		0.21

		Dec-2014		 -0.09%		 -0.25%		1.43%		0.09%		 -1.45%		 -0.21%				12/31/14		0.98		0.40				Dec-2014		0.33

		Jan-2015		2.02%		 -3.00%		6.58%		2.10%		0.66%		1.81%				1/31/15		0.98		0.49				Jan-2015		0.21

		Feb-2015		 -0.46%		5.75%		 -3.05%		 -0.94%		2.41%		 -0.27%				2/28/15		0.97		0.53				Feb-2015		-0.08

		Mar-2015		0.34%		 -1.58%		0.61%		0.46%		 -0.55%		0.26%				3/31/15		0.97		0.54				Mar-2015		-0.07

		Apr-2015		 -0.12%		0.96%		 -2.01%		 -0.36%		1.21%		 -0.05%				4/30/15		0.96		0.53				Apr-2015		-0.06

		May-2015		 -0.15%		1.29%		 -1.28%		 -0.24%		0.30%		 -0.13%				5/31/15		0.96		0.52				May-2015		-0.12

		Jun-2015		 -1.16%		 -1.94%		 -2.72%		 -1.09%		 -1.49%		 -1.17%				6/30/15		0.97		0.58				Jun-2015		0.04

		Jul-2015		0.63%		2.10%		2.69%		0.70%		 -0.58%		0.44%				7/31/15		0.98		0.60				Jul-2015		0.03

		Aug-2015		 -0.41%		 -6.03%		 -0.92%		 -0.14%		 -1.74%		 -0.46%				8/31/15		0.98		0.63				Aug-2015		0.04

		Sep-2015		0.16%		 -2.47%		0.77%		0.68%		 -2.60%		0.02%				9/30/15		0.98		0.66				Sep-2015		-0.01

		Oct-2015		0.47%		8.44%		0.07%		0.02%		2.75%		0.56%				10/31/15		0.98		0.73				Oct-2015		0.02

		Nov-2015		 -0.27%		0.30%		 -0.74%		 -0.26%		 -2.22%		 -0.66%				11/30/15		0.96		0.71				Nov-2015		-0.01

		Dec-2015		 -0.61%		 -1.58%		 -0.56%		 -0.32%		 -2.52%		 -0.76%				12/31/15		0.96		0.72				Dec-2015		0.02

		Jan-2016		0.82%		 -4.96%		4.36%		1.38%		 -1.61%		0.78%				1/31/16		0.93		0.54				Jan-2016		0.11

		Feb-2016		0.44%		 -0.13%		1.86%		0.71%		0.57%		0.68%				2/29/16		0.94		0.62				Feb-2016		0.24

		Mar-2016		1.57%		6.78%		1.16%		0.92%		4.44%		1.62%				3/31/16		0.96		0.49				Mar-2016		0.48

		Apr-2016		0.94%		0.39%		0.64%		0.38%		3.92%		1.09%				4/30/16		0.97		0.49				Apr-2016		0.47

		May-2016		0.10%		1.80%		0.10%		0.03%		0.62%		0.14%				5/31/16		0.96		0.49				May-2016		0.48

		Jun-2016		1.72%		0.26%		2.48%		1.80%		0.92%		1.62%				6/30/16		0.96		0.39				Jun-2016		0.40

		Jul-2016		1.14%		3.69%		1.38%		0.63%		2.70%		1.05%				7/31/16		0.96		0.44				Jul-2016		0.43

		Aug-2016		0.23%		0.14%		0.40%		 -0.11%		2.09%		0.33%				8/31/16		0.96		0.38				Aug-2016		0.31

		Sep-2016		0.08%		0.02%		 -0.21%		 -0.06%		0.67%		0.09%				9/30/16		0.96		0.40				Sep-2016		0.29

		Oct-2016		 -0.52%		 -1.82%		 -0.35%		 -0.76%		0.39%		 -0.53%				10/31/16		0.96		0.46				Oct-2016		0.46

		Nov-2016		 -2.17%		3.70%		 -1.10%		 -2.37%		 -0.47%		 -1.99%				11/30/16		0.99		0.48				Nov-2016		0.09

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%		0.48%				12/31/16		0.99		0.43				Dec-2016		0.02

		Jan-2017		0.49%		1.90%		0.37%		0.20%		1.45%		0.45%				1/31/17		0.99		0.73				Jan-2017		0.14

		Feb-2017		0.86%		3.97%		0.67%		0.67%		1.46%		0.83%				2/28/17		0.99		0.80				Feb-2017		0.18

		Mar-2017		0.05%		0.12%		 -0.34%		 -0.05%		 -0.22%		 -0.09%				3/31/17		0.99		0.80				Mar-2017		-0.06

		Apr-2017		0.88%		1.03%		0.62%		0.77%		1.15%		0.85%				4/30/17		1.00		0.81				Apr-2017		-0.04

		May-2017		0.84%		1.41%		0.66%		0.77%		0.87%		0.79%				5/31/17		1.00		0.81				May-2017		-0.03

		Jun-2017		0.11%		0.62%		0.44%		 -0.10%		0.14%		 -0.05%				6/30/17		0.99		0.83				Jun-2017		0.07

		Jul-2017		0.59%		2.06%		0.21%		0.43%		1.11%		0.57%				7/31/17		0.99		0.85				Jul-2017		-0.06

		Aug-2017		0.88%		0.31%		0.12%		0.90%		 -0.04%		0.71%				8/31/17		0.99		0.81				Aug-2017		-0.09

		Sep-2017		 -0.29%		2.06%		0.05%		 -0.48%		0.90%		 -0.20%				9/30/17		0.99		0.83				Sep-2017		-0.13

		Oct-2017		0.13%		2.33%		0.18%		0.06%		0.42%		0.13%				10/31/17		0.99		0.82				Oct-2017		-0.40

		Nov-2017		 -0.05%		3.07%		0.04%		 -0.13%		 -0.26%		 -0.15%				11/30/17		0.96		0.49				Nov-2017		-0.03

		Dec-2017		0.52%		1.11%		0.29%		0.46%		0.30%		0.43%				12/31/17		0.97		0.49				Dec-2017		-0.04

		Jan-2018		 -0.74%		5.73%		0.13%		 -1.15%		0.60%		 -0.80%				1/31/18		0.98		0.38				Jan-2018		-0.48

		Feb-2018		 -0.95%		 -3.69%		0.06%		 -0.95%		 -0.85%		 -0.93%				2/28/18		0.98		0.30				Feb-2018		0.03

		Mar-2018		0.52%		 -2.54%		0.35%		0.64%		 -0.60%		0.39%				3/31/18		0.99		0.40				Mar-2018		-0.06

		Apr-2018		 -0.61%		0.38%		0.12%		 -0.74%		0.65%		 -0.47%				4/30/18		0.98		0.32				Apr-2018		-0.03

		May-2018		0.47%		2.41%		0.12%		0.71%		 -0.03%		0.57%				5/31/18		0.97		0.12				May-2018		-0.01

		Jun-2018		 -0.10%		0.62%		0.10%		 -0.12%		0.40%		 -0.02%				6/30/18		0.97		0.25				Jun-2018		-0.00

		Jul-2018		0.28%		3.72%		0.33%		0.02%		1.09%		0.24%				7/31/18		0.97		0.22				Jul-2018		0.01

		Aug-2018		0.49%		3.26%		0.23%		0.64%		0.74%		0.66%				8/31/18		0.96		0.35				Aug-2018		0.14

		Sep-2018		 -0.43%		0.57%		0.18%		 -0.64%		0.56%		 -0.40%				9/30/18		0.97		0.33				Sep-2018		0.17

		Oct-2018		 -0.89%		 -6.84%		 -0.14%		 -0.79%		 -1.60%		 -0.95%				10/31/18		0.97		0.47				Oct-2018		0.38

		Nov-2018		0.39%		2.04%		 -0.02%		0.60%		 -0.86%		0.31%				11/30/18		0.97		0.32				Nov-2018		0.40

		Dec-2018		1.38%		 -9.03%		2.60%		1.84%		 -2.14%		1.04%				12/31/18		0.97		0.34				Dec-2018		-0.13

		Jan-2019		1.63%		8.01%		1.18%		1.06%		4.52%		1.75%				1/31/19		0.97		0.40				Jan-2019		0.30

		Feb-2019		0.19%		3.21%		 -0.38%		 -0.06%		1.66%		0.29%				2/28/19		0.96		0.37				Feb-2019		0.22

		Mar-2019		1.90%		1.94%		3.14%		1.92%		0.94%		1.72%				3/31/19		0.97		0.53				Mar-2019		0.25

		Apr-2019		0.26%		4.05%		 -0.84%		0.03%		1.42%		0.30%				4/30/19		0.97		0.49				Apr-2019		0.23

		May-2019		1.60%		 -6.35%		4.02%		1.78%		 -1.19%		1.18%				5/31/19		0.96		0.48				May-2019		0.04

		Jun-2019		1.45%		7.05%		1.51%		1.26%		2.28%		1.46%				6/30/19		0.96		0.46				Jun-2019		0.13

		Jul-2019		0.35%		1.44%		0.17%		0.22%		0.56%		0.29%				7/31/19		0.96		0.46				Jul-2019		0.15

		Aug-2019		2.37%		 -1.58%		5.15%		2.59%		0.40%		2.15%				8/31/19		0.97		0.59				Aug-2019		0.09

		Sep-2019		 -0.39%		1.87%		 -1.15%		 -0.53%		0.36%		 -0.35%				9/30/19		0.97		0.64				Sep-2019		0.06

		Oct-2019		0.39%		2.17%		0.19%		0.30%		0.28%		0.30%				10/31/19		0.96		0.72				Oct-2019		-0.23

		Nov-2019		0.00%		3.63%		0.31%		 -0.05%		0.33%		0.02%				11/30/19		0.97		0.70				Nov-2019		-0.26

		Dec-2019		0.14%		3.02%		0.22%		 -0.07%		2.00%		0.34%				12/31/19		0.97		0.72				Dec-2019		-0.21

		Jan-2020		2.04%		 -0.04%		1.32%		1.92%		0.03%		1.54%				1/31/20		0.97		0.76				Jan-2020		-0.43

		Feb-2020		1.38%		 -8.23%		 -0.02%		1.80%		 -1.41%		1.16%				2/29/20		0.97		0.67				Feb-2020		-0.41

		Mar-2020		 -3.94%		 -12.35%		 -0.03%		 -0.59%		 -11.46%		 -2.76%				3/31/20		0.99		0.35				Mar-2020		0.37

		Apr-2020		2.95%		12.82%		3.73%		1.78%		4.51%		2.32%				4/30/20		0.99		0.44				Apr-2020		0.52

		May-2020		1.60%		4.76%		1.69%		0.47%		4.41%		1.25%				5/31/20		0.99		0.47				May-2020		0.62

		Jun-2020		1.44%		1.99%		1.88%		0.63%		0.98%		0.70%				6/30/20		0.98		0.47				Jun-2020		0.61

		Jul-2020		2.20%		5.64%		3.59%		1.49%		4.69%		2.13%				7/31/20		0.98		0.52				Jul-2020		0.64

		Aug-2020		 -0.30%		7.19%		 -1.06%		 -0.81%		0.95%		 -0.46%				8/31/20		0.97		0.52				Aug-2020		0.63

		Sep-2020		 -0.04%		 -3.80%		 -0.01%		 -0.05%		 -1.03%		 -0.25%				9/30/20		0.97		0.52				Sep-2020		0.64

		Oct-2020		 -0.24%		 -2.66%		0.52%		 -0.45%		0.51%		 -0.26%				10/31/20		0.97		0.53				Oct-2020		0.66

		Nov-2020		1.81%		10.95%		3.29%		0.98%		3.96%		1.58%				11/30/20		0.97		0.54				Nov-2020		0.68

		Dec-2020		0.61%		3.84%		0.80%		0.14%		1.88%		0.49%				12/31/20		0.97		0.55				Dec-2020		0.69

		Jan-2021		 -0.52%		 -1.01%		 -0.37%		 -0.72%		0.33%		 -0.51%				1/31/21		0.97		0.59				Jan-2021		0.73

		Feb-2021		 -1.30%		2.76%		0.75%		 -1.44%		0.37%		 -1.08%				2/28/21		0.97		0.68				Feb-2021		0.83

		Mar-2021		 -1.07%		4.38%		 -0.39%		 -1.25%		0.15%		 -0.97%				3/31/21		0.97		0.83				Mar-2021		0.60

		Apr-2021		0.95%		5.34%		0.51%		0.79%		1.09%		0.85%				4/30/21		0.97		0.73				Apr-2021		0.45

		May-2021		0.39%		0.70%		0.13%		0.33%		0.30%		0.32%				5/31/21		0.96		0.70				May-2021		0.43

		Jun-2021		0.92%		2.33%		0.49%		0.70%		1.34%		0.83%				6/30/21		0.99		0.66				Jun-2021		0.46

		Jul-2021		1.05%		2.38%		0.13%		1.12%		0.38%		0.97%				7/31/21		0.99		0.39				Jul-2021		0.40

		Aug-2021		 -0.02%		3.04%		0.11%		 -0.19%		0.51%		 -0.05%				8/31/21		0.99		0.37				Aug-2021		0.49

		Sep-2021		 -0.76%		 -4.65%		 -0.00%		 -0.87%		 -0.01%		 -0.69%				9/30/21		1.00		0.37				Sep-2021		0.57

		Oct-2021		 -0.06%		7.01%		 -0.01%		 -0.03%		 -0.17%		 -0.06%				10/31/21		1.00		0.38				Oct-2021		0.52

		Nov-2021		0.07%		 -0.69%		0.12%		0.30%		 -0.97%		0.04%				11/30/21		1.00		0.14				Nov-2021		0.25

		Dec-2021		0.05%		4.48%		 -0.16%		 -0.26%		1.87%		0.17%				12/31/21		1.00		0.08				Dec-2021		0.22
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Rolling 1 Yr Correlation to S&P 500

2/28/2005 - 12/31/2021
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Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Roll down formulas 3 months in columns J, K, and N with dates in I and M. 

update lines in each chart to include added 3 months of data

make sure dates are through current date on each chart. One chart doesn't have a title on purpose. 



Neopolitan



										

api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		Results displayed in USD

		Created On: 2020-04-30

		2/28/05		BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -1.58%		 -0.51%		0.16%		 -1.21%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		 -0.63%

		Apr-2005		0.99%		1.35%		1.24%		1.31%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		1.10%

		May-2005		0.90%		1.08%		0.97%		 -1.34%		1.78%		0.01%		2.69%		 -0.01%		3.18%		1.03%

		Jun-2005		0.35%		0.55%		0.85%		 -0.45%		1.96%		0.64%		1.90%		2.37%		0.14%		0.70%

		Jul-2005		 -0.46%		 -0.91%		 -0.55%		 -0.80%		1.75%		0.83%		 -0.08%		0.60%		3.72%		 -0.52%

		Aug-2005		0.89%		1.28%		1.00%		1.65%		0.19%		0.44%		1.86%		1.44%		 -0.91%		1.17%

		Sep-2005		 -0.49%		 -1.03%		 -0.48%		 -1.59%		 -1.00%		0.44%		1.75%		0.71%		0.81%		 -0.92%

		Oct-2005		 -0.29%		 -0.79%		 -0.63%		 -1.49%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		 -0.74%

		Nov-2005		0.44%		0.44%		0.48%		 -0.71%		0.52%		0.33%		1.65%		1.96%		3.78%		0.46%

		Dec-2005		0.62%		0.95%		0.85%		0.99%		0.86%		0.60%		1.63%		1.28%		0.03%		0.95%

		Jan-2006		0.18%		0.01%		 -0.08%		1.26%		1.60%		0.56%		1.30%		4.54%		2.65%		0.25%

		Feb-2006		0.28%		0.33%		0.29%		 -0.35%		0.67%		0.61%		2.08%		1.38%		0.27%		0.42%

		Mar-2006		 -0.14%		 -0.98%		 -0.87%		 -0.99%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		 -0.83%

		Apr-2006		0.07%		 -0.18%		 -0.35%		1.89%		0.62%		0.37%		 -0.04%		2.74%		1.34%		 -0.06%

		May-2006		 -0.27%		 -0.11%		0.32%		1.29%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		 -0.10%

		Jun-2006		0.43%		0.21%		 -0.01%		 -0.79%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.18%

		Jul-2006		1.66%		1.35%		1.18%		1.00%		0.98%		0.53%		3.12%		4.22%		0.62%		1.38%

		Aug-2006		2.68%		1.53%		1.50%		1.16%		1.62%		0.62%		2.57%		1.16%		2.38%		1.52%

		Sep-2006		1.39%		0.88%		0.72%		 -0.01%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.90%

		Oct-2006		0.69%		0.66%		0.54%		0.97%		1.36%		0.74%		1.96%		4.67%		3.26%		0.78%

		Nov-2006		1.93%		1.16%		0.87%		2.44%		1.68%		0.49%		1.19%		3.22%		1.90%		1.24%

		Dec-2006		 -1.78%		 -0.58%		 -0.48%		 -1.33%		1.10%		0.72%		0.62%		2.24%		1.40%		 -0.30%

		Jan-2007		 -0.58%		 -0.04%		 -0.04%		 -0.98%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		0.07%

		Feb-2007		2.54%		1.54%		1.26%		2.06%		1.40%		0.72%		1.66%		1.38%		 -1.96%		1.60%

		Mar-2007		 -0.70%		0.00%		 -0.04%		0.24%		0.11%		0.34%		0.92%		3.08%		1.12%		0.05%

		Apr-2007		0.70%		0.54%		0.31%		1.13%		1.30%		0.60%		0.76%		3.01%		4.43%		0.61%

		May-2007		 -1.26%		 -0.76%		 -0.67%		 -1.56%		0.75%		0.61%		 -0.39%		2.00%		3.49%		 -0.66%

		Jun-2007		 -0.75%		 -0.30%		 -0.37%		 -0.44%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		 -0.40%

		Jul-2007		1.16%		0.83%		1.01%		2.03%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		0.55%

		Aug-2007		1.69%		1.23%		1.14%		1.23%		1.36%		0.92%		1.07%		 -1.67%		1.50%		0.97%

		Sep-2007		1.07%		0.76%		0.44%		2.24%		2.62%		2.33%		2.38%		6.08%		3.74%		1.07%

		Oct-2007		0.99%		0.90%		0.84%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		0.73%

		Nov-2007		2.55%		1.80%		1.12%		1.91%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		1.32%

		Dec-2007		0.71%		0.28%		0.22%		 -0.30%		0.29%		0.41%		0.61%		0.22%		 -0.69%		0.18%

		Jan-2008		1.26%		1.68%		1.65%		2.78%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		1.46%

		Feb-2008		 -0.12%		0.14%		0.29%		1.67%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		 -0.32%

		Mar-2008		0.49%		0.34%		 -0.06%		2.04%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		 -0.46%

		Apr-2008		0.19%		 -0.21%		 -0.54%		 -1.91%		4.31%		4.81%		0.95%		1.39%		4.87%		0.43%

		May-2008		 -1.51%		 -0.73%		 -0.92%		 -1.11%		0.36%		0.20%		0.12%		0.61%		1.30%		 -0.54%

		Jun-2008		0.02%		 -0.08%		 -0.32%		0.09%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		 -0.56%

		Jul-2008		0.01%		 -0.08%		0.74%		0.14%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		 -0.77%

		Aug-2008		0.79%		0.95%		0.99%		 -1.65%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		0.52%

		Sep-2008		 -2.19%		 -1.34%		 -0.90%		 -2.35%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		 -2.89%

		Oct-2008		 -4.32%		 -2.36%		 -0.66%		 -3.69%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		 -4.71%

		Nov-2008		6.75%		3.26%		2.71%		2.89%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		0.06%

		Dec-2008		8.36%		3.73%		2.55%		6.21%		7.68%		 -0.56%		7.46%		9.84%		1.06%		3.43%

		Jan-2009		 -2.35%		 -0.88%		 -0.86%		 -3.27%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		0.62%

		Feb-2009		 -1.20%		 -0.38%		 -0.01%		 -2.23%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		 -1.13%

		Mar-2009		0.89%		1.39%		0.88%		2.30%		3.19%		2.95%		3.63%		5.71%		8.76%		1.55%

		Apr-2009		0.67%		0.48%		0.42%		0.90%		12.10%		10.04%		5.55%		8.43%		9.57%		2.47%

		May-2009		1.46%		0.73%		0.16%		3.57%		6.73%		5.34%		4.07%		5.65%		5.59%		2.91%

		Jun-2009		2.00%		0.57%		0.92%		0.41%		2.86%		3.38%		1.44%		1.24%		0.20%		1.62%

		Jul-2009		3.78%		1.61%		1.33%		2.21%		6.09%		5.41%		3.19%		4.61%		7.56%		3.60%

		Aug-2009		1.39%		1.04%		1.03%		1.76%		1.86%		1.24%		2.01%		0.52%		3.61%		1.73%

		Sep-2009		2.01%		1.05%		0.85%		2.14%		5.69%		3.24%		4.90%		3.32%		3.73%		2.25%

		Oct-2009		 -0.67%		0.49%		0.21%		0.47%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		1.35%

		Nov-2009		1.07%		1.29%		1.01%		2.55%		1.01%		0.15%		1.09%		2.22%		6.00%		1.11%

		Dec-2009		 -2.00%		 -1.56%		 -0.92%		 -3.76%		3.28%		4.24%		0.37%		 -0.36%		1.93%		 -0.27%

		Jan-2010		1.91%		1.53%		1.02%		0.41%		1.27%		1.46%		0.38%		0.25%		 -3.60%		1.98%

		Feb-2010		0.55%		0.37%		0.47%		0.07%		0.17%		 -0.17%		1.36%		1.12%		3.10%		0.54%

		Mar-2010		 -0.61%		 -0.12%		0.19%		 -0.76%		3.14%		2.91%		2.48%		4.01%		6.03%		0.73%

		Apr-2010		2.04%		1.04%		0.56%		0.02%		2.34%		1.48%		0.83%		1.57%		1.58%		1.66%

		May-2010		0.49%		0.84%		0.77%		 -1.56%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		 -0.31%

		Jun-2010		2.46%		1.57%		0.91%		1.53%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		1.56%

		Jul-2010		1.47%		1.07%		0.82%		3.40%		3.56%		2.23%		4.06%		5.52%		7.01%		1.58%

		Aug-2010		3.10%		1.29%		1.66%		1.39%		0.04%		0.06%		2.39%		0.68%		 -4.51%		1.47%

		Sep-2010		 -0.00%		0.11%		 -0.22%		2.35%		3.01%		1.78%		1.57%		5.76%		8.92%		0.79%

		Oct-2010		 -0.24%		0.36%		 -0.09%		1.26%		2.58%		1.87%		1.85%		1.28%		3.80%		0.78%

		Nov-2010		 -0.97%		 -0.57%		 -1.08%		 -3.81%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		 -0.57%

		Dec-2010		 -1.04%		 -1.08%		 -0.47%		1.31%		1.81%		1.80%		 -0.45%		3.14%		6.68%		 -0.44%

		Jan-2011		 -0.92%		0.12%		 -0.31%		0.18%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		0.60%

		Feb-2011		0.92%		0.25%		0.18%		0.59%		1.31%		0.10%		0.29%		1.49%		3.43%		0.70%

		Mar-2011		 -0.20%		0.06%		 -0.08%		0.47%		0.32%		 -0.07%		1.19%		2.95%		0.04%		0.15%

		Apr-2011		1.44%		1.27%		0.91%		3.10%		1.55%		0.54%		1.36%		4.73%		2.96%		1.53%

		May-2011		1.35%		1.31%		0.97%		 -0.08%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		1.07%

		Jun-2011		 -0.78%		 -0.29%		 -0.20%		0.08%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		 -0.57%

		Jul-2011		2.25%		1.59%		1.12%		2.06%		1.16%		0.11%		1.85%		1.37%		 -2.03%		1.50%

		Aug-2011		2.90%		1.46%		1.22%		1.27%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		0.19%

		Sep-2011		2.64%		0.73%		0.60%		 -2.31%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		 -0.10%

		Oct-2011		0.68%		0.11%		 -0.10%		1.33%		5.99%		4.35%		4.40%		5.58%		10.93%		0.96%

		Nov-2011		 -1.55%		 -0.09%		 -0.54%		 -1.75%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		 -0.56%

		Dec-2011		2.04%		1.10%		1.52%		0.67%		2.66%		0.71%		1.13%		 -1.47%		1.02%		1.32%

		Jan-2012		2.30%		0.88%		0.99%		1.67%		3.04%		2.89%		1.58%		7.42%		4.48%		1.69%

		Feb-2012		0.56%		 -0.02%		0.36%		 -0.07%		2.38%		0.73%		2.40%		2.86%		4.32%		0.67%

		Mar-2012		 -0.68%		 -0.55%		 -0.15%		 -0.72%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		 -0.16%

		Apr-2012		1.00%		1.11%		0.62%		1.18%		1.05%		0.69%		1.63%		0.96%		 -0.63%		1.12%

		May-2012		0.51%		0.90%		1.04%		 -1.03%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		0.58%

		Jun-2012		0.09%		0.04%		 -0.16%		0.48%		2.11%		1.04%		3.51%		5.58%		4.12%		0.54%

		Jul-2012		2.11%		1.38%		1.36%		1.16%		1.90%		1.59%		3.71%		2.24%		1.39%		1.84%

		Aug-2012		 -0.19%		0.07%		0.24%		0.86%		1.17%		1.28%		1.18%		 -0.11%		2.25%		0.55%

		Sep-2012		0.39%		0.14%		0.40%		1.22%		1.39%		1.17%		1.63%		2.62%		2.58%		0.81%

		Oct-2012		0.65%		0.20%		0.28%		 -0.14%		0.88%		0.11%		0.89%		0.52%		 -1.85%		0.62%

		Nov-2012		 -0.09%		0.16%		0.50%		 -0.01%		0.80%		0.02%		1.18%		1.41%		0.58%		0.35%

		Dec-2012		0.22%		 -0.14%		0.10%		 -0.33%		1.58%		1.08%		0.71%		2.16%		0.91%		0.29%

		Jan-2013		0.05%		 -0.70%		 -0.55%		 -0.91%		1.34%		1.21%		 -1.34%		0.72%		5.18%		 -0.16%

		Feb-2013		0.31%		0.50%		0.61%		 -0.95%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		0.55%

		Mar-2013		0.09%		0.08%		0.52%		 -0.25%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		0.24%

		Apr-2013		0.25%		1.01%		1.10%		1.39%		1.81%		0.59%		2.92%		3.43%		1.93%		1.32%

		May-2013		 -0.18%		 -1.78%		 -1.43%		 -2.97%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		 -1.63%

		Jun-2013		 -0.39%		 -1.55%		 -1.39%		 -1.18%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		 -2.23%

		Jul-2013		0.05%		0.14%		0.40%		1.26%		1.90%		1.25%		1.21%		 -0.56%		5.09%		0.41%

		Aug-2013		 -0.28%		 -0.51%		 -0.38%		 -0.53%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		 -0.61%

		Sep-2013		0.21%		0.95%		0.81%		2.06%		0.99%		0.15%		2.61%		4.40%		3.14%		1.12%

		Oct-2013		0.85%		0.81%		0.90%		0.98%		2.51%		0.86%		2.77%		2.75%		4.60%		1.29%

		Nov-2013		 -1.77%		 -0.37%		 -0.14%		 -0.82%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		 -0.19%

		Dec-2013		 -1.53%		 -0.57%		 -0.54%		 -0.60%		0.54%		0.44%		0.51%		 -0.55%		2.53%		 -0.29%

		Jan-2014		4.77%		1.48%		1.44%		1.06%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		1.46%

		Feb-2014		0.48%		0.53%		0.49%		1.40%		2.02%		0.05%		3.03%		3.92%		4.57%		0.91%

		Mar-2014		0.70%		 -0.17%		0.10%		 -0.07%		0.24%		0.34%		1.37%		2.81%		0.84%		0.08%

		Apr-2014		1.73%		0.84%		0.69%		1.13%		0.63%		0.13%		1.24%		0.89%		0.74%		0.95%

		May-2014		2.21%		1.14%		0.96%		0.59%		0.92%		0.76%		3.10%		2.08%		2.35%		1.27%

		Jun-2014		 -0.03%		0.05%		0.34%		0.73%		0.84%		0.55%		0.36%		1.00%		2.07%		0.32%

		Jul-2014		0.16%		 -0.25%		0.22%		 -0.90%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		 -0.18%

		Aug-2014		1.40%		1.10%		1.22%		0.55%		1.58%		0.24%		0.84%		0.48%		4.00%		1.11%

		Sep-2014		 -0.78%		 -0.68%		 -0.29%		 -2.79%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		 -0.79%

		Oct-2014		0.16%		0.98%		0.73%		0.01%		1.19%		0.61%		1.71%		1.56%		2.44%		0.89%

		Nov-2014		1.51%		0.71%		0.94%		 -0.36%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.57%

		Dec-2014		1.43%		0.09%		0.52%		 -0.69%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		 -0.09%

		Jan-2015		6.58%		2.10%		1.87%		 -0.16%		0.66%		0.20%		0.93%		0.34%		 -3.00%		2.02%

		Feb-2015		 -3.05%		 -0.94%		 -0.59%		 -0.81%		2.41%		1.45%		0.85%		 -1.34%		5.75%		 -0.46%

		Mar-2015		0.61%		0.46%		0.57%		 -0.96%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		0.34%

		Apr-2015		 -2.01%		 -0.36%		 -0.56%		1.06%		1.21%		0.73%		1.63%		2.92%		0.96%		 -0.12%

		May-2015		 -1.28%		 -0.24%		 -0.42%		 -1.79%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		 -0.15%

		Jun-2015		 -2.72%		 -1.09%		 -1.24%		 -0.44%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		 -1.16%

		Jul-2015		2.69%		0.70%		0.99%		0.23%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		0.63%

		Aug-2015		 -0.92%		 -0.14%		 -0.27%		0.12%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		 -0.41%

		Sep-2015		0.77%		0.68%		0.59%		0.51%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		0.16%

		Oct-2015		0.07%		0.02%		0.33%		0.21%		2.75%		0.01%		2.74%		4.53%		8.44%		0.47%

		Nov-2015		 -0.74%		 -0.26%		0.05%		 -1.66%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		 -0.27%

		Dec-2015		 -0.56%		 -0.32%		 -0.27%		0.53%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		 -0.61%

		Jan-2016		4.36%		1.38%		1.46%		0.87%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		0.82%

		Feb-2016		1.86%		0.71%		0.96%		2.23%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		0.44%

		Mar-2016		1.16%		0.92%		0.82%		2.70%		4.44%		3.15%		3.27%		9.06%		6.78%		1.57%

		Apr-2016		0.64%		0.38%		0.17%		1.33%		3.92%		2.34%		1.77%		2.57%		0.39%		0.94%

		May-2016		0.10%		0.03%		0.42%		 -1.34%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		0.10%

		Jun-2016		2.48%		1.80%		1.90%		2.92%		0.92%		 -0.15%		3.37%		5.89%		0.26%		1.72%

		Jul-2016		1.38%		0.63%		0.60%		0.75%		2.70%		1.64%		1.80%		0.60%		3.69%		1.14%

		Aug-2016		0.40%		 -0.11%		 -0.05%		 -0.49%		2.09%		0.70%		1.79%		0.04%		0.14%		0.23%

		Sep-2016		 -0.21%		 -0.06%		 -0.01%		0.55%		0.67%		0.60%		0.40%		2.02%		0.02%		0.08%

		Oct-2016		 -0.35%		 -0.76%		 -0.97%		 -2.78%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		 -0.52%

		Nov-2016		 -1.10%		 -2.37%		 -1.65%		 -3.97%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		 -2.17%

		Dec-2016		0.43%		0.14%		0.27%		 -0.46%		1.85%		1.29%		1.33%		1.87%		1.98%		0.43%

		Jan-2017		0.37%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.49%

		Feb-2017		0.67%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		0.86%

		Mar-2017		 -0.34%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.05%

		Apr-2017		0.62%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		0.88%

		May-2017		0.66%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		0.84%

		Jun-2017		0.44%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		0.11%

		Jul-2017		0.21%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.59%

		Aug-2017		0.12%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		0.88%

		Sep-2017		0.05%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		 -0.29%

		Oct-2017		0.18%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.13%

		Nov-2017		0.04%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		 -0.05%

		Dec-2017		0.29%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		0.52%

		Jan-2018		0.13%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		 -0.74%

		Feb-2018		0.06%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -0.95%

		Mar-2018		0.35%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		0.52%

		Apr-2018		0.12%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		 -0.61%

		May-2018		0.12%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		0.47%

		Jun-2018		0.10%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		 -0.10%

		Jul-2018		0.33%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		0.28%

		Aug-2018		0.23%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		0.49%

		Sep-2018		0.18%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -0.43%

		Oct-2018		 -0.14%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -0.89%

		Nov-2018		 -0.02%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		0.39%

		Dec-2018		2.60%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		1.38%

		Jan-2019		1.18%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		1.63%

		Feb-2019		 -0.38%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		0.19%

		Mar-2019		3.14%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		1.90%

		Apr-2019		 -0.84%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		0.26%

		May-2019		4.02%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		1.60%

		Jun-2019		1.51%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		1.45%

		Jul-2019		0.17%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.35%

		Aug-2019		5.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		2.37%

		Sep-2019		 -1.15%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		 -0.39%

		Oct-2019		0.19%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		0.39%

		Nov-2019		0.31%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		0.00%

		Dec-2019		0.22%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		0.14%

		Jan-2020		1.32%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		2.04%

		Feb-2020		 -0.02%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		1.38%

		Mar-2020		 -0.03%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -3.94%

		Apr-2020		3.73%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		2.95%

		May-2020		1.69%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		1.60%

		Jun-2020		1.88%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		1.44%

		Jul-2020		3.59%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.20%

		Aug-2020		 -1.06%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		 -0.30%

		Sep-2020		 -0.01%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -0.04%

		Oct-2020		0.52%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		 -0.24%

		Nov-2020		3.29%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		1.81%

		Dec-2020		0.80%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		0.61%

		Jan-2021		 -0.37%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		 -0.52%

		Feb-2021		0.75%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		 -1.30%

		Mar-2021		 -0.39%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		 -1.07%

		Apr-2021		0.51%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		0.95%

		May-2021		0.13%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.39%

		Jun-2021		0.49%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		0.92%

		Jul-2021		0.13%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		1.05%

		Aug-2021		0.11%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		 -0.02%

		Sep-2021		 -0.00%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -0.76%

		Oct-2021		 -0.01%		 -0.03%		 -0.26%		 -0.24%		 -0.17%		0.00%		0.02%		 -1.33%		7.01%		 -0.06%

		Nov-2021		0.12%		0.30%		0.71%		 -0.29%		 -0.97%		 -0.46%		 -1.84%		 -2.74%		 -0.69%		0.07%

		Dec-2021		 -0.16%		 -0.26%		 -0.41%		 -0.14%		1.87%		0.83%		1.40%		1.56%		4.48%		0.05%

				BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Return		7.20%		4.04%		4.06%		3.11%		7.06%		4.44%		6.57%		4.12%		10.73%		5.30%

		Std. Dev.		5.49%		3.18%		2.68%		5.24%		9.26%		7.43%		8.56%		12.01%		14.60%		3.72%

		Correl to SP 500		0.03		0.02		-0.01		0.27		0.72		0.64		0.58		0.59		1.00		0.39



Return vs. Correlation to S&P 500

Since 2/28/2005



BGIM US FI	Brandywine US FI







3.1793998893738691E-2	7.1998877561574748E-2	Blbg Barc US Agg	Blbg Barc Glb Agg (Hedged)	[CELLRANGE]



[CELLRANGE]

2.0970394215217122E-2	-1.0372410213544391E-2	4.0362530856887791E-2	4.0602054702360446E-2	Blbg Barc US Agg	Blbg Barc Glb Agg (Hedged)	Blbg Barc Glb Agg	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	[CELLRANGE]
Blbg Barc US HY

[CELLRANGE]
[CELLRANGE]
[CELLRANGE]

0.27008133825579922	0.72315435509363823	0.63873895254064461	0.57683772080999063	0.5907825352473185	3.108995930852898E-2	7.0617880437055414E-2	4.4409099152002307E-2	6.5666331491786467E-2	4.1194001962268967E-2	Blbg Barc Glb Agg	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	eVest Top 20 AUM US Core Plus Composite	

0.38915444292143581	5.3005488881136431E-2	Correlation to S&P 500


Annualized Return



Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Update formulas for return, std. dev. and correl to include additional 3 months of data

chart will update automatically



Avg Correlation Across Universe

				3 Yr								5 Yr								10 Yr

				Firm Name		Product Name		Brandywine Global Investment Management, LLC				Firm Name		Product Name		Brandywine Global Investment Management, LLC				Firm Name		Product Name		Brandywine Global Investment Management, LLC

								US Fixed Income								US Fixed Income								US Fixed Income				SI

								US Fixed Income Composite (SA-GF)								US Fixed Income Composite (SA-GF)								US Fixed Income Composite (SA-GF)				Firm Name		Product Name		Brandywine Global Investment Management, LLC

				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.49				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.45				Seix Investment Advisors LLC		Seix Core Plus		0.21								US Fixed Income

				Sage Advisory Services, Ltd. Co.		Sage ESG Core Plus		0.46				Prudential Financial		Core Plus Bond/Reams Fund		0.41				Barksdale Investment Management		Barksdale Income		0.18								US Fixed Income Composite (SA-GF)

				Prudential Financial		Core Plus Bond/Reams Fund		0.45				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.39				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.17				GW&K Investment Management		Total Return Bond Strategy		0.13

				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.37				Janus Henderson Investors		Core Plus Fixed Income		0.33				Prudential Financial		Core Plus Bond/Reams Fund		0.16				Prudential Financial		Core Plus Bond / PGIM Fund		0.10

				Janus Henderson Investors		Core Plus Fixed Income		0.33				Allspring Global Investments		U.S. Core Plus Bond		0.33				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.15				Janus Henderson Investors		Core Plus Fixed Income		0.09

				Smith Capital Investors. LLC		Smith Capital Investors Total Return		0.32				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.30				BlackRock		Total Return		0.15				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.09

				BlackRock		BlackRock Systematic ESG Bond Fund		0.32				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.30				BlackRock		CoreAlpha Bond Fund		0.15				Victory Capital Management Inc.		INCORE Total Return		0.08

				Allspring Global Investments		U.S. Core Plus Bond		0.30				Principal Global Fixed Income		Core Plus Bond		0.29				Calvert Research and Management		Calvert Bond Strategy		0.15				Payden & Rygel		Core Plus		0.07

				BlackRock		CoreAlpha Bond Fund		0.29				PPM America, Inc.		Core Plus Fixed Income		0.29				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.12				Western Asset Management Company, LLC		WA US Core Plus		0.07

				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.28				Barksdale Investment Management		Barksdale Income		0.28				Janus Henderson Investors		Core Plus Fixed Income		0.11				Segall Bryant & Hamill		Core Plus Fixed Income		0.05

				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.28				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.28				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.11				Calvert Research and Management		Calvert Bond Strategy		0.05

				BNY Mellon Investment Adviser, Inc.		BNY Mellon Core Plus Fund		0.27				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.28				American Century Investments		U.S. Core Plus Fixed Income		0.09				UBS Asset Management		US Core Plus		0.03

				Principal Global Fixed Income		Core Plus Bond		0.27				BlackRock		CoreAlpha Bond Fund		0.28				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.09				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.02

				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.26				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		0.27				Allspring Global Investments		U.S. Enhanced Core Bond		0.08				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.02

				Seix Investment Advisors LLC		Seix Core Plus		0.26				Insight Investment		US Core Plus Fixed Income		0.27				Western Asset Management Company, LLC		WA US Core Plus		0.08				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.01

				MacKay Shields LLC		Core Plus Fixed Income		0.26				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		0.27				Invesco, Ltd		Core Plus		0.07				Victory Capital Management Inc.		USAA Income		-0.01

				Insight Investment		US Core Plus Fixed Income		0.25				MacKay Shields LLC		Core Plus Fixed Income		0.27				Camden Asset Management, L.P.		Camden Bond Strategy		0.07				Morgan Stanley Investment Management		Core Plus Fixed Income		-0.01

				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		0.25				BlackRock		BlackRock Systematic ESG Bond Fund		0.27				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.07				Wellington Management Company LLP		Core Bond Plus		-0.02

				Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		0.25				Macquarie Investment Management		US Core Plus Fixed Income		0.27				Insight Investment		US Core Plus Fixed Income		0.07				DeRoy & Devereaux		Total Return Bond Strategy		-0.02

				Allianz Global Investors		AllianzGI US Core Plus Fixed Income		0.25				Allspring Global Investments		U.S. Enhanced Core Bond		0.26				Barings LLC		Core Plus Total Return		0.07				John Hancock Investments		John Hancock Bond Fund		-0.02

				PPM America, Inc.		Core Plus Fixed Income		0.25				Neuberger Berman Group LLC		Core Plus		0.26				Chartwell Investment Partners		Core Plus Fixed Income		0.07				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		-0.02

				GW&K Investment Management		Enhanced Core Bond Strategy		0.25				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.26				PIMCO		Total Return ESG		0.06				PIMCO		Total Return ESG		-0.03

				Barksdale Investment Management		Barksdale Income		0.24				Pacific Asset Management		Core Plus Bond Strategy		0.26				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.06				Manulife Investment Management		Core Plus Fixed Income		-0.03

				Allspring Global Investments		U.S. Enhanced Core Bond		0.24				Ducenta Squared Asset Management		Core Plus Fixed Income		0.25				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.06				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		-0.03

				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		0.24				Seix Investment Advisors LLC		Seix Core Plus		0.25				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.06				Touchstone Investments		Touchstone Active Bond Fund		-0.04

				Guggenheim Investments		Core Plus Fixed Income		0.24				American Century Investments		U.S. Core Plus Fixed Income		0.25				Barings LLC		Core Plus Fixed Income		0.06				PIMCO		Core Plus - Total Return Full Authority		-0.04

				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.24				Guggenheim Investments		Core Plus Fixed Income		0.25				Segall Bryant & Hamill		Core Plus Fixed Income		0.05				Ducenta Squared Asset Management		Core Plus Fixed Income		-0.04

				MacKay Shields LLC		Core Plus Opportunities		0.24				MacKay Shields LLC		Core Plus Opportunities		0.24				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.05				PIMCO		PIMCO Total Return Collective Trust Class I		-0.05

				Macquarie Investment Management		US Core Plus Fixed Income		0.23				Weitz Investment Management, Inc.		Weitz Core Plus Income		0.24				Prudential Financial		Core Plus Bond / PGIM Fund		0.05				Harbor Capital		Harbor Bond Strategy		-0.08

				Pacific Asset Management		Core Plus Bond Strategy		0.23				GW&K Investment Management		Enhanced Core Bond Strategy		0.24				Longfellow Investment Management Co.		Core Plus		0.05				Putnam Investments		Putnam Core Plus Fixed Income		-0.08

				Weitz Investment Management, Inc.		Weitz Core Plus Income		0.23				Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		0.24				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.05				Conning		Core Plus Fixed Income		-0.09

				Victory Capital Management Inc.		INCORE Total Return		0.23				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		0.24				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.04				Touchstone Investments		Touchstone Impact Bond Fund		-0.09

				BlackRock		Total Return		0.22				BlackRock		Total Return		0.23				Macquarie Investment Management		US Core Plus Fixed Income		0.04

				Neuberger Berman Group LLC		Core Plus		0.22				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.23				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.04

				Ducenta Squared Asset Management		Core Plus Fixed Income		0.22				Putnam Investments		Putnam Core Plus Fixed Income		0.23				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.04

				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		0.22				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.22				T. Rowe Price		US Core Plus Bond Strategy		0.04

				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.22				T. Rowe Price		US Core Plus Bond Strategy		0.22				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.03

				Putnam Investments		Putnam Core Plus Fixed Income		0.22				Longfellow Investment Management Co.		Core Plus		0.22				Baird Advisors		Core Plus Bond		0.03

				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.21				Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		0.22				Principal Global Fixed Income		Core Plus Bond		0.03

				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.21				DWS Group		Total Return Bond		0.22				GW&K Investment Management		Enhanced Core Bond Strategy		0.03

				T. Rowe Price		US Core Plus Bond Strategy		0.21				GW&K Investment Management		Total Return Bond Strategy		0.21				National Investment Services		Core Plus Fixed Income		0.03

				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.21				Invesco, Ltd		Core Plus		0.21				UBS Asset Management		US Core Plus		0.02

				GW&K Investment Management		Total Return Bond Strategy		0.21				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		0.21				Victory Capital Management Inc.		USAA Income		0.02

				Touchstone Investments		Touchstone Active Bond Fund		0.20				T. Rowe Price		US Total Return Bond Strategy		0.21				Stone Harbor Investment Partners LP		Core Plus		0.02

				American Century Investments		U.S. Core Plus Fixed Income		0.20				Manulife Investment Management		Core Plus Fixed Income		0.21				Touchstone Investments		Touchstone Impact Bond Fund		0.02

				Longfellow Investment Management Co.		Core Plus		0.20				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.21				John Hancock Investments		John Hancock Bond Fund		0.02

				Invesco, Ltd		Core Plus		0.20				Touchstone Investments		Touchstone Active Bond Fund		0.21				Neuberger Berman Group LLC		Core Plus		0.02

				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		0.20				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.20				MacKay Shields LLC		Core Plus Opportunities		0.01

				DWS Group		Total Return Bond		0.20				John Hancock Investments		John Hancock Bond Fund		0.20				iM Global Partner		iMGP US Core Plus		0.01

				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		0.19				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.20				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.01

				PIMCO		Total Return ESG		0.19				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.20				Conning		Core Plus Fixed Income		0.01

				Western Asset Management Company, LLC		WA US Core Plus		0.19				Fidelity Investments		Fidelity Total Bond Fund		0.20				Ducenta Squared Asset Management		Core Plus Fixed Income		0.01

				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.19				Victory Capital Management Inc.		INCORE Total Return		0.20				GW&K Investment Management		Total Return Bond Strategy		0.01

				Nationwide Fund Advisors		Nationwide Core Plus Bond Fund		0.19				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.20				Wellington Management Company LLP		Core Bond Plus		0.01

				T. Rowe Price		US Total Return Bond Strategy		0.19				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		0.19				DWS Group		Total Return Bond		0.01

				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.18				Fidelity Institutional Asset Management		Core Plus		0.19				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.01

				John Hancock Investments		John Hancock Bond Fund		0.18				PNC Capital Advisors, LLC		Core Plus Bond		0.19				Pacific Asset Management		Core Plus Bond Strategy		0.01

				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.18				PIMCO		Total Return ESG		0.19				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.01

				Manulife Investment Management		Core Plus Fixed Income		0.18				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.18				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.01

				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.17				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.18				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.01

				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.17				Western Asset Management Company, LLC		WA US Core Plus		0.18				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.00

				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.17				Chartwell Investment Partners		Core Plus Fixed Income		0.18				Fidelity Investments		Fidelity Total Bond Fund		0.00

				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.17				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.18				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.00

				Segall Bryant & Hamill		Core Plus Fixed Income		0.17				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.17				Fidelity Institutional Asset Management		Core Plus		0.00

				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.16				Segall Bryant & Hamill		Core Plus Fixed Income		0.17				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.00

				Harbor Capital		Harbor Bond Strategy		0.16				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.17				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.00

				Fidelity Investments		Fidelity Total Bond Fund		0.16				Wellington Management Company LLP		Core Bond Plus		0.17				Manulife Investment Management		Core Plus Fixed Income		0.00

				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.16				Calvert Research and Management		Calvert Bond Strategy		0.17				MacKay Shields LLC		Core Plus Fixed Income		-0.00

				PNC Capital Advisors, LLC		Core Plus Bond		0.16				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.17				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		-0.00

				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.16				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.17				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		-0.00

				Chartwell Investment Partners		Core Plus Fixed Income		0.16				Nuveen, a TIAA Company		Core Plus		0.17				Payden & Rygel		Core Plus		-0.01

				Fidelity Institutional Asset Management		Core Plus		0.16				Harbor Capital		Harbor Bond Strategy		0.17				PIMCO		Core Plus - Total Return Full Authority		-0.01

				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.16				Baird Advisors		Core Plus Bond		0.16				BlackRock		Customized Core Plus Bond		-0.01

				Income Research & Management		IR+M Core Plus		0.15				National Investment Services		Short Duration High Yield		0.16				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		-0.01

				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.15				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.16				Touchstone Investments		Touchstone Active Bond Fund		-0.02

				Wellington Management Company LLP		Core Bond Plus		0.15				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		0.16				Victory Capital Management Inc.		USAA Intermediate-Term Bond		-0.02

				Barings LLC		Core Plus Total Return		0.15				Barings LLC		Core Plus Total Return		0.16				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		-0.02

				Baird Advisors		Core Plus Bond		0.15				Stone Harbor Investment Partners LP		Core Plus		0.16				Harbor Capital		Harbor Bond Strategy		-0.02

				Calvert Research and Management		Calvert Bond Strategy		0.15				iM Global Partner		iMGP US Core Plus		0.16				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		-0.02

				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.15				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.16				Morgan Stanley Investment Management		Core Plus Fixed Income		-0.03

				BlackRock		Customized Core Plus Bond		0.15				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		0.16				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		-0.03

				Nuveen, a TIAA Company		Core Plus		0.14				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.15				Victory Capital Management Inc.		INCORE Total Return		-0.03

				iM Global Partner		iMGP US Core Plus		0.14				DeRoy & Devereaux		Total Return Bond Strategy		0.15				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		-0.03

				Barings LLC		Core Plus Fixed Income		0.14				Barings LLC		Core Plus Fixed Income		0.15				EARNEST Partners, LLC		Core Plus Fixed Income		-0.03

				PIMCO		PIMCO Active Bond ETF		0.14				BlackRock		Customized Core Plus Bond		0.15				DoubleLine		Core Plus Fixed Income		-0.04

				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.14				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.15				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		-0.04

				Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		0.14				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		0.15				Guggenheim Investments		Core Plus Fixed Income		-0.04

				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		0.14				MetLife Investment Management		Core Plus Fixed Income		0.15				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		-0.04

				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		0.13				PIMCO		PIMCO Active Bond ETF		0.15				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		-0.04

				Prudential Financial		Core Plus Bond / PGIM Fund		0.13				Aegon Asset Management		Aegon US Core Plus		0.14				MetLife Investment Management		Core Plus Fixed Income		-0.04

				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.13				Morgan Stanley Investment Management		Core Plus Fixed Income		0.14				Lord, Abbett & Co. LLC		Core Plus Total Return		-0.05

				Morgan Stanley Investment Management		Core Plus Fixed Income		0.13				Lord, Abbett & Co. LLC		Core Plus Full Discretion		0.14				PIMCO		PIMCO Total Return Collective Trust Class I		-0.05

				Victory Capital Management Inc.		USAA Income		0.13				Payden & Rygel		Core Plus		0.13				GIA Partners, LLC		Core Plus		-0.05

				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		0.13				LM Capital Group, LLC		Active Core Plus Fixed Income		0.13				DeRoy & Devereaux		Total Return Bond Strategy		-0.05

				National Investment Services		Short Duration High Yield		0.12				Lord, Abbett & Co. LLC		Core Plus Total Return		0.13				PPM America, Inc.		Core Plus Fixed Income		-0.05

				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		0.12				Lazard Asset Management LLC		US Core Plus		0.13				Nuveen, a TIAA Company		Core Plus		-0.06

				Stone Harbor Investment Partners LP		Core Plus		0.12				GIA Partners, LLC		Core Plus		0.13				PNC Capital Advisors, LLC		Core Plus Bond		-0.06

				MetLife Investment Management		Core Plus Fixed Income		0.12				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		0.13				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		-0.07

				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.12				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		0.13				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		-0.07

				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.12				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		0.13				LM Capital Group, LLC		Active Core Plus Fixed Income		-0.07

				Payden & Rygel		Core Plus		0.11				Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		0.12				Aegon Asset Management		Aegon US Core Plus		-0.07

				Lazard Asset Management LLC		US Core Plus		0.11				Victory Capital Management Inc.		USAA Income		0.12				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.07

				National Investment Services		Core Plus Fixed Income		0.11				PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		0.11				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		-0.08

				Lord, Abbett & Co. LLC		Core Plus Full Discretion		0.10				Prudential Financial		Core Plus Bond / PGIM Fund		0.11				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		-0.08

				Aegon Asset Management		Aegon US Core Plus		0.10				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.11				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		-0.08

				DeRoy & Devereaux		Total Return Bond Strategy		0.10				Victory Capital Management Inc.		USAA Intermediate-Term Bond		0.11				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		-0.09

				Lord, Abbett & Co. LLC		Core Plus Total Return		0.10				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		0.10				Calamos Investments		Calamos Core Plus Fixed Income Strategy		-0.11

				Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		0.10				National Investment Services		Core Plus Fixed Income		0.10				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		-0.12

				GIA Partners, LLC		Core Plus		0.09				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.10				Lazard Asset Management LLC		US Core Plus		-0.13

				Victory Capital Management Inc.		USAA Intermediate-Term Bond		0.09				PIMCO		Core Plus - Total Return Full Authority		0.09				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		-0.14

				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		0.08				UBS Asset Management		US Core Plus		0.09				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.14

				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		0.08				Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		0.08				Putnam Investments		Putnam Core Plus Fixed Income		-0.14

				PIMCO		Core Plus - Total Return Full Authority		0.08				PIMCO		PIMCO Total Return Collective Trust Class II		0.08				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.15

				Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		0.07				Camden Asset Management, L.P.		Camden Bond Strategy		0.07				Pacific Income Advisers, Inc.		Core Plus		-0.21

				Conning		Core Plus Fixed Income		0.07				Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		0.07

				UBS Asset Management		US Core Plus		0.07				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.07

				LM Capital Group, LLC		Active Core Plus Fixed Income		0.07				Conning		Core Plus Fixed Income		0.06

				PIMCO		PIMCO Total Return Collective Trust Class II		0.06				DoubleLine		Core Plus Fixed Income		0.06

				Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		0.05				PIMCO		PIMCO Total Return Collective Trust Class I		0.05

				PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		0.05				Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		0.05

				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.04				Calamos Investments		Calamos Core Plus Fixed Income Strategy		0.05

				DoubleLine		Core Plus Fixed Income		0.04				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		0.05

				PIMCO		PIMCO Total Return Collective Trust Class I		0.03				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		0.03

				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		0.03				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.01

				Camden Asset Management, L.P.		Camden Bond Strategy		0.02				Touchstone Investments		Touchstone Impact Bond Fund		-0.01

				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		0.02				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.02

				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		0.02				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.02

				Calamos Investments		Calamos Core Plus Fixed Income Strategy		0.01				Pacific Income Advisers, Inc.		Core Plus		-0.02

				Touchstone Investments		Touchstone Impact Bond Fund		-0.03				Capital Group		Core Plus Total Return		-0.05

				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.04				EARNEST Partners, LLC		Core Plus Fixed Income		-0.07

				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.05

				Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		-0.07

				EARNEST Partners, LLC		Core Plus Fixed Income		-0.10

				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.12

				Capital Group		Core Plus Total Return		-0.13

				Pacific Income Advisers, Inc.		Core Plus		-0.14









						3 Yr		5 Yr		10 Yr		SI

				Total eVest Core Plus Universe
Avg Excess Correlation vs. U.S. Agg		0.16		0.17		0.01		0.00



												Performance Data Frequency: Monthly



Instructions: 
eVest ->> Compare>>select full core plus universe for products >>Performance>>Risk & Regression >> correlation matrix: excess returns >> risk index=US AGG; select 3, 5, 10, SI of BGIM US FI

In excel file, DELETE Column C/D that say VT and RM, and DELETE all columns to the right of BGIM US FI. 

In each section (there's a section for 3, 5, 10, SI) delete top row which says BGIM US FI

Next highlight all data (so all 4 sections), filter, select --- only, then delete all those rows, unfilter. Now add each section the tables above. 

Make sure all correlation formulas include all data




Quarterly Return Series

		Date		US Fixed Income		US Core Fixed Income		US Core Plus Fixed Income		Bloomberg Barclays US Aggregate		S&P 500				BGIM US FI Composite		Excess vs. Blbg Barc US Agg		Excess vs. eVest US Core Median Manager		Excess vs. eVest US Core Plus Median Manager		S&P 500

		Dec-2008		10.67%		3.59%		0.37%		4.58%		 -21.94%		Q4 2008		10.67%		6.09%		7.08%		10.30%		-21.94%

		Mar-2020		1.27%		1.74%		 -0.30%		3.15%		 -19.60%		Q1 2020		1.27%		-1.87%		-0.46%		1.57%		-19.60%

		Sep-2002		4.74%		4.64%		3.65%		4.58%		 -17.28%		Q3 2002		4.74%		0.16%		0.10%		1.09%		-17.28%

		Sep-2001		4.93%		4.74%		3.96%		4.61%		 -14.68%		Q3 2001		4.93%		0.32%		0.20%		0.97%		-14.68%

		Sep-2011		7.98%		3.14%		1.97%		3.82%		 -13.87%		Q3 2011		7.98%		4.16%		4.84%		6.01%		-13.87%

		Dec-2018		2.44%		1.35%		0.76%		1.64%		 -13.52%		Q4 2018		2.44%		0.81%		1.10%		1.68%		-13.52%

		Jun-2002		4.31%		3.58%		2.77%		3.69%		 -13.40%		Q2 2002		4.31%		0.62%		0.73%		1.54%		-13.40%

		Mar-2001		3.66%		3.13%		3.19%		3.03%		 -11.86%		Q1 2001		3.66%		0.62%		0.53%		0.46%		-11.86%

		Jun-2010		5.06%		3.36%		2.96%		3.49%		 -11.43%		Q2 2010		5.06%		1.57%		1.70%		2.11%		-11.43%

		Mar-2009		 -2.67%		0.46%		0.90%		0.12%		 -11.01%		Q1 2009		 -2.67%		-2.78%		-3.13%		-3.56%		-11.01%



















































































































































































BGIM US FI Composite	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.106711	1.2737999999999999E-2	4.7389000000000001E-2	4.9331E-2	7.9823000000000005E-2	2.4441999999999998E-2	4.3122000000000001E-2	3.6561999999999997E-2	5.0624000000000002E-2	-2.6675000000000001E-2	Excess vs. Blbg Barc US Agg	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	6.0919000000000001E-2	-1.8744999999999998E-2	1.5700000000000019E-3	3.2159999999999966E-3	4.1615000000000006E-2	8.088999999999999E-3	6.1749999999999999E-3	6.2159999999999958E-3	1.5734000000000005E-2	-2.7837000000000001E-2	Excess vs. eVest US Core Plus Median Manager	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.10301100000000001	1.5705999999999998E-2	1.0865E-2	9.7070000000000004E-3	6.0116000000000003E-2	1.6840999999999998E-2	1.5432000000000001E-2	4.612999999999999E-3	2.1063000000000002E-2	-3.5645999999999997E-2	S	&	P 500	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	-0.21943299999999999	-0.19597999999999999	-0.17275799999999999	-0.146782	-0.13868	-0.13519800000000001	-0.13397500000000001	-0.11855400000000001	-0.11425200000000001	-0.11011799999999999	







Instructions: 
This chart is rather stale until we have another -10% quarter in SP 500. 






Duration Contrib
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				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20		6/30/20		7/31/20		8/31/20		9/30/20		10/31/20		11/30/20		12/31/20		1/31/21		2/28/21		3/31/21		4/30/21		5/31/21		6/30/21		7/31/21		8/31/21		9/30/21		10/31/21		11/30/21		12/31/21

		US Gov't		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.33		3.31		3.37		3.46		3.11		3.12		2.94		2.95		4.49		4.44		4.28		4.49		2.83		2.83		3.23		3.14		5.47		4.58		4.76		2.98		2.92		3.02		2.23		0.88		0.84		0.80		0.75		0.71		0.65		0.67		0.66		0.72		0.65		0.69		0.64		0.59		0.54		0.69		0.60		0.55		1.46		1.47		2.35		12.24		11.90		11.64		11.85		12.15		12.13		12.20		12.35		10.35		5.68		4.31		3.50		6.39		8.34		11.43		12.18		10.64		10.71		10.21		10.96		10.66		12.66		13.58		14.25		14.07		13.95		14.21		13.96		14.10		7.14		2.86		2.87		3.06		0.00		0.01		0.01		0.00		0.01		1.66		1.66		3.35		3.23		3.26		2.58		1.21		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		Corp IG		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84		7.36		7.17		6.23		5.41		5.41		5.05		4.38		3.00		2.27		1.82		1.50		1.31		1.37		1.27		1.26		1.10		1.16		0.97		0.96

		Corp HY		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.17		0.17		0.16		0.16		0.16		0.15		0.13		0.13		0.12		0.12		0.13		0.13		0.11		0.10		0.06		0.08		0.06		0.05		0.05		0.02		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.01		0.01		0.00		0.00		0.00		0.00		0.13		0.14		0.16		0.17		0.16		0.15		0.18		0.16		0.15		0.14		0.13		0.14		0.14		0.14		0.15		0.00		0.00		0.00		0.00		0.00

		Muni		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.32		0.29		0.27		0.36		0.40		0.43		0.40		0.38		0.50		0.50		0.52		0.48		0.48		0.38		0.37		0.38		0.40		0.45		0.41		0.41		0.43		0.52		0.36		0.34		0.34		0.32		0.32		0.33		0.32		0.33		0.37		0.38		0.42		0.42		0.16		0.15		0.16		0.14		0.13		0.12		0.11		0.11		0.45		0.48		0.47		0.46		0.46		0.46		0.49		0.50		0.52		0.52		0.53		0.51		0.53		0.53		0.54		0.55		0.53		0.51		0.49		0.48		0.44		0.43		0.42		0.44		0.44		0.46		0.48		0.49		0.49		0.51		0.51		0.53		0.56		0.56		0.54		0.53		0.50		0.47		0.43		0.43		0.41		0.35		0.37		0.39		0.43		0.48		0.49		0.48		0.47		0.48		0.10		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00

		MBS		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16		0.15		0.14		0.13		0.12		0.11		0.11		0.09		0.08		0.07		0.07		0.14		0.16		0.16		0.16		0.15		0.15		0.11		0.10		0.10

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34		7.86		7.70		4.08		2.21		2.33		2.26		1.71		1.03		2.16		1.72		1.47		1.31		1.38		1.16		1.08		1.00		2.12		3.51		3.45

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20		6/30/20		7/31/20		8/31/20		9/30/20		10/31/20		11/30/20		12/31/20		1/31/21		2/28/21		3/31/21		4/30/21		5/31/21		6/30/21		7/31/21		8/31/21		9/30/21		10/31/21		11/30/21		12/31/21

		US Treasury & Gov't Related		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.58		3.63		3.66		3.73		3.46		3.52		3.37		3.36		4.88		4.94		4.78		5.01		3.31		3.31		3.62		3.51		5.86		4.98		5.21		3.40		3.34		3.45		2.75		1.23		1.18		1.14		1.06		1.02		0.98		0.99		0.99		1.09		1.03		1.11		1.06		0.75		0.70		0.85		0.74		0.68		1.58		1.58		2.45		12.69		12.38		12.11		12.31		12.62		12.60		12.69		12.86		10.87		6.20		4.84		4.01		6.92		8.87		11.97		12.73		11.17		11.22		10.69		11.44		11.11		13.09		14.00		14.69		14.51		14.41		14.69		14.45		14.60		7.64		3.37		3.40		3.62		0.57		0.55		0.54		0.51		0.48		2.09		2.08		3.77		3.58		3.63		2.98		1.64		0.48		0.51		0.49		0.48		0.49		0.11		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		Corporates		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.35		0.34		0.32		0.33		0.32		0.30		0.28		0.28		0.27		0.27		0.28		0.28		0.25		0.24		0.98		1.06		1.04		1.06		1.27		2.29		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.94		2.97		2.44		2.86		5.90		7.30		7.97		7.50		7.34		6.40		5.57		5.56		5.24		4.54		3.14		2.41		1.96		1.64		1.45		1.52		1.42		1.26		1.10		1.16		0.97		0.96

		Securitized		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16		0.15		0.14		0.13		0.12		0.11		0.11		0.09		0.08		0.07		0.07		0.14		0.16		0.16		0.16		0.15		0.15		0.11		0.10		0.10

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34		7.86		7.70		4.08		2.21		2.33		2.26		1.71		1.03		2.16		1.72		1.47		1.31		1.38		1.16		1.08		1.00		2.12		3.51		3.45

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20		6/30/20		7/31/20		8/31/20		9/30/20		10/31/20		11/30/20		12/31/20		1/31/21		2/28/21		3/31/21		4/30/21		5/31/21		6/30/21		7/31/21		8/31/21		9/30/21		10/31/21		11/30/21		12/31/21

		US Gov't Duration Contrib (LHS)		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.33		3.31		3.37		3.46		3.11		3.12		2.94		2.95		4.49		4.44		4.28		4.49		2.83		2.83		3.23		3.14		5.47		4.58		4.76		2.98		2.92		3.02		2.23		0.88		0.84		0.80		0.75		0.71		0.65		0.67		0.66		0.72		0.65		0.69		0.64		0.59		0.54		0.69		0.60		0.55		1.46		1.47		2.35		12.24		11.90		11.64		11.85		12.15		12.13		12.20		12.35		10.35		5.68		4.31		3.50		6.39		8.34		11.43		12.18		10.64		10.71		10.21		10.96		10.66		12.66		13.58		14.25		14.07		13.95		14.21		13.96		14.10		7.14		2.86		2.87		3.06		0.00		0.01		0.01		0.00		0.01		1.66		1.66		3.35		3.23		3.26		2.58		1.21		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		UST 10 Yr Yield (RHS)		4.22%		4.13%		4.38%		4.48%		4.20%		3.98%		3.92%		4.28%		4.02%		4.33%		4.55%		4.49%		4.39%		4.52%		4.55%		4.85%		5.05%		5.12%		5.14%		4.98%		4.73%		4.63%		4.60%		4.46%		4.70%		4.81%		4.57%		4.65%		4.62%		4.89%		5.03%		4.74%		4.53%		4.59%		4.47%		3.94%		4.03%		3.60%		3.51%		3.41%		3.73%		4.06%		3.97%		3.95%		3.81%		3.83%		3.96%		2.92%		2.21%		2.84%		3.02%		2.67%		3.12%		3.46%		3.54%		3.48%		3.40%		3.31%		3.39%		3.20%		3.84%		3.59%		3.61%		3.83%		3.66%		3.29%		2.93%		2.91%		2.47%		2.51%		2.60%		2.80%		3.30%		3.37%		3.43%		3.47%		3.29%		3.06%		3.16%		2.80%		2.22%		1.92%		2.11%		2.07%		1.88%		1.80%		1.97%		2.21%		1.92%		1.56%		1.65%		1.47%		1.55%		1.63%		1.69%		1.62%		1.76%		1.99%		1.88%		1.85%		1.67%		2.13%		2.49%		2.58%		2.79%		2.61%		2.56%		2.75%		3.03%		2.65%		2.65%		2.72%		2.65%		2.48%		2.53%		2.56%		2.34%		2.49%		2.34%		2.17%		2.17%		1.64%		1.99%		1.92%		2.03%		2.12%		2.35%		2.18%		2.22%		2.04%		2.14%		2.21%		2.27%		1.92%		1.74%		1.77%		1.83%		1.85%		1.47%		1.45%		1.58%		1.60%		1.83%		2.38%		2.45%		2.45%		2.39%		2.39%		2.28%		2.20%		2.31%		2.30%		2.12%		2.33%		2.38%		2.41%		2.41%		2.71%		2.86%		2.74%		2.95%		2.86%		2.86%		2.96%		2.86%		3.06%		3.14%		2.99%		2.69%		2.63%		2.72%		2.41%		2.50%		2.13%		2.01%		2.02%		1.50%		1.67%		1.69%		1.78%		1.92%		1.51%		1.15%		0.67%		0.64%		0.65%		0.66%		0.55%		0.72%		0.69%		0.88%		0.84%		0.93%		1.11%		1.44%		1.74%		1.65%		1.58%		1.45%		1.24%		1.30%		1.52%		101.52%		201.52%		301.52%

		Corp IG Duration Contrib (LHS)		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84		7.36		7.17		6.23		5.41		5.41		5.05		4.38		3.00		2.27		1.82		1.50		1.31		1.37		1.27		1.26		1.10		1.16		0.97		0.96

		Blbg Barc Corp Index OAS (bps) (RHS)		80.81		81.69		77.01		92.75		104.23		86.98		92.99		85.21		86.88		87.82		92.87		95.28		90.39		87.75		84.63		87.72		85.46		89.64		94.39		95.35		94.30		94.06		92.01		88.71		87.69		85.70		84.84		91.64		91.63		90.49		96.92		125.91		145.26		145.05		142.50		192.97		198.50		225.65		247.40		288.76		244.37		235.15		264.81		288.46		303.84		440.84		574.96		606.74		554.82		480.96		504.63		542.51		439.44		351.69		305.93		246.97		231.45		218.48		205.70		206.50		171.76		169.47		172.90		149.59		142.65		186.81		193.23		175.22		186.13		174.67		168.17		170.82		155.73		150.20		139.48		142.13		137.87		146.18		152.96		152.61		207.68		238.43		201.75		243.36		234.14		206.27		181.25		176.25		185.38		208.93		199.17		178.05		171.85		155.62		137.31		147.34		141.39		137.51		136.65		139.11		134.76		132.34		151.86		137.76		139.95		141.35		131.08		125.01		113.60		116.25		109.08		105.96		101.47		101.20		99.40		98.68		101.62		111.68		117.73		123.89		130.72		136.47		123.00		129.23		128.16		133.19		144.93		153.77		163.46		169.16		158.83		154.78		165.39		193.39		196.81		163.07		145.80		148.69		155.77		144.74		135.36		138.29		132.38		128.77		122.69		121.11		115.07		117.78		115.96		113.04		108.81		102.45		110.32		101.12		94.83		97.18		93.23		85.75		95.67		109.12		107.62		114.77		123.07		108.92		113.63		105.94		117.89		137.49		153.13		128.38		120.71		119.45		110.56		128.24		114.51		107.97		120.32		115.04		110.35		104.52		93.09		102.00		122.41		271.78		202.28		174.25		149.9		132.5		129.3		135.7		125.3		104.4		96		97		90		91		88		84		80		86		87		84		87		99		92



		Blbg Barc U.S. Agg Total Dur		4.34		4.22		4.42		4.50		4.33		4.20		4.16		4.39		4.26		4.44		4.58		4.63		4.57		4.55		4.59		4.68		4.72		4.79		4.80		4.72		4.67		4.61		4.52		4.37		4.46		4.58		4.60		4.50		4.49		4.67		4.70		4.63		4.62		4.62		4.55		4.37		4.41		4.23		4.39		4.38		4.46		4.65		4.68		4.78		4.71		4.47		4.71		4.05		3.71		3.76		4.13		3.73		3.96		4.14		4.30		4.31		4.35		4.43		4.41		4.21		4.57		4.48		4.53		4.68		4.72		4.54		4.30		4.13		4.12		4.67		4.59		4.82		4.98		5.04		5.10		5.12		5.08		5.19		5.19		5.18		5.05		4.96		5.08		5.02		4.95		4.86		4.94		5.01		5.07		5.09		5.07		4.96		5.02		4.85		5.02		5.00		5.06		5.20		5.22		5.26		5.22		5.45		5.49		5.51		5.55		5.52		5.49		5.56		5.55		5.52		5.59		5.65		5.63		5.61		5.60		5.62		5.61		5.62		5.57		5.55		5.55		5.37		5.47		5.45		5.47		5.52		5.63		5.61		5.62		5.60		5.64		5.67		5.68		5.44		5.40		5.47		5.51		5.53		5.47		5.47		5.51		5.51		5.59		5.85		5.89		5.95		5.95		6.00		5.96		5.95		6.01		5.99		5.93		5.96		5.96		6.00		5.98		6.07		6.10		6.08		6.05		6.04		6.01		6.02		6.00		6.03		5.99		5.97		5.87		5.86		5.91		5.82		5.89		5.73		5.73		5.71		5.75		5.78		5.81		5.88		5.87		5.85		5.88		5.69		5.72		6.01		6.04		6.09		6.09		6.12		6.12		6.23		6.22		6.09		6.31		6.40		6.39		6.49		6.58		6.57		6.65		6.71		6.74		6.78		6.78



























































































































































































































































































































































































US Gov't Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.328398	3.3124280000000002	3.3690610000000003	3.4622600000000001	3.1050700000000004	3.1201669999999999	2.9433729999999998	2.954952	4.4935330000000002	4.4411589999999999	4.2806379999999997	4.4922029999999999	2.826727	2.8319540000000001	3.232958	3.144698	5.473465	4.5801929999999995	4.7605009999999996	2.9826359999999998	2.9230590000000003	3.0175159999999996	2.2322120000000001	0.87637999999999994	0.84226000000000001	0.79759700000000011	0.74527600000000005	0.70669799999999994	0.65241600000000011	0.66782299999999994	0.65873399999999993	0.71532099999999998	0.651972	0.69095399999999996	0.63991299999999995	0.59211000000000003	0.54186800000000002	0.68868200000000002	0.59997400000000001	0.55133900000000002	1.4617939999999998	1.4683120000000001	2.3453150000000003	12.243200999999999	11.902903999999999	11.642873000000002	11.850512999999999	12.152505	12.131027	12.201909000000001	12.354760000000001	10.352392	5.6844040000000007	4.3149139999999999	3.502364	6.3931019999999998	8.3449540000000013	11.430944999999999	12.181910999999999	10.643229	10.706239	10.205285	10.958161	10.66201	12.658242	13.580461	14.249389000000001	14.072376	13.949827000000001	14.210143	13.962035	14.103441999999999	7.1356760000000001	2.8595820000000001	2.8696739999999998	3.0596800000000002	3.8639999999999998E-3	1.1962E-2	7.3460000000000001E-3	2.0100000000000001E-3	1.0473E-2	1.6639090000000001	1.6550689999999999	3.3532980000000001	3.2285249999999999	3.2569059999999999	2.5847989999999998	1.20922	2.2260000000000001E-3	1.2328E-2	7.8549999999999991E-3	2.1029999999999998E-3	9.8259999999999997E-3	1.047E-2	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	0.21019000000000002	0.22209699999999999	-2.4445329999999998	-3.4764870000000001	-3.3489969999999998	-3.0827339999999999	-2.920509	-2.189314	-0.31743500000000002	-0.30509900000000001	-0.30193499999999995	-0.297184	-0.29542499999999999	-0.41453000000000007	-0.33655600000000002	-0.25279300000000005	0.85188799999999998	2.4442589999999997	2.390876	

Modified Duration Contribution (Yrs)
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Modified Duration Contribution (Yrs)









Instructions: 
Update rows 3-7 with 3 months more of data from historical rep acct spread sheet (duration by sector) --> 8806 is rep. 

Everything else is formulas except for row 18 (which we have from tab 1), row 20 which i would ask IPA for; and row 22 which I'd ask IPA for as well since Barclays LIVE is going away

Update each chart through most recent data point





Top 20 Correlation Matrix



				BGIM 
US FI		Alliance Bernstein		Amundi Pioneer		Baird		BlackRock		Columbia		Federated Hermes		Fidelity		Goldman Sachs		JPM		John Hancock		Loomis Sayles		Macquarie		Manulife		MFS		PGIM		PIMCO		TCW		Voya		Wellington		WAMCO

		Alliance Bernstein		0.07		1.00		0.95		0.91		0.90		0.90		0.78		0.89		0.81		0.88		0.90		0.72		0.84		0.90		0.92		0.89		0.72		0.80		0.95		0.90		0.77

		Amundi Pioneer		0.17		0.95		1.00		0.96		0.96		0.95		0.87		0.95		0.88		0.91		0.96		0.79		0.91		0.96		0.97		0.93		0.70		0.87		0.97		0.94		0.85

		Baird Advisors		0.16		0.91		0.96		1.00		0.96		0.93		0.89		0.95		0.91		0.87		0.96		0.82		0.93		0.96		0.97		0.91		0.69		0.85		0.96		0.95		0.87

		Blackrock		0.23		0.90		0.96		0.96		1.00		0.95		0.89		0.94		0.89		0.88		0.95		0.81		0.93		0.95		0.96		0.90		0.66		0.85		0.95		0.92		0.86

		Columbia Mgmt		0.28		0.90		0.95		0.93		0.95		1.00		0.86		0.92		0.87		0.88		0.92		0.79		0.90		0.92		0.94		0.87		0.65		0.89		0.93		0.91		0.82

		Federated Hermes		0.23		0.78		0.87		0.89		0.89		0.86		1.00		0.95		0.80		0.81		0.91		0.88		0.92		0.91		0.87		0.76		0.67		0.80		0.83		0.91		0.82

		Fidelity		0.19		0.89		0.95		0.95		0.94		0.92		0.95		1.00		0.89		0.88		0.97		0.88		0.96		0.97		0.95		0.89		0.73		0.85		0.93		0.96		0.88

		Goldman Sachs		0.21		0.81		0.88		0.91		0.89		0.87		0.80		0.89		1.00		0.74		0.89		0.81		0.91		0.89		0.91		0.89		0.64		0.84		0.88		0.91		0.90

		JPM		0.17		0.88		0.91		0.87		0.88		0.88		0.81		0.88		0.74		1.00		0.91		0.75		0.85		0.91		0.91		0.87		0.76		0.76		0.92		0.84		0.74

		John Hancock		0.20		0.90		0.96		0.96		0.95		0.92		0.91		0.97		0.89		0.91		1.00		0.87		0.96		1.00		0.97		0.92		0.74		0.84		0.95		0.95		0.88

		Loomis, Sayles		0.30		0.72		0.79		0.82		0.81		0.79		0.88		0.88		0.81		0.75		0.87		1.00		0.91		0.87		0.81		0.74		0.68		0.78		0.79		0.87		0.81

		Macquarie		0.27		0.84		0.91		0.93		0.93		0.90		0.92		0.96		0.91		0.85		0.96		0.91		1.00		0.96		0.94		0.88		0.73		0.85		0.92		0.93		0.90

		Manulife		0.21		0.90		0.96		0.96		0.95		0.92		0.91		0.97		0.89		0.91		1.00		0.87		0.96		1.00		0.97		0.92		0.74		0.84		0.95		0.96		0.88

		MFS		0.18		0.92		0.97		0.97		0.96		0.94		0.87		0.95		0.91		0.91		0.97		0.81		0.94		0.97		1.00		0.95		0.67		0.83		0.97		0.95		0.89

		PGIM		0.10		0.89		0.93		0.91		0.90		0.87		0.76		0.89		0.89		0.87		0.92		0.74		0.88		0.92		0.95		1.00		0.66		0.74		0.95		0.88		0.90

		PIMCO		0.09		0.72		0.70		0.69		0.66		0.65		0.67		0.73		0.64		0.76		0.74		0.68		0.73		0.74		0.67		0.66		1.00		0.68		0.74		0.70		0.59

		TCW		0.39		0.80		0.87		0.85		0.85		0.89		0.80		0.85		0.84		0.76		0.84		0.78		0.85		0.84		0.83		0.74		0.68		1.00		0.83		0.84		0.74

		Voya		0.18		0.95		0.97		0.96		0.95		0.93		0.83		0.93		0.88		0.92		0.95		0.79		0.92		0.95		0.97		0.95		0.74		0.83		1.00		0.92		0.87

		Wellington		0.17		0.90		0.94		0.95		0.92		0.91		0.91		0.96		0.91		0.84		0.95		0.87		0.93		0.96		0.95		0.88		0.70		0.84		0.92		1.00		0.89

		WAMCO		0.18		0.77		0.85		0.87		0.86		0.82		0.82		0.88		0.90		0.74		0.88		0.81		0.90		0.88		0.89		0.90		0.59		0.74		0.87		0.89		1.00



Instructions: 
eVest ->> Compare>> select just the top 20 composite products and BGIM US FI(ive made a custom universe under our firm so we can quickly grab them until we have to update the composite with new AUM at year end) >> Performance>>Risk & Regression >> correlation matrix: excess returns >> risk index=US AGG; select 5 yr

Delete columns B, C, and D (Product name, VT, RM)

Delete rows 2 and 3

Delete row with BGIM US FI

Condense Names





UMC_DMC





														

api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		Date		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				Mar-2005		-1.58%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%		 -0.51%		 -1.21%		 -2.91%		 -2.36%		 -3.80%		 -0.63%

				Apr-2005		0.99%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%		1.35%		1.31%		 -0.97%		1.29%		 -0.06%		1.10%

				May-2005		0.90%		3.18%		6.55%		0.53%		0.05%		3.48%		1.08%		 -1.34%		1.78%		2.69%		 -0.01%		1.03%

				Jun-2005		0.35%		0.14%		3.86%		1.84%		1.33%		3.40%		0.55%		 -0.45%		1.96%		1.90%		2.37%		0.70%

				Jul-2005		-0.46%		3.72%		6.34%		3.67%		3.07%		6.99%		 -0.91%		 -0.80%		1.75%		 -0.08%		0.60%		 -0.53%

				Aug-2005		0.89%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%		1.28%		1.65%		0.19%		1.86%		1.44%		1.17%

				Sep-2005		-0.49%		0.81%		0.31%		5.14%		4.45%		9.31%		 -1.03%		 -1.59%		 -1.00%		1.75%		0.71%		 -0.92%

				Oct-2005		-0.29%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%		 -0.79%		 -1.49%		 -0.70%		 -1.72%		 -1.82%		 -0.74%

				Nov-2005		0.44%		3.78%		4.85%		3.34%		2.45%		8.27%		0.44%		 -0.71%		0.52%		1.65%		1.96%		0.46%

				Dec-2005		0.62%		0.03%		 -0.46%		4.80%		4.65%		5.91%		0.95%		0.99%		0.86%		1.63%		1.28%		0.95%

				Jan-2006		0.18%		2.65%		8.97%		6.96%		6.14%		11.17%		0.01%		1.26%		1.60%		1.30%		4.54%		0.25%

				Feb-2006		0.28%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%		0.33%		 -0.35%		0.67%		2.08%		1.38%		0.42%

				Mar-2006		-0.14%		1.24%		4.85%		2.86%		3.30%		0.88%		 -0.98%		 -0.99%		0.60%		 -1.62%		 -1.54%		 -0.83%

				Apr-2006		0.07%		1.34%		 -0.02%		5.09%		4.78%		7.12%		 -0.18%		1.89%		0.62%		 -0.04%		2.74%		 -0.06%

				May-2006		-0.27%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%		 -0.11%		1.29%		 -0.01%		 -1.82%		 -4.54%		 -0.10%

				Jun-2006		0.43%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%		0.21%		 -0.79%		 -0.35%		 -0.37%		 -2.60%		0.18%

				Jul-2006		1.66%		0.62%		 -3.25%		1.00%		0.99%		1.41%		1.35%		1.00%		0.98%		3.12%		4.22%		1.38%

				Aug-2006		2.68%		2.38%		2.96%		2.80%		2.75%		2.55%		1.53%		1.16%		1.62%		2.57%		1.16%		1.52%

				Sep-2006		1.39%		2.58%		0.83%		0.04%		0.15%		0.83%		0.88%		 -0.01%		1.42%		0.59%		 -0.74%		0.90%

				Oct-2006		0.69%		3.26%		5.76%		4.06%		3.89%		4.75%		0.66%		0.97%		1.36%		1.96%		4.67%		0.78%

				Nov-2006		1.93%		1.90%		2.63%		3.60%		2.99%		7.43%		1.16%		2.44%		1.68%		1.19%		3.22%		1.24%

				Dec-2006		-1.78%		1.40%		0.33%		3.11%		3.14%		4.50%		 -0.58%		 -1.33%		1.10%		0.62%		2.24%		 -0.30%

				Jan-2007		-0.58%		1.51%		1.67%		0.36%		0.68%		 -1.06%		 -0.04%		 -0.98%		1.12%		 -0.16%		 -0.80%		0.07%

				Feb-2007		2.54%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%		1.54%		2.06%		1.40%		1.66%		1.38%		1.60%

				Mar-2007		-0.70%		1.12%		1.07%		2.77%		2.55%		3.97%		0.00%		0.24%		0.11%		0.92%		3.08%		0.05%

				Apr-2007		0.70%		4.43%		1.80%		4.56%		4.44%		4.74%		0.54%		1.13%		1.30%		0.76%		3.01%		0.61%

				May-2007		-1.26%		3.49%		4.10%		2.63%		1.75%		4.85%		 -0.76%		 -1.56%		0.75%		 -0.39%		2.00%		 -0.66%

				Jun-2007		-0.75%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%		 -0.30%		 -0.44%		 -1.80%		 -1.90%		 -0.16%		 -0.40%

				Jul-2007		1.16%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%		0.83%		2.03%		 -3.54%		 -1.06%		0.91%		0.55%

				Aug-2007		1.69%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%		1.23%		1.23%		1.36%		1.07%		 -1.67%		0.97%

				Sep-2007		1.07%		3.74%		1.72%		6.60%		5.35%		11.04%		0.76%		2.24%		2.62%		2.38%		6.08%		1.07%

				Oct-2007		0.99%		1.59%		2.87%		5.57%		3.93%		11.15%		0.90%		1.63%		0.60%		2.45%		4.32%		0.73%

				Nov-2007		2.55%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%		1.80%		1.91%		 -2.17%		 -0.26%		 -1.31%		1.32%

				Dec-2007		0.71%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%		0.28%		 -0.30%		0.29%		0.61%		0.22%		0.18%

				Jan-2008		1.26%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%		1.68%		2.78%		 -1.33%		0.77%		1.55%		1.46%

				Feb-2008		-0.12%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%		0.14%		1.67%		 -1.36%		 -0.11%		1.57%		 -0.32%

				Mar-2008		0.49%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%		0.34%		2.04%		 -0.34%		 -0.05%		 -0.88%		 -0.46%

				Apr-2008		0.19%		4.87%		4.19%		6.05%		5.43%		8.12%		 -0.21%		 -1.91%		4.31%		0.95%		1.39%		0.43%

				May-2008		-1.51%		1.30%		4.59%		1.58%		0.97%		1.86%		 -0.73%		 -1.11%		0.36%		0.12%		0.61%		 -0.54%

				Jun-2008		0.02%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%		 -0.08%		0.09%		 -2.80%		 -1.96%		 -1.29%		 -0.56%

				Jul-2008		0.01%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%		 -0.08%		0.14%		 -1.33%		1.03%		6.17%		 -0.77%

				Aug-2008		0.79%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%		0.95%		 -1.65%		0.35%		0.74%		 -3.48%		0.52%

				Sep-2008		-2.19%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%		 -1.34%		 -2.35%		 -7.98%		 -6.68%		 -5.38%		 -2.89%

				Oct-2008		-4.32%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%		 -2.36%		 -3.69%		 -15.91%		 -16.03%		 -14.07%		 -4.71%

				Nov-2008		6.75%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%		3.26%		2.89%		 -9.31%		2.96%		0.60%		0.06%

				Dec-2008		8.36%		1.06%		5.80%		5.70%		6.01%		7.80%		3.73%		6.21%		7.68%		7.46%		9.84%		3.43%

				Jan-2009		-2.35%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%		 -0.88%		 -3.27%		5.99%		1.33%		 -5.96%		0.62%

				Feb-2009		-1.20%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%		 -0.38%		 -2.23%		 -3.10%		 -1.11%		 -5.30%		 -1.13%

				Mar-2009		0.89%		8.76%		8.93%		8.03%		6.34%		14.37%		1.39%		2.30%		3.19%		3.63%		5.71%		1.55%

				Apr-2009		0.67%		9.57%		15.46%		13.63%		12.80%		16.64%		0.48%		0.90%		12.10%		5.55%		8.43%		2.47%

				May-2009		1.46%		5.59%		3.01%		13.54%		11.83%		17.09%		0.73%		3.57%		6.73%		4.07%		5.65%		2.91%

				Jun-2009		2.00%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%		0.57%		0.41%		2.86%		1.44%		1.24%		1.62%

				Jul-2009		3.78%		7.56%		9.63%		9.78%		9.13%		11.24%		1.61%		2.21%		6.09%		3.19%		4.61%		3.60%

				Aug-2009		1.39%		3.61%		2.87%		3.70%		5.44%		 -0.36%		1.04%		1.76%		1.86%		2.01%		0.52%		1.73%

				Sep-2009		2.01%		3.73%		5.77%		5.14%		3.83%		9.08%		1.05%		2.14%		5.69%		4.90%		3.32%		2.25%

				Oct-2009		-0.67%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%		0.49%		0.47%		1.79%		0.15%		0.96%		1.35%

				Nov-2009		1.07%		6.00%		3.14%		2.87%		2.00%		4.30%		1.29%		2.55%		1.01%		1.09%		2.22%		1.11%

				Dec-2009		-2.00%		1.93%		8.05%		2.11%		1.44%		3.95%		 -1.56%		 -3.76%		3.28%		0.37%		 -0.36%		 -0.27%

				Jan-2010		1.91%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%		1.53%		0.41%		1.27%		0.38%		0.25%		1.98%

				Feb-2010		0.55%		3.10%		4.50%		0.00%		 -0.69%		0.35%		0.37%		0.07%		0.17%		1.36%		1.12%		0.54%

				Mar-2010		-0.61%		6.03%		8.14%		6.80%		6.24%		8.07%		 -0.12%		 -0.76%		3.14%		2.48%		4.01%		0.73%

				Apr-2010		2.04%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%		1.04%		0.02%		2.34%		0.83%		1.57%		1.65%

				May-2010		0.49%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%		0.84%		 -1.56%		 -3.59%		 -1.50%		 -4.34%		 -0.31%

				Jun-2010		2.46%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%		1.57%		1.53%		1.24%		1.94%		0.89%		1.57%

				Jul-2010		1.47%		7.01%		6.87%		9.03%		9.48%		8.33%		1.07%		3.40%		3.56%		4.06%		5.52%		1.58%

				Aug-2010		3.10%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%		1.29%		1.39%		0.04%		2.39%		0.68%		1.47%

				Sep-2010		-0.00%		8.92%		12.46%		9.95%		9.80%		11.11%		0.11%		2.35%		3.01%		1.57%		5.76%		0.79%

				Oct-2010		-0.24%		3.80%		4.09%		3.41%		3.61%		2.90%		0.36%		1.26%		2.58%		1.85%		1.28%		0.78%

				Nov-2010		-0.97%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%		 -0.57%		 -3.81%		 -1.17%		 -3.10%		 -4.65%		 -0.57%

				Dec-2010		-1.04%		6.68%		7.94%		7.83%		8.10%		7.14%		 -1.08%		1.31%		1.81%		 -0.45%		3.14%		 -0.44%

				Jan-2011		-0.92%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%		0.12%		0.18%		2.21%		 -0.60%		 -1.55%		0.60%

				Feb-2011		0.92%		3.43%		5.48%		2.63%		3.30%		 -0.93%		0.25%		0.59%		1.31%		0.29%		1.49%		0.70%

				Mar-2011		-0.20%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%		0.06%		0.47%		0.32%		1.19%		2.95%		0.15%

				Apr-2011		1.44%		2.96%		2.64%		4.89%		5.98%		3.10%		1.27%		3.10%		1.55%		1.36%		4.73%		1.53%

				May-2011		1.35%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%		1.31%		 -0.08%		0.49%		1.53%		 -1.20%		1.07%

				Jun-2011		-0.78%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%		 -0.29%		0.08%		 -0.97%		0.91%		0.46%		 -0.57%

				Jul-2011		2.25%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%		1.59%		2.06%		1.16%		1.85%		1.37%		1.50%

				Aug-2011		2.90%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%		1.46%		1.27%		 -4.00%		0.52%		0.05%		0.19%

				Sep-2011		2.64%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%		0.73%		 -2.31%		 -3.27%		 -4.36%		 -9.83%		 -0.10%

				Oct-2011		0.68%		10.93%		15.14%		10.53%		9.64%		13.25%		0.11%		1.33%		5.99%		4.40%		5.58%		0.96%

				Nov-2011		-1.55%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%		 -0.09%		 -1.75%		 -2.16%		 -0.88%		 -3.41%		 -0.56%

				Dec-2011		2.04%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%		1.10%		0.67%		2.66%		1.13%		 -1.47%		1.32%

				Jan-2012		2.30%		4.48%		7.07%		6.78%		5.33%		11.34%		0.88%		1.67%		3.04%		1.58%		7.42%		1.69%

				Feb-2012		0.56%		4.32%		2.39%		5.62%		5.74%		5.99%		 -0.02%		 -0.07%		2.38%		2.40%		2.86%		0.67%

				Mar-2012		-0.68%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%		 -0.55%		 -0.72%		 -0.14%		0.22%		 -1.99%		 -0.16%

				Apr-2012		1.00%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%		1.11%		1.18%		1.05%		1.63%		0.96%		1.12%

				May-2012		0.51%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%		0.90%		 -1.03%		 -1.31%		 -2.32%		 -7.32%		0.58%

				Jun-2012		0.09%		4.12%		4.99%		5.90%		7.01%		3.86%		0.04%		0.48%		2.11%		3.51%		5.58%		0.54%

				Jul-2012		2.11%		1.39%		 -1.38%		1.41%		1.13%		1.95%		1.38%		1.16%		1.90%		3.71%		2.24%		1.84%

				Aug-2012		-0.19%		2.25%		3.33%		2.09%		2.69%		 -0.33%		0.07%		0.86%		1.17%		1.18%		 -0.11%		0.55%

				Sep-2012		0.39%		2.58%		3.28%		3.74%		2.96%		6.03%		0.14%		1.22%		1.39%		1.63%		2.62%		0.81%

				Oct-2012		0.65%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%		0.20%		 -0.14%		0.88%		0.89%		0.52%		0.62%

				Nov-2012		-0.09%		0.58%		0.53%		1.91%		2.42%		1.27%		0.16%		 -0.01%		0.80%		1.18%		1.41%		0.35%

				Dec-2012		0.22%		0.91%		3.56%		3.47%		3.20%		4.89%		 -0.14%		 -0.33%		1.58%		0.71%		2.16%		0.29%

				Jan-2013		0.05%		5.18%		6.26%		4.07%		5.27%		1.38%		 -0.70%		 -0.91%		1.34%		 -1.34%		0.72%		 -0.16%

				Feb-2013		0.31%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%		0.50%		 -0.95%		0.51%		 -0.31%		 -0.32%		0.55%

				Mar-2013		0.09%		3.75%		4.62%		0.20%		0.82%		 -1.72%		0.08%		 -0.25%		1.02%		 -0.62%		 -0.52%		0.24%

				Apr-2013		0.25%		1.93%		 -0.37%		3.68%		5.21%		0.75%		1.01%		1.39%		1.81%		2.92%		3.43%		1.32%

				May-2013		-0.18%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%		 -1.78%		 -2.97%		 -0.58%		 -3.57%		 -6.25%		 -1.63%

				Jun-2013		-0.39%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%		 -1.55%		 -1.18%		 -2.62%		 -4.91%		 -4.13%		 -2.23%

				Jul-2013		0.05%		5.09%		7.00%		4.38%		5.28%		1.04%		0.14%		1.26%		1.90%		1.21%		 -0.56%		0.41%

				Aug-2013		-0.28%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%		 -0.51%		 -0.53%		 -0.61%		 -2.56%		 -4.09%		 -0.61%

				Sep-2013		0.21%		3.14%		6.38%		6.95%		7.39%		6.50%		0.95%		2.06%		0.99%		2.61%		4.40%		1.12%

				Oct-2013		0.85%		4.60%		2.51%		3.67%		3.36%		4.86%		0.81%		0.98%		2.51%		2.77%		2.75%		1.29%

				Nov-2013		-1.77%		3.05%		4.01%		0.17%		0.77%		 -1.46%		 -0.37%		 -0.82%		0.51%		 -1.70%		 -3.64%		 -0.19%

				Dec-2013		-1.53%		2.53%		1.97%		0.88%		1.50%		 -1.45%		 -0.57%		 -0.60%		0.54%		0.51%		 -0.55%		 -0.29%

				Jan-2014		4.77%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%		1.48%		1.06%		0.70%		 -0.68%		 -4.63%		1.46%

				Feb-2014		0.48%		4.57%		4.71%		5.02%		5.56%		3.31%		0.53%		1.40%		2.02%		3.03%		3.92%		0.91%

				Mar-2014		0.70%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%		 -0.17%		 -0.07%		0.24%		1.37%		2.81%		0.08%

				Apr-2014		1.73%		0.74%		 -3.88%		1.32%		1.45%		0.33%		0.84%		1.13%		0.63%		1.24%		0.89%		0.95%

				May-2014		2.21%		2.35%		0.80%		1.94%		1.62%		3.49%		1.14%		0.59%		0.92%		3.10%		2.08%		1.27%

				Jun-2014		-0.03%		2.07%		5.32%		1.68%		0.96%		2.66%		0.05%		0.73%		0.84%		0.36%		1.00%		0.32%

				Jul-2014		0.16%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%		 -0.25%		 -0.90%		 -1.33%		0.40%		 -1.06%		 -0.18%

				Aug-2014		1.40%		4.00%		4.96%		0.55%		 -0.15%		2.25%		1.10%		0.55%		1.58%		0.84%		0.48%		1.11%

				Sep-2014		-0.78%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%		 -0.68%		 -2.79%		 -2.09%		 -1.81%		 -5.11%		 -0.79%

				Oct-2014		0.16%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%		0.98%		0.01%		1.19%		1.71%		1.56%		0.89%

				Nov-2014		1.51%		2.69%		0.09%		0.72%		1.36%		 -1.06%		0.71%		 -0.36%		 -0.73%		0.09%		 -1.31%		0.57%

				Dec-2014		1.43%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%		0.09%		 -0.69%		 -1.45%		 -2.31%		 -5.93%		 -0.09%

				Jan-2015		6.58%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%		2.10%		 -0.16%		0.66%		0.93%		0.34%		2.02%

				Feb-2015		-3.05%		5.75%		5.94%		5.35%		5.98%		3.10%		 -0.94%		 -0.81%		2.41%		0.85%		 -1.34%		 -0.46%

				Mar-2015		0.61%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%		0.46%		 -0.96%		 -0.55%		0.22%		 -2.98%		0.34%

				Apr-2015		-2.01%		0.96%		 -2.55%		5.05%		4.08%		7.69%		 -0.36%		1.06%		1.21%		1.63%		2.92%		 -0.12%

				May-2015		-1.28%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%		 -0.24%		 -1.79%		0.30%		 -0.39%		 -2.58%		 -0.15%

				Jun-2015		-2.72%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%		 -1.09%		 -0.44%		 -1.49%		 -1.56%		 -1.22%		 -1.16%

				Jul-2015		2.69%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%		0.70%		0.23%		 -0.58%		0.49%		 -2.56%		0.63%

				Aug-2015		-0.92%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%		 -0.14%		0.12%		 -1.74%		 -0.91%		 -5.38%		 -0.41%

				Sep-2015		0.77%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%		0.68%		0.51%		 -2.60%		 -1.29%		 -2.97%		0.16%

				Oct-2015		0.07%		8.44%		5.63%		7.44%		7.82%		7.13%		0.02%		0.21%		2.75%		2.74%		4.53%		0.47%

				Nov-2015		-0.74%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%		 -0.26%		 -1.66%		 -2.22%		 -0.06%		 -2.16%		 -0.27%

				Dec-2015		-0.56%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%		 -0.32%		0.53%		 -2.52%		 -1.39%		 -2.23%		 -0.61%

				Jan-2016		4.36%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%		1.38%		0.87%		 -1.61%		 -0.18%		0.35%		0.82%

				Feb-2016		1.86%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%		0.71%		2.23%		0.57%		1.91%		1.44%		0.44%

				Mar-2016		1.16%		6.78%		7.98%		8.13%		6.51%		13.23%		0.92%		2.70%		4.44%		3.27%		9.06%		1.57%

				Apr-2016		0.64%		0.39%		1.57%		2.63%		2.90%		0.54%		0.38%		1.33%		3.92%		1.77%		2.57%		0.94%

				May-2016		0.10%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%		0.03%		 -1.34%		0.62%		 -0.18%		 -5.44%		0.10%

				Jun-2016		2.48%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%		1.80%		2.92%		0.92%		3.37%		5.89%		1.72%

				Jul-2016		1.38%		3.69%		5.97%		4.95%		5.07%		5.03%		0.63%		0.75%		2.70%		1.80%		0.60%		1.14%

				Aug-2016		0.40%		0.14%		1.77%		0.63%		0.07%		2.49%		 -0.11%		 -0.49%		2.09%		1.79%		0.04%		0.23%

				Sep-2016		-0.21%		0.02%		1.11%		1.23%		1.23%		1.29%		 -0.06%		0.55%		0.67%		0.40%		2.02%		0.08%

				Oct-2016		-0.35%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%		 -0.76%		 -2.78%		0.39%		 -1.24%		 -0.85%		 -0.52%

				Nov-2016		-1.10%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%		 -2.37%		 -3.97%		 -0.47%		 -4.09%		 -7.03%		 -2.17%

				Dec-2016		0.43%		1.98%		2.80%		2.56%		3.42%		0.22%		0.14%		 -0.46%		1.85%		1.33%		1.87%		0.43%

				Jan-2017		0.37%		1.90%		0.39%		3.54%		2.90%		5.47%		0.20%		1.13%		1.45%		1.44%		2.25%		0.49%

				Feb-2017		0.67%		3.97%		1.93%		1.59%		1.43%		3.06%		0.67%		0.47%		1.46%		2.00%		1.80%		0.86%

				Mar-2017		-0.34%		0.12%		0.13%		2.54%		2.75%		2.52%		 -0.05%		0.15%		 -0.22%		0.38%		2.31%		0.05%

				Apr-2017		0.62%		1.03%		1.10%		2.14%		2.54%		2.19%		0.77%		1.13%		1.15%		1.49%		1.17%		0.88%

				May-2017		0.66%		1.41%		 -2.03%		3.25%		3.67%		2.96%		0.77%		1.55%		0.87%		0.88%		1.96%		0.85%

				Jun-2017		0.44%		0.62%		3.46%		0.31%		 -0.18%		1.01%		 -0.10%		 -0.09%		0.14%		 -0.14%		0.46%		0.11%

				Jul-2017		0.21%		2.06%		0.74%		3.69%		2.88%		5.96%		0.43%		1.68%		1.11%		0.84%		2.07%		0.59%

				Aug-2017		0.12%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%		0.90%		0.99%		 -0.04%		1.77%		1.79%		0.89%

				Sep-2017		0.05%		2.06%		6.24%		1.86%		2.49%		 -0.40%		 -0.48%		 -0.90%		0.90%		0.01%		 -0.34%		 -0.29%

				Oct-2017		0.18%		2.33%		0.85%		1.88%		1.52%		3.51%		0.06%		 -0.38%		0.42%		0.37%		 -2.82%		0.13%

				Nov-2017		0.04%		3.07%		2.88%		0.81%		1.05%		0.20%		 -0.13%		1.11%		 -0.26%		0.05%		1.68%		 -0.05%

				Dec-2017		0.29%		1.11%		 -0.40%		2.24%		1.61%		3.59%		0.46%		0.35%		0.30%		0.73%		2.02%		0.52%

				Jan-2018		0.13%		5.73%		2.61%		5.57%		5.02%		8.33%		 -1.15%		1.19%		0.60%		 -0.04%		4.48%		 -0.74%

				Feb-2018		0.06%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%		 -0.95%		 -0.89%		 -0.85%		 -1.99%		 -1.04%		 -0.95%

				Mar-2018		0.35%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%		0.64%		1.06%		 -0.60%		0.29%		1.00%		0.52%

				Apr-2018		0.12%		0.38%		0.86%		1.60%		2.28%		 -0.44%		 -0.74%		 -1.60%		0.65%		 -1.45%		 -2.94%		 -0.61%

				May-2018		0.12%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%		0.71%		 -0.76%		 -0.03%		 -0.94%		 -4.98%		0.47%

				Jun-2018		0.10%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%		 -0.12%		 -0.44%		0.40%		 -1.19%		 -2.86%		 -0.10%

				Jul-2018		0.33%		3.72%		1.74%		2.39%		2.46%		2.20%		0.02%		 -0.17%		1.09%		2.55%		1.90%		0.28%

				Aug-2018		0.23%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%		0.64%		0.10%		0.74%		 -1.73%		 -6.09%		0.49%

				Sep-2018		0.18%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%		 -0.64%		 -0.86%		0.56%		1.51%		2.59%		 -0.43%

				Oct-2018		-0.14%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%		 -0.79%		 -1.12%		 -1.60%		 -2.16%		 -1.96%		 -0.89%

				Nov-2018		-0.02%		2.04%		1.59%		0.95%		 -0.13%		4.12%		0.60%		0.31%		 -0.86%		 -0.42%		2.81%		0.39%

				Dec-2018		2.60%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%		1.84%		2.02%		 -2.14%		1.35%		1.31%		1.38%

				Jan-2019		1.18%		8.01%		11.25%		7.56%		6.57%		8.77%		1.06%		1.52%		4.52%		4.41%		5.46%		1.63%

				Feb-2019		-0.38%		3.21%		5.20%		1.95%		2.55%		0.22%		 -0.06%		 -0.58%		1.66%		1.00%		 -1.09%		0.19%

				Mar-2019		3.14%		1.94%		 -2.09%		0.60%		0.63%		0.84%		1.92%		1.25%		0.94%		1.42%		 -1.33%		1.90%

				Apr-2019		-0.84%		4.05%		3.40%		2.64%		2.81%		2.11%		0.03%		 -0.30%		1.42%		0.24%		 -0.18%		0.26%

				May-2019		4.02%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%		1.78%		1.35%		 -1.19%		0.41%		0.30%		1.60%

				Jun-2019		1.51%		7.05%		7.07%		6.02%		5.93%		6.24%		1.26%		2.22%		2.28%		3.40%		5.51%		1.45%

				Jul-2019		0.17%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%		0.22%		 -0.28%		0.56%		1.21%		0.93%		0.35%

				Aug-2019		5.15%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%		2.59%		2.03%		0.40%		0.75%		 -2.64%		2.37%

				Sep-2019		 -1.15%		1.87%		2.08%		2.57%		2.87%		1.91%		 -0.53%		 -1.02%		0.36%		 -0.46%		0.96%		 -0.39%

				Oct-2019		0.19%		2.17%		2.63%		3.49%		3.59%		4.22%		0.30%		0.67%		0.28%		0.28%		2.90%		0.39%

				Nov-2019		0.31%		3.63%		4.12%		0.88%		1.13%		 -0.14%		 -0.05%		 -0.76%		0.33%		 -0.48%		 -1.82%		0.00%

				Dec-2019		0.22%		3.02%		2.88%		4.33%		3.25%		7.46%		 -0.07%		0.58%		2.00%		2.01%		4.13%		0.14%

				Jan-2020		1.32%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%		1.92%		1.28%		0.03%		1.52%		 -1.29%		2.04%

				Feb-2020		 -0.02%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%		1.80%		0.67%		 -1.41%		 -0.97%		 -3.41%		1.37%

				Mar-2020		 -0.03%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%		 -0.59%		 -2.24%		 -11.46%		 -13.85%		 -11.07%		 -3.94%

				Apr-2020		3.73%		12.82%		13.74%		7.58%		6.46%		9.16%		1.78%		1.96%		4.51%		2.25%		3.92%		2.95%

				May-2020		1.69%		4.76%		6.51%		3.27%		4.35%		0.77%		0.47%		0.44%		4.41%		6.07%		5.18%		1.61%

				Jun-2020		1.88%		1.99%		3.53%		4.52%		3.41%		7.35%		0.63%		0.89%		0.98%		3.51%		0.47%		1.44%

				Jul-2020		3.59%		5.64%		2.77%		4.46%		2.33%		8.94%		1.49%		3.19%		4.69%		3.71%		3.02%		2.21%

				Aug-2020		 -1.06%		7.19%		5.63%		4.28%		5.14%		2.21%		 -0.81%		 -0.15%		0.95%		0.51%		 -0.33%		 -0.30%

				Sep-2020		 -0.01%		 -3.80%		 -3.34%		 -2.46%		 -2.60%		 -1.60%		 -0.05%		 -0.36%		 -1.03%		 -1.85%		 -2.02%		 -0.04%

				Oct-2020		0.52%		 -2.66%		2.09%		 -2.15%		 -3.99%		2.06%		 -0.45%		0.09%		0.51%		 -0.03%		0.43%		 -0.24%

				Nov-2020		3.29%		10.95%		18.43%		13.45%		15.50%		9.25%		0.98%		1.82%		3.96%		3.86%		5.49%		1.81%

				Dec-2020		0.80%		3.84%		8.65%		5.41%		4.65%		7.35%		0.14%		1.34%		1.88%		1.90%		3.48%		0.61%

				Jan-2021		 -0.37%		 -1.01%		5.03%		0.22%		 -1.07%		3.07%		 -0.72%		 -0.88%		0.33%		 -1.09%		 -1.07%		 -0.52%

				Feb-2021		0.75%		2.76%		6.23%		1.98%		2.24%		0.76%		 -1.44%		 -1.72%		0.37%		 -2.55%		 -2.68%		 -1.30%

				Mar-2021		 -0.39%		4.38%		1.00%		1.26%		2.30%		 -1.51%		 -1.25%		 -1.92%		0.15%		 -0.96%		 -3.07%		 -1.07%

				Apr-2021		0.51%		5.34%		2.10%		2.94%		3.01%		2.49%		0.79%		1.26%		1.09%		2.22%		2.26%		0.95%

				May-2021		0.13%		0.70%		0.21%		3.13%		3.26%		2.32%		0.33%		0.94%		0.30%		1.06%		2.50%		0.39%

				Jun-2021		0.49%		2.33%		1.94%		 -0.65%		 -1.13%		0.17%		0.70%		 -0.88%		1.34%		0.73%		 -1.21%		0.92%

				Jul-2021		0.13%		2.38%		 -3.61%		 -1.65%		0.75%		 -6.73%		1.12%		1.33%		0.38%		0.42%		 -0.43%		1.05%

				Aug-2021		0.11%		3.04%		2.24%		1.90%		1.76%		2.62%		 -0.19%		 -0.42%		0.51%		0.98%		0.77%		 -0.02%

				Sep-2021		 -0.00%		 -4.65%		 -2.95%		 -3.20%		 -2.90%		 -3.97%		 -0.87%		 -1.78%		 -0.01%		 -2.07%		 -3.43%		 -0.76%

				Oct-2021		 -0.01%		7.01%		4.25%		2.39%		2.46%		0.99%		 -0.03%		 -0.24%		 -0.17%		0.02%		 -1.33%		 -0.06%

				Nov-2021		0.12%		 -0.69%		 -4.17%		 -4.50%		 -4.65%		 -4.08%		0.30%		 -0.29%		 -0.97%		 -1.84%		 -2.74%		0.07%

				Dec-2021		 -0.16%		4.48%		2.23%		4.13%		5.12%		1.88%		 -0.26%		 -0.14%		1.87%		1.40%		1.56%		0.05%



				Correl		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		1.00		0.03		-0.01		0.11		0.11		0.13		0.82		0.60		0.22		0.45		0.31		0.68

				US AGG		0.82		0.02		-0.06		0.10		0.08		0.13		1.00		0.73		0.23		0.55		0.37		0.83

				US HY		0.22		0.72		0.71		0.78		0.75		0.74		0.23		0.37		1.00		0.78		0.65		0.68

				($) JPM EMBI GD		0.45		0.58		0.52		0.70		0.67		0.69		0.55		0.62		0.78		1.00		0.80		0.80

				(LOC) JPM GBI-EM GD		0.31		0.59		0.54		0.78		0.74		0.80		0.37		0.67		0.65		0.80		1.00		0.60

				Top 20 Core Plus Managers		0.68		0.39		0.31		0.48		0.46		0.48		0.83		0.71		0.68		0.80		0.60		1.00

				UMC		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		100.00%		16.62%		10.79%		14.42%		16.26%		13.60%		148.38%		90.60%		43.04%		55.02%		37.90%		118.18%

				US AGG		56.52%		9.62%		5.30%		8.33%		8.96%		8.01%		100.00%		60.40%		25.76%		36.41%		22.32%		79.58%

				US HY		85.38%		49.87%		36.56%		46.12%		46.82%		35.53%		131.88%		90.97%		100.00%		84.68%		54.58%		137.52%

				($) JPM EMBI GD		102.88%		39.89%		26.30%		39.28%		39.66%		32.67%		165.58%		116.94%		81.43%		100.00%		65.73%		155.29%

				(LOC) JPM GBI-EM GD		96.68%		45.95%		30.51%		55.59%		54.16%		48.85%		148.24%		150.32%		89.17%		107.49%		100.00%		148.22%

				Top 20 Core Plus Managers		67.45%		19.22%		12.33%		17.30%		17.92%		14.82%		115.99%		73.43%		43.94%		50.58%		31.78%		100.00%

				DMC		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		100.00%		-20.40%		-17.86%		-17.76%		-15.85%		-11.85%		102.14%		16.48%		-13.14%		6.54%		-0.91%		83.13%

				US AGG		56.88%		-11.04%		-11.26%		-9.73%		-9.21%		-6.21%		100.00%		23.87%		-4.37%		14.27%		0.77%		85.68%

				US HY		47.02%		38.31%		20.56%		24.67%		24.55%		17.97%		53.00%		14.24%		100.00%		62.48%		20.41%		134.96%

				($) JPM EMBI GD		121.03%		24.04%		7.48%		18.08%		17.67%		16.25%		161.17%		64.03%		69.75%		100.00%		39.28%		208.11%

				(LOC) JPM GBI-EM GD		164.11%		48.96%		23.43%		50.79%		47.77%		47.34%		194.98%		151.05%		113.40%		142.98%		100.00%		262.41%

				Top 20 Core Plus Managers		53.33%		-2.47%		-6.50%		-3.97%		-3.66%		-2.05%		92.56%		22.59%		15.10%		24.55%		4.54%		100.00%



				Correlation		BGIM US FI		Top 20 Core Plus Managers

				US AGG		0.82		0.83

				US HY		0.22		0.68

				S&P 500		0.03		0.39





				Upside Mkt Cap		BGIM US FI		Top 20 Core Plus Managers

				US AGG		148%		116%

				US HY		43%		44%

				SP500		17%		19%





				Downside Mkt Cap		BGIM US FI		Top 20 Core Plus Managers

				US AGG		102%		93%

				US HY		-13%		15%

				SP500		-20%		-2%



































































Instructions: 
Add 3 months of returns for each product/index

update formulas to include additional 3 months (CTRL+~ to show formulas; highlight all; CTRL+F add current row number, replace with new row number)
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YTM Monthly



		Date		BGIM US FI		Blbg Barc U.S. Aggregate		Yield Diff		US FI Return		US AGG

		12/30/05		4.54%		5.12%		-0.58%		0.62%		0.95%												Total Months		193

		1/31/06		4.68%		5.20%		-0.52%		0.18%		0.01%				Relative Yield		Months		% of Time

		2/28/06		4.77%		5.25%		-0.48%		0.28%		0.33%				Yield Advantage		118		61%

		3/31/06		4.90%		5.50%		-0.60%		 -0.14%		 -0.98%				Yield Disadvantage		74		38%

		4/28/06		4.78%		5.60%		-0.82%		0.07%		 -0.18%				Flat		1		1%

		5/31/06		5.34%		5.74%		-0.40%		 -0.27%		 -0.11%

		6/30/06		5.28%		5.82%		-0.54%		0.43%		0.21%

		7/31/06		5.30%		5.64%		-0.34%		1.66%		1.35%

		8/31/06		5.12%		5.45%		-0.33%		2.68%		1.53%

		9/29/06		4.90%		5.35%		-0.45%		1.39%		0.88%

		10/31/06		4.97%		5.32%		-0.35%		0.69%		0.66%

		11/30/06		4.80%		5.19%		-0.39%		1.93%		1.16%

		12/29/06		4.98%		5.39%		-0.41%		 -1.78%		 -0.58%

		1/31/07		5.14%		5.48%		-0.34%		 -0.58%		 -0.04%

		2/28/07		4.96%		5.25%		-0.29%		2.54%		1.54%				Cum. Return (Gross)		7/31/16-11/30/18

		3/30/07		5.04%		5.31%		-0.27%		 -0.70%		0.00%				BGIM US FI 		5.4%

		4/30/07		4.97%		5.29%		-0.32%		0.70%		0.54%				U.S. Agg		-0.9%

		5/31/07		5.19%		5.54%		-0.35%		 -1.26%		 -0.76%				Excess		6.3%

		6/29/07		5.20%		5.69%		-0.49%		 -0.75%		 -0.30%

		7/31/07		5.20%		5.60%		-0.40%		1.16%		0.83%				Cum. Return (Gross)		12/30/05-9/30/08

		8/31/07		5.00%		5.39%		-0.39%		1.69%		1.23%				BGIM US FI 		15.6%

		9/28/07		4.88%		5.49%		-0.61%		1.07%		0.76%				U.S. Agg		13.4%

		10/31/07		4.90%		5.23%		-0.33%		0.99%		0.90%				Excess		2.3%

		11/30/07		4.25%		4.82%		-0.57%		2.55%		1.80%

		12/31/07		4.34%		5.15%		-0.81%		0.71%		0.28%				Cum. Return (Gross)		2/28/21 - 12/31/21

		1/31/08		3.75%		4.62%		-0.87%		1.26%		1.68%				BGIM US FI 		1.7%

		2/29/08		3.97%		4.49%		-0.52%		 -0.12%		0.14%				U.S. Agg		-0.8%

		3/31/08		3.72%		4.57%		-0.85%		0.49%		0.34%				Excess		2.5%

		4/30/08		3.82%		4.74%		-0.92%		0.19%		 -0.21%

		5/30/08		4.38%		5.03%		-0.65%		 -1.51%		 -0.73%

		6/30/08		4.52%		4.97%		-0.45%		0.02%		 -0.08%

		7/31/08		4.52%		5.03%		-0.51%		0.01%		 -0.08%

		8/29/08		4.58%		5.01%		-0.43%		0.79%		0.95%

		9/30/08		4.90%		5.07%		-0.17%		 -2.19%		 -1.34%

		10/31/08		6.08%		5.57%		0.51%		 -4.32%		 -2.36%

		11/28/08		4.94%		4.61%		0.33%		6.75%		3.26%

		12/31/08		4.51%		3.50%		1.01%		8.36%		3.73%

		1/30/09		4.83%		4.04%		0.79%		 -2.35%		 -0.88%

		2/27/09		5.27%		4.29%		0.98%		 -1.20%		 -0.38%

		3/31/09		5.27%		3.63%		1.64%		0.89%		1.39%

		4/30/09		5.33%		3.84%		1.49%		0.67%		0.48%

		5/29/09		5.24%		3.81%		1.43%		1.46%		0.73%

		6/30/09		5.01%		3.79%		1.22%		2.00%		0.57%

		7/31/09		4.87%		3.64%		1.23%		3.78%		1.61%

		8/31/09		4.84%		3.35%		1.49%		1.39%		1.04%

		9/30/09		4.64%		3.35%		1.29%		2.01%		1.05%

		10/30/09		4.54%		3.32%		1.22%		 -0.67%		0.49%

		11/30/09		4.31%		2.90%		1.41%		1.07%		1.29%

		12/31/09		4.64%		3.59%		1.05%		 -2.00%		 -1.56%

		1/29/10		4.43%		3.23%		1.20%		1.91%		1.53%

		2/26/10		4.40%		3.21%		1.19%		0.55%		0.37%

		3/31/10		4.48%		3.36%		1.12%		 -0.61%		 -0.12%

		4/30/10		4.38%		3.20%		1.18%		2.04%		1.04%

		5/31/10		4.24%		2.92%		1.32%		0.49%		0.84%

		6/30/10		4.00%		2.42%		1.58%		2.46%		1.57%

		7/30/10		3.85%		2.13%		1.72%		1.47%		1.07%

		8/31/10		3.59%		1.78%		1.81%		3.10%		1.29%

		9/30/10		3.61%		2.38%		1.23%		 -0.00%		0.11%

		10/29/10		3.73%		2.29%		1.44%		 -0.24%		0.36%

		11/30/10		3.83%		2.56%		1.27%		 -0.97%		 -0.57%

		12/31/10		4.06%		2.92%		1.14%		 -1.04%		 -1.08%

		1/31/11		4.13%		2.94%		1.19%		 -0.92%		0.12%

		2/28/11		4.12%		3.02%		1.10%		0.92%		0.25%

		3/31/11		4.14%		3.04%		1.10%		 -0.20%		0.06%

		4/29/11		3.96%		2.83%		1.13%		1.44%		1.27%

		5/31/11		3.76%		2.70%		1.06%		1.35%		1.31%

		6/30/11		3.88%		2.79%		1.09%		 -0.78%		 -0.29%

		7/29/11		3.65%		2.57%		1.08%		2.25%		1.59%

		8/31/11		3.45%		2.32%		1.13%		2.90%		1.46%

		9/30/11		3.31%		2.23%		1.08%		2.64%		0.73%

		10/31/11		3.28%		2.27%		1.01%		0.68%		0.11%

		11/30/11		3.44%		2.33%		1.11%		 -1.55%		 -0.09%

		12/30/11		3.30%		2.11%		1.19%		2.04%		1.10%

		1/31/12		3.15%		1.86%		1.29%		2.30%		0.88%

		2/29/12		3.13%		1.92%		1.21%		0.56%		 -0.02%

		3/30/12		3.25%		2.14%		1.11%		 -0.68%		 -0.55%

		4/30/12		3.11%		2.02%		1.09%		1.00%		1.11%

		5/31/12		2.99%		1.91%		1.08%		0.51%		0.90%

		6/29/12		3.02%		1.93%		1.09%		0.09%		0.04%

		7/31/12		2.77%		1.59%		1.18%		2.11%		1.38%

		8/31/12		2.80%		1.64%		1.16%		 -0.19%		0.07%

		9/28/12		2.82%		1.48%		1.34%		0.39%		0.14%

		10/31/12		2.74%		1.60%		1.14%		0.65%		0.20%

		11/30/12		2.76%		1.62%		1.14%		 -0.09%		0.16%

		12/31/12		2.82%		1.65%		1.17%		0.22%		 -0.14%

		1/31/13		2.93%		1.76%		1.17%		0.05%		 -0.70%

		2/28/13		2.90%		1.71%		1.19%		0.31%		0.50%

		3/29/13		2.93%		1.73%		1.20%		0.09%		0.08%

		4/30/13		2.77%		1.60%		1.17%		0.25%		1.01%

		5/31/13		3.02%		2.00%		1.02%		 -0.18%		 -1.78%

		6/28/13		3.27%		2.30%		0.97%		 -0.39%		 -1.55%

		7/31/13		3.24%		2.31%		0.93%		0.05%		0.14%

		8/30/13		3.33%		2.46%		0.87%		 -0.28%		 -0.51%

		9/30/13		3.29%		2.30%		0.99%		0.21%		0.95%

		10/31/13		3.21%		2.21%		1.00%		0.85%		0.81%

		11/29/13		3.27%		2.33%		0.94%		 -1.77%		 -0.37%

		12/31/13		3.31%		2.50%		0.81%		 -1.53%		 -0.57%

		1/31/14		3.19%		2.31%		0.88%		4.77%		1.48%

		2/28/14		3.13%		2.29%		0.84%		0.48%		0.53%

		3/31/14		3.10%		2.42%		0.68%		0.70%		 -0.17%

		4/30/14		2.99%		2.33%		0.66%		1.73%		0.84%

		5/30/14		2.94%		2.19%		0.75%		2.21%		1.14%

		6/30/14		2.95%		2.23%		0.72%		 -0.03%		0.05%

		7/31/14		2.99%		2.33%		0.66%		0.16%		 -0.25%

		8/29/14		2.92%		2.21%		0.71%		1.40%		1.10%

		9/30/14		3.02%		2.37%		0.65%		 -0.78%		 -0.68%

		10/31/14		2.97%		2.22%		0.75%		0.16%		0.98%

		11/28/14		2.95%		2.13%		0.82%		1.51%		0.71%

		12/31/14		2.96%		2.22%		0.74%		1.43%		0.09%

		1/30/15		3.26%		1.87%		1.39%		6.58%		2.10%

		2/27/15		3.50%		2.10%		1.40%		 -3.05%		 -0.94%

		3/31/15		3.46%		2.03%		1.43%		0.61%		0.46%

		4/30/15		3.60%		2.10%		1.50%		 -2.01%		 -0.36%

		5/29/15		3.69%		2.18%		1.51%		 -1.28%		 -0.24%

		6/30/15		3.90%		2.38%		1.52%		 -2.72%		 -1.09%

		7/31/15		3.83%		2.34%		1.49%		2.69%		0.70%

		8/31/15		3.92%		2.38%		1.54%		 -0.92%		 -0.14%

		9/30/15		3.85%		2.28%		1.57%		0.77%		0.68%

		10/30/15		3.84%		2.35%		1.49%		0.07%		0.02%

		11/30/15		3.93%		2.47%		1.46%		 -0.74%		 -0.26%

		12/31/15		4.05%		2.59%		1.46%		 -0.56%		 -0.32%

		1/29/16		3.90%		2.29%		1.61%		4.36%		1.38%

		2/29/16		3.84%		2.16%		1.68%		1.86%		0.71%

		3/31/16		3.66%		2.08%		1.58%		1.16%		0.92%

		4/29/16		3.42%		2.07%		1.35%		0.64%		0.38%

		5/31/16		3.45%		2.13%		1.32%		0.10%		0.03%

		6/30/16		3.22%		1.81%		1.41%		2.48%		1.80%

		7/31/16		1.63%		1.87%		-0.24%		1.38%		0.63%

		8/31/16		1.70%		1.95%		-0.25%		0.40%		 -0.11%

		9/30/16		1.54%		1.97%		-0.43%		 -0.21%		 -0.06%

		10/31/16		1.58%		2.12%		-0.54%		 -0.35%		 -0.76%

		11/30/16		1.82%		2.57%		-0.75%		 -1.10%		 -2.37%

		12/31/16		1.90%		2.61%		-0.71%		0.43%		0.14%

		1/31/17		1.85%		2.62%		-0.77%		0.37%		0.20%

		2/28/17		1.61%		2.57%		-0.96%		0.67%		0.67%

		3/31/17		1.75%		2.61%		-0.86%		 -0.34%		 -0.05%

		4/30/17		1.72%		2.53%		-0.81%		0.62%		0.77%

		5/31/17		1.66%		2.47%		-0.81%		0.66%		0.77%

		6/30/17		1.54%		2.56%		-1.02%		0.44%		 -0.10%

		7/31/17		1.56%		2.51%		-0.95%		0.21%		0.43%

		8/31/17		1.45%		2.42%		-0.97%		0.12%		0.90%

		9/30/17		1.47%		2.55%		-1.08%		0.05%		 -0.48%

		10/31/17		1.48%		2.60%		-1.12%		0.18%		0.06%

		11/30/17		1.63%		2.71%		-1.08%		0.04%		 -0.13%

		12/31/17		1.69%		2.72%		-1.03%		0.29%		0.46%

		1/31/18		1.65%		2.97%		-1.32%		0.13%		 -1.15%

		2/28/18		1.87%		3.15%		-1.28%		0.06%		 -0.95%

		3/31/18		2.17%		3.12%		-0.95%		0.35%		0.64%

		4/30/18		2.06%		3.29%		-1.23%		0.12%		 -0.74%

		5/31/18		2.16%		3.22%		-1.06%		0.12%		0.71%

		6/30/18		2.18%		3.29%		-1.11%		0.10%		 -0.12%

		7/31/18		2.22%		3.36%		-1.14%		0.33%		0.02%

		8/31/18		2.29%		3.30%		-1.01%		0.23%		0.64%

		9/30/18		2.38%		3.46%		-1.08%		0.18%		 -0.64%

		10/31/18		2.68%		3.59%		-0.91%		 -0.14%		 -0.79%

		11/30/18		3.11%		3.55%		-0.44%		 -0.02%		0.60%

		12/31/18		3.28%		3.28%		0.00%		2.60%		1.84%

		1/31/19		3.25%		3.16%		0.09%		1.18%		1.06%

		2/28/19		3.28%		3.21%		0.07%		 -0.38%		 -0.06%

		3/31/19		3.04%		2.94%		0.10%		3.14%		1.92%

		4/30/19		3.10%		2.97%		0.13%		 -0.84%		0.03%

		5/31/19		2.94%		2.69%		0.25%		4.02%		1.78%

		6/30/19		2.79%		2.50%		0.29%		1.51%		1.26%

		7/31/19		2.68%		2.53%		0.15%		0.17%		0.22%

		8/31/19		2.37%		2.13%		0.24%		5.15%		2.59%

		9/30/19		2.55%		2.27%		0.28%		 -1.15%		 -0.53%

		10/31/19		2.47%		2.23%		0.24%		0.19%		0.30%

		11/30/19		2.39%		2.30%		0.09%		0.31%		 -0.05%

		12/31/19		2.41%		2.32%		0.09%		0.22%		 -0.07%

		1/31/20		2.15%		2.03%		0.12%		1.32%		1.92%

		2/29/20		2.17%		1.69%		0.48%		 -0.02%		1.80%

		3/31/20		2.48%		1.59%		0.89%		-0.03%		-0.59%

		4/30/20		2.44%		1.32%		1.12%		3.70%		1.78%

		5/31/20		2.50%		1.36%		1.14%		1.69%		0.47%

		6/30/20		2.20%		1.27%		0.93%		1.88%		0.63%

		7/31/20		1.86%		1.07%		0.79%		3.59%		1.49%

		8/31/20		1.83%		1.17%		0.66%		-1.06%		-0.81%

		9/30/20		1.74%		1.19%		0.55%		-0.01%		-0.05%

		10/31/20		1.76%		1.25%		0.51%		0.52%		-0.45%

		11/30/20		1.57%		1.16%		0.41%		3.29%		0.98%

		12/31/20		1.39%		1.14%		0.25%		0.80%		0.14%

		1/31/21		1.22%		1.18%		0.04%		-0.37%		-0.72%

		2/28/21		1.05%		1.43%		-0.38%		0.75%		-1.44%

		3/31/21		1.00%		1.62%		-0.62%		-0.39%		-1.25%

		4/30/21		0.92%		1.53%		-0.61%		0.51%		0.79%

		5/31/21		0.87%		1.51%		-0.64%		0.13%		0.33%

		6/30/21		0.90%		1.51%		-0.61%		0.49%		0.70%

		7/31/21		0.84%		1.37%		-0.53%		0.13%		1.12%

		8/31/21		0.80%		1.43%		-0.63%		0.11%		-0.19%

		9/30/21		0.75%		1.57%		-0.82%		-0.00%		-0.87%

		10/31/21		0.66%		1.67%		-1.01%		-0.01%		-0.03%

		11/30/21		0.73%		1.70%		-0.97%		0.12%		0.30%

		12/31/21		0.78%		1.76%		-0.98%		-0.16%		-0.26%
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Instructions: 
Update column B and C with YTM data. 

drag down column d formula for the 3 additional months you added

Update column E and F with monthly returns for US FI and US Agg

update line charts. Box calcs won't change. just make sure theyre over the appropriate dates after you update the chart in power point.






Model RSI

				10-Year Bond Yield		Fitted Value		Standardized Residual

				US_LONG		US_FIT_S		US_BONDM_DEV		Dark Green Max		Light Green Max		Yellow Max		Horizotnal Axis		Yellow Min		Light Red Min		Dark Red Min

		12/31/04		4.2400		3.9848		0.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/05		4.1400		3.9609		0.29		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/05		4.3600		3.9356		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/05		4.5000		3.9256		0.93		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/05		4.2100		3.8960		0.51		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/05		4.0000		3.8707		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/05		3.9400		3.8453		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/05		4.2800		3.8199		0.75		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/05		4.0200		3.8108		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/05		4.3400		3.8015		0.87		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/05		4.5700		3.8168		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/05		4.4900		3.8329		1.06		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/05		4.3900		3.8364		0.90		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/06		4.5300		3.8461		1.11		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/06		4.5500		3.8536		1.13		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/06		4.8600		3.8681		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/06		5.0700		3.8913		1.91		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/06		5.1200		3.9207		1.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/06		5.1500		3.9633		1.92		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/06		4.9900		3.9981		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/06		4.7400		3.9985		1.20		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/06		4.6400		3.9994		1.04		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/06		4.6100		4.0123		0.97		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/06		4.4600		4.0090		0.73		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/06		4.7100		3.9961		1.16		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/07		4.8300		3.9918		1.36		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/07		4.5600		3.9939		0.92		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/07		4.6500		3.9930		1.06		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/07		4.6300		4.0008		1.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/07		4.9000		3.9826		1.49		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/07		5.0300		3.9673		1.72		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/07		4.7800		3.9624		1.33		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/07		4.5400		3.9614		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/07		4.5900		3.9598		1.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/07		4.4800		3.9581		0.85		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/07		3.9700		3.9561		0.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/07		4.0400		3.9313		0.18		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/08		3.6700		3.9198		(0.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/08		3.5300		3.9037		(0.61)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/08		3.4500		3.8772		(0.69)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/08		3.7700		3.8377		(0.11)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/08		4.0600		3.8150		0.40		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/08		3.9900		3.8061		0.30		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/08		3.9900		3.7952		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/08		3.8300		3.7741		0.09		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/08		3.8500		3.7580		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/08		4.0100		3.7389		0.44		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/08		2.9300		3.7321		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/08		2.2500		3.6994		(2.35)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/09		2.8700		3.6477		(1.26)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/09		3.0200		3.6095		(0.96)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/09		2.7100		3.5786		(1.41)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/09		3.1600		3.5327		(0.60)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/09		3.4700		3.4996		(0.05)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/09		3.5300		3.4773		0.09		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/09		3.5200		3.4578		0.10		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/09		3.4000		3.4387		(0.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/09		3.3100		3.4283		(0.19)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/09		3.4100		3.4204		(0.02)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/09		3.2100		3.4088		(0.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/09		3.8500		3.3882		0.75		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/10		3.6300		3.3787		0.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/10		3.5900		3.3610		0.37		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/10		3.8400		3.3495		0.79		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/10		3.6900		3.3447		0.56		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/10		3.3100		3.3324		(0.04)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/10		2.9700		3.3012		(0.54)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/10		2.9400		3.2597		(0.52)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/10		2.4700		3.2285		(1.23)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/10		2.5300		3.1947		(1.08)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/10		2.6300		3.1565		(0.85)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/10		2.8100		3.1135		(0.49)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/10		3.3000		3.0922		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/11		3.4200		3.0831		0.55		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/11		3.4200		3.0851		0.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/11		3.4700		3.0871		0.62		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/11		3.3200		3.0931		0.37		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/11		3.0500		3.0861		(0.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/11		3.1800		3.0605		0.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/11		2.8000		3.0378		(0.39)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/11		2.1700		3.0021		(1.35)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/11		1.9200		2.9366		(1.65)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/11		2.1700		2.8618		(1.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/11		2.0400		2.8002		(1.23)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/11		1.8700		2.7775		(1.47)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/12		1.8000		2.7684		(1.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/12		1.9400		2.7401		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/12		2.2100		2.7168		(0.82)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/12		1.9100		2.7116		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/12		1.5500		2.6873		(1.84)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/12		1.6600		2.6429		(1.59)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/12		1.4900		2.6004		(1.80)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/12		1.5200		2.5474		(1.66)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/12		1.6500		2.5042		(1.38)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/12		1.6800		2.4690		(1.28)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/12		1.5700		2.4325		(1.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/12		1.7400		2.3948		(1.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/13		1.9800		2.3444		(0.59)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/13		1.8600		2.3074		(0.72)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/13		1.8600		2.2685		(0.66)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/13		1.6700		2.2232		(0.90)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/13		2.1200		2.1775		(0.09)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/13		2.5200		2.1650		0.58		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/13		2.5900		2.1783		0.67		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/13		2.7800		2.1954		0.95		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/13		2.6200		2.2328		0.63		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/13		2.5400		2.2552		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/13		2.7400		2.2521		0.79		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/13		3.0000		2.2394		1.23		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/14		2.6600		2.2182		0.72		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/14		2.6600		2.1839		0.77		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/14		2.7200		2.1427		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/14		2.6400		2.0979		0.88		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/14		2.4500		2.0504		0.65		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/14		2.5100		2.0042		0.82		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/14		2.5500		1.9509		0.97		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/14		2.3400		1.9146		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/14		2.5000		1.8922		0.98		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/14		2.3300		1.8920		0.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/14		2.1800		1.8955		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/14		2.1700		1.9083		0.42		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/15		1.6800		1.9288		(0.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/15		2.0000		1.9325		0.11		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/15		1.9300		1.9434		(0.02)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/15		2.0400		1.9444		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/15		2.0900		1.9578		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/15		2.3300		1.9774		0.57		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/15		2.2000		2.0030		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/15		2.2000		2.0277		0.28		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/15		2.0600		2.0516		0.01		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/15		2.1500		2.0661		0.14		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/15		2.2100		2.0812		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/15		2.2700		2.1033		0.27		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/16		1.9300		2.1212		(0.31)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/16		1.7400		2.1247		(0.62)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/16		1.7800		2.1310		(0.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/16		1.8200		2.1416		(0.52)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/16		1.8300		2.1614		(0.54)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/16		1.4900		2.1670		(1.10)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/16		1.4600		2.1502		(1.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/16		1.5700		2.1316		(0.91)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/16		1.5900		2.1102		(0.84)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/16		1.8300		2.0923		(0.43)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/16		2.3600		2.0826		0.45		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/16		2.4300		2.0781		0.57		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/17		2.4500		2.0651		0.62		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/17		2.3600		2.0628		0.48		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/17		2.3900		2.0549		0.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/17		2.2800		2.0434		0.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/17		2.1900		2.0276		0.26		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/17		2.3000		2.0154		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/17		2.2900		2.0029		0.47		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/17		2.1200		1.9908		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/17		2.3200		1.9805		0.55		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/17		2.3700		1.9737		0.64		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/17		2.4100		1.9712		0.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/17		2.4100		1.9763		0.70		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/18		2.7200		1.9835		1.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/18		2.8700		2.0166		1.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/18		2.7400		2.0399		1.13		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/18		2.9300		2.0580		1.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/18		2.8300		2.0786		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/18		2.8500		2.0959		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/18		2.9600		2.1072		1.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/18		2.8600		2.1242		1.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/18		3.0500		2.1367		1.48		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/18		3.1500		2.1565		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/18		3.0100		2.1800		1.35		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/18		2.6900		2.1993		0.80		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/19		2.6300		2.2077		0.68		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/19		2.7300		2.2230		0.82		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/19		2.4100		2.2488		0.26		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/19		2.5100		2.2647		0.40		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/19		2.1400		2.2851		(0.24)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/19		2.0000		2.2939		(0.48)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/19		2.0200		2.3085		(0.47)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/19		1.5000		2.3232		(1.33)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/19		1.6800		2.3166		(1.03)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/19		1.6900		2.3151		(1.01)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/19		1.7800		2.3029		(0.85)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/19		1.9200		2.2709		(0.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/20		1.5100		2.2328		(1.17)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/20		1.1300		2.1829		(1.71)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/20		0.7000		2.1328		(2.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/20		0.6400		2.0733		(2.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/20		0.6500		2.0182		(2.22)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/20		0.6600		1.9658		(2.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/20		0.5500		1.9094		(2.20)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/20		0.7200		1.8479		(1.83)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/20		0.6900		1.7945		(1.79)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/20		0.8800		1.7364		(1.39)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/20		0.8400		1.6850		(1.37)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/20		0.9300		1.6325		(1.14)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/21		1.1100		1.5871		(0.77)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/21		1.4400		1.5337		(0.15)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/21		1.7400		1.4821		0.42		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/21		1.6500		1.4398		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/21		1.5800		1.3841		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/21		1.4500		1.3272		0.20		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/21		1.2400		1.2645		(0.04)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/21		1.3000		1.1943		0.17		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/21		1.5200		1.1332		0.63		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/21		1.5500		1.0701		0.78		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/21		1.4300		1.0031		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/21		1.5200		0.9392		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000
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Expensive

Instructions: 
Ask Matt O for this data. Copy and paste it into here, update chart to the right. 





Appendix DMC UMC Slide

		Date		BGIM US FI		S&P 500		US Top 20 Composite		Blbg Barc US Agg		Blbg Barc US HY				USFI		Top 20 Composite		Index

		Mar-2005		 -1.58%		 -1.77%		 -0.63%		 -0.51%		 -2.91%		US AGG		1.27%		0.99%		0.85%

		Apr-2005		0.99%		 -1.90%		1.10%		1.35%		 -0.97%		US HY		0.27%		-0.31%		-2.06%

		May-2005		0.90%		3.18%		1.03%		1.08%		1.78%		SP500		0.77%		0.09%		-3.79%

		Jun-2005		0.35%		0.14%		0.70%		0.55%		1.96%

		Jul-2005		 -0.46%		3.72%		 -0.53%		 -0.91%		1.75%

		Aug-2005		0.89%		 -0.91%		1.17%		1.28%		0.19%

		Sep-2005		 -0.49%		0.81%		 -0.92%		 -1.03%		 -1.00%

		Oct-2005		 -0.29%		 -1.67%		 -0.74%		 -0.79%		 -0.70%

		Nov-2005		0.44%		3.78%		0.46%		0.44%		0.52%

		Dec-2005		0.62%		0.03%		0.95%		0.95%		0.86%

		Jan-2006		0.18%		2.65%		0.25%		0.01%		1.60%

		Feb-2006		0.28%		0.27%		0.42%		0.33%		0.67%

		Mar-2006		 -0.14%		1.24%		 -0.83%		 -0.98%		0.60%

		Apr-2006		0.07%		1.34%		 -0.06%		 -0.18%		0.62%

		May-2006		 -0.27%		 -2.88%		 -0.10%		 -0.11%		 -0.01%

		Jun-2006		0.43%		0.14%		0.18%		0.21%		 -0.35%

		Jul-2006		1.66%		0.62%		1.38%		1.35%		0.98%

		Aug-2006		2.68%		2.38%		1.52%		1.53%		1.62%

		Sep-2006		1.39%		2.58%		0.90%		0.88%		1.42%

		Oct-2006		0.69%		3.26%		0.78%		0.66%		1.36%

		Nov-2006		1.93%		1.90%		1.24%		1.16%		1.68%

		Dec-2006		 -1.78%		1.40%		 -0.30%		 -0.58%		1.10%

		Jan-2007		 -0.58%		1.51%		0.07%		 -0.04%		1.12%

		Feb-2007		2.54%		 -1.96%		1.60%		1.54%		1.40%

		Mar-2007		 -0.70%		1.12%		0.05%		0.00%		0.11%

		Apr-2007		0.70%		4.43%		0.61%		0.54%		1.30%

		May-2007		 -1.26%		3.49%		 -0.66%		 -0.76%		0.75%

		Jun-2007		 -0.75%		 -1.66%		 -0.40%		 -0.30%		 -1.80%

		Jul-2007		1.16%		 -3.10%		0.55%		0.83%		 -3.54%

		Aug-2007		1.69%		1.50%		0.97%		1.23%		1.36%

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%

		Oct-2007		0.99%		1.59%		0.73%		0.90%		0.60%

		Nov-2007		2.55%		 -4.18%		1.32%		1.80%		 -2.17%

		Dec-2007		0.71%		 -0.69%		0.18%		0.28%		0.29%

		Jan-2008		1.26%		 -6.00%		1.46%		1.68%		 -1.33%

		Feb-2008		 -0.12%		 -3.25%		 -0.32%		0.14%		 -1.36%

		Mar-2008		0.49%		 -0.43%		 -0.46%		0.34%		 -0.34%

		Apr-2008		0.19%		4.87%		0.43%		 -0.21%		4.31%

		May-2008		 -1.51%		1.30%		 -0.54%		 -0.73%		0.36%

		Jun-2008		0.02%		 -8.43%		 -0.56%		 -0.08%		 -2.80%

		Jul-2008		0.01%		 -0.84%		 -0.77%		 -0.08%		 -1.33%

		Aug-2008		0.79%		1.45%		0.52%		0.95%		0.35%

		Sep-2008		 -2.19%		 -8.91%		 -2.89%		 -1.34%		 -7.98%

		Oct-2008		 -4.32%		 -16.79%		 -4.71%		 -2.36%		 -15.91%

		Nov-2008		6.75%		 -7.18%		0.06%		3.26%		 -9.31%

		Dec-2008		8.36%		1.06%		3.43%		3.73%		7.68%

		Jan-2009		 -2.35%		 -8.43%		0.62%		 -0.88%		5.99%

		Feb-2009		 -1.20%		 -10.65%		 -1.13%		 -0.38%		 -3.10%

		Mar-2009		0.89%		8.76%		1.55%		1.39%		3.19%

		Apr-2009		0.67%		9.57%		2.47%		0.48%		12.10%

		May-2009		1.46%		5.59%		2.91%		0.73%		6.73%

		Jun-2009		2.00%		0.20%		1.62%		0.57%		2.86%

		Jul-2009		3.78%		7.56%		3.60%		1.61%		6.09%

		Aug-2009		1.39%		3.61%		1.73%		1.04%		1.86%

		Sep-2009		2.01%		3.73%		2.25%		1.05%		5.69%

		Oct-2009		 -0.67%		 -1.86%		1.35%		0.49%		1.79%

		Nov-2009		1.07%		6.00%		1.11%		1.29%		1.01%

		Dec-2009		 -2.00%		1.93%		 -0.27%		 -1.56%		3.28%

		Jan-2010		1.91%		 -3.60%		1.98%		1.53%		1.27%

		Feb-2010		0.55%		3.10%		0.54%		0.37%		0.17%

		Mar-2010		 -0.61%		6.03%		0.73%		 -0.12%		3.14%

		Apr-2010		2.04%		1.58%		1.66%		1.04%		2.34%

		May-2010		0.49%		 -7.99%		 -0.31%		0.84%		 -3.59%

		Jun-2010		2.46%		 -5.23%		1.56%		1.57%		1.24%

		Jul-2010		1.47%		7.01%		1.58%		1.07%		3.56%

		Aug-2010		3.10%		 -4.51%		1.47%		1.29%		0.04%

		Sep-2010		 -0.00%		8.92%		0.79%		0.11%		3.01%

		Oct-2010		 -0.24%		3.80%		0.78%		0.36%		2.58%

		Nov-2010		 -0.97%		0.01%		 -0.57%		 -0.57%		 -1.17%

		Dec-2010		 -1.04%		6.68%		 -0.44%		 -1.08%		1.81%

		Jan-2011		 -0.92%		2.37%		0.60%		0.12%		2.21%

		Feb-2011		0.92%		3.43%		0.70%		0.25%		1.31%

		Mar-2011		 -0.20%		0.04%		0.15%		0.06%		0.32%

		Apr-2011		1.44%		2.96%		1.53%		1.27%		1.55%

		May-2011		1.35%		 -1.13%		1.07%		1.31%		0.49%

		Jun-2011		 -0.78%		 -1.67%		 -0.57%		 -0.29%		 -0.97%

		Jul-2011		2.25%		 -2.03%		1.50%		1.59%		1.16%

		Aug-2011		2.90%		 -5.43%		0.19%		1.46%		 -4.00%

		Sep-2011		2.64%		 -7.03%		 -0.10%		0.73%		 -3.27%

		Oct-2011		0.68%		10.93%		0.96%		0.11%		5.99%

		Nov-2011		 -1.55%		 -0.22%		 -0.56%		 -0.09%		 -2.16%

		Dec-2011		2.04%		1.02%		1.32%		1.10%		2.66%

		Jan-2012		2.30%		4.48%		1.69%		0.88%		3.04%

		Feb-2012		0.56%		4.32%		0.67%		 -0.02%		2.38%

		Mar-2012		 -0.68%		3.29%		 -0.16%		 -0.55%		 -0.14%

		Apr-2012		1.00%		 -0.63%		1.12%		1.11%		1.05%

		May-2012		0.51%		 -6.01%		0.58%		0.90%		 -1.31%

		Jun-2012		0.09%		4.12%		0.54%		0.04%		2.11%

		Jul-2012		2.11%		1.39%		1.84%		1.38%		1.90%

		Aug-2012		 -0.19%		2.25%		0.55%		0.07%		1.17%

		Sep-2012		0.39%		2.58%		0.81%		0.14%		1.39%

		Oct-2012		0.65%		 -1.85%		0.62%		0.20%		0.88%

		Nov-2012		 -0.09%		0.58%		0.35%		0.16%		0.80%

		Dec-2012		0.22%		0.91%		0.29%		 -0.14%		1.58%

		Jan-2013		0.05%		5.18%		 -0.16%		 -0.70%		1.34%

		Feb-2013		0.31%		1.36%		0.55%		0.50%		0.51%

		Mar-2013		0.09%		3.75%		0.24%		0.08%		1.02%

		Apr-2013		0.25%		1.93%		1.32%		1.01%		1.81%

		May-2013		 -0.18%		2.34%		 -1.63%		 -1.78%		 -0.58%

		Jun-2013		 -0.39%		 -1.34%		 -2.23%		 -1.55%		 -2.62%

		Jul-2013		0.05%		5.09%		0.41%		0.14%		1.90%

		Aug-2013		 -0.28%		 -2.90%		 -0.61%		 -0.51%		 -0.61%

		Sep-2013		0.21%		3.14%		1.12%		0.95%		0.99%

		Oct-2013		0.85%		4.60%		1.29%		0.81%		2.51%

		Nov-2013		 -1.77%		3.05%		 -0.19%		 -0.37%		0.51%

		Dec-2013		 -1.53%		2.53%		 -0.29%		 -0.57%		0.54%

		Jan-2014		4.77%		 -3.46%		1.46%		1.48%		0.70%

		Feb-2014		0.48%		4.57%		0.91%		0.53%		2.02%

		Mar-2014		0.70%		0.84%		0.08%		 -0.17%		0.24%

		Apr-2014		1.73%		0.74%		0.95%		0.84%		0.63%

		May-2014		2.21%		2.35%		1.27%		1.14%		0.92%

		Jun-2014		 -0.03%		2.07%		0.32%		0.05%		0.84%

		Jul-2014		0.16%		 -1.38%		 -0.18%		 -0.25%		 -1.33%

		Aug-2014		1.40%		4.00%		1.11%		1.10%		1.58%

		Sep-2014		 -0.78%		 -1.40%		 -0.79%		 -0.68%		 -2.09%

		Oct-2014		0.16%		2.44%		0.89%		0.98%		1.19%

		Nov-2014		1.51%		2.69%		0.57%		0.71%		 -0.73%

		Dec-2014		1.43%		 -0.25%		 -0.09%		0.09%		 -1.45%

		Jan-2015		6.58%		 -3.00%		2.02%		2.10%		0.66%

		Feb-2015		 -3.05%		5.75%		 -0.46%		 -0.94%		2.41%

		Mar-2015		0.61%		 -1.58%		0.34%		0.46%		 -0.55%

		Apr-2015		 -2.01%		0.96%		 -0.12%		 -0.36%		1.21%

		May-2015		 -1.28%		1.29%		 -0.15%		 -0.24%		0.30%

		Jun-2015		 -2.72%		 -1.94%		 -1.16%		 -1.09%		 -1.49%

		Jul-2015		2.69%		2.10%		0.63%		0.70%		 -0.58%

		Aug-2015		 -0.92%		 -6.03%		 -0.41%		 -0.14%		 -1.74%

		Sep-2015		0.77%		 -2.47%		0.16%		0.68%		 -2.60%

		Oct-2015		0.07%		8.44%		0.47%		0.02%		2.75%

		Nov-2015		 -0.74%		0.30%		 -0.27%		 -0.26%		 -2.22%

		Dec-2015		 -0.56%		 -1.58%		 -0.61%		 -0.32%		 -2.52%

		Jan-2016		4.36%		 -4.96%		0.82%		1.38%		 -1.61%

		Feb-2016		1.86%		 -0.13%		0.44%		0.71%		0.57%

		Mar-2016		1.16%		6.78%		1.57%		0.92%		4.44%

		Apr-2016		0.64%		0.39%		0.94%		0.38%		3.92%

		May-2016		0.10%		1.80%		0.10%		0.03%		0.62%

		Jun-2016		2.48%		0.26%		1.72%		1.80%		0.92%

		Jul-2016		1.38%		3.69%		1.14%		0.63%		2.70%

		Aug-2016		0.40%		0.14%		0.23%		 -0.11%		2.09%

		Sep-2016		 -0.21%		0.02%		0.08%		 -0.06%		0.67%

		Oct-2016		 -0.35%		 -1.82%		 -0.52%		 -0.76%		0.39%

		Nov-2016		 -1.10%		3.70%		 -2.17%		 -2.37%		 -0.47%

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%

		Jan-2017		0.37%		1.90%		0.49%		0.20%		1.45%

		Feb-2017		0.67%		3.97%		0.86%		0.67%		1.46%

		Mar-2017		 -0.34%		0.12%		0.05%		 -0.05%		 -0.22%

		Apr-2017		0.62%		1.03%		0.88%		0.77%		1.15%

		May-2017		0.66%		1.41%		0.84%		0.77%		0.87%

		Jun-2017		0.44%		0.62%		0.11%		 -0.10%		0.14%

		Jul-2017		0.21%		2.06%		0.59%		0.43%		1.11%

		Aug-2017		0.12%		0.31%		0.88%		0.90%		 -0.04%

		Sep-2017		0.05%		2.06%		 -0.29%		 -0.48%		0.90%

		Oct-2017		0.18%		2.33%		0.13%		0.06%		0.42%

		Nov-2017		0.04%		3.07%		 -0.05%		 -0.13%		 -0.26%

		Dec-2017		0.29%		1.11%		0.52%		0.46%		0.30%

		Jan-2018		0.13%		5.73%		 -0.74%		 -1.15%		0.60%

		Feb-2018		0.06%		 -3.69%		 -0.95%		 -0.95%		 -0.85%

		Mar-2018		0.35%		 -2.54%		0.52%		0.64%		 -0.60%

		Apr-2018		0.12%		0.38%		 -0.61%		 -0.74%		0.65%

		May-2018		0.12%		2.41%		0.47%		0.71%		 -0.03%

		Jun-2018		0.10%		0.62%		 -0.10%		 -0.12%		0.40%

		Jul-2018		0.33%		3.72%		0.28%		0.02%		1.09%

		Aug-2018		0.23%		3.26%		0.49%		0.64%		0.74%

		Sep-2018		0.18%		0.57%		 -0.43%		 -0.64%		0.56%

		Oct-2018		 -0.14%		 -6.84%		 -0.89%		 -0.79%		 -1.60%

		Nov-2018		 -0.02%		2.04%		0.39%		0.60%		 -0.86%

		Dec-2018		2.60%		 -9.03%		1.38%		1.84%		 -2.14%

		Jan-2019		1.18%		8.01%		1.63%		1.06%		4.52%

		Feb-2019		 -0.38%		3.21%		0.19%		 -0.06%		1.66%

		Mar-2019		3.14%		1.94%		1.90%		1.92%		0.94%

		Apr-2019		 -0.84%		4.05%		0.26%		0.03%		1.42%

		May-2019		4.02%		 -6.35%		1.60%		1.78%		 -1.19%

		Jun-2019		1.51%		7.05%		1.45%		1.26%		2.28%

		Jul-2019		0.17%		1.44%		0.35%		0.22%		0.56%

		Aug-2019		5.15%		 -1.58%		2.37%		2.59%		0.40%

		Sep-2019		 -1.15%		1.87%		 -0.39%		 -0.53%		0.36%

		Oct-2019		0.19%		2.17%		0.39%		0.30%		0.28%

		Nov-2019		0.31%		3.63%		0.00%		 -0.05%		0.33%

		Dec-2019		0.22%		3.02%		0.14%		 -0.07%		2.00%

		Jan-2020		1.32%		 -0.04%		2.04%		1.92%		0.03%

		Feb-2020		 -0.02%		 -8.23%		1.38%		1.80%		 -1.41%

		Mar-2020		 -0.03%		 -12.35%		 -3.94%		 -0.59%		 -11.46%

		Apr-2020		3.73%		12.82%		2.95%		1.78%		4.51%

		May-2020		1.69%		4.76%		1.60%		0.47%		4.41%

		Jun-2020		1.88%		1.99%		1.44%		0.63%		0.98%

		Jul-2020		3.59%		5.64%		2.20%		1.49%		4.69%

		Aug-2020		 -1.06%		7.19%		 -0.30%		 -0.81%		0.95%

		Sep-2020		 -0.01%		 -3.80%		 -0.04%		 -0.05%		 -1.03%

		Oct-2020		0.52%		 -2.66%		 -0.24%		 -0.45%		0.51%

		Nov-2020		3.29%		10.95%		1.80%		0.98%		3.96%

		Dec-2020		0.80%		3.84%		0.61%		0.14%		1.88%

		Jan-2021		 -0.37%		 -1.01%		 -0.52%		 -0.72%		0.33%

		Feb-2021		0.75%		2.76%		 -1.30%		 -1.44%		0.37%

		Mar-2021		 -0.39%		4.38%		 -1.07%		 -1.25%		0.15%

		Apr-2021		0.51%		5.34%		0.95%		0.79%		1.09%

		May-2021		0.13%		0.70%		0.40%		0.33%		0.30%

		Jun-2021		0.49%		2.33%		0.92%		0.70%		1.34%

		Jul-2021		0.13%		2.38%		1.05%		1.12%		0.38%

		Aug-2021		0.11%		3.04%		 -0.02%		 -0.19%		0.51%

		Sep-2021		 -0.00%		 -4.65%		 -0.76%		 -0.87%		 -0.01%

		Oct-2021		 -0.01%		7.01%		 -0.06%		 -0.03%		 -0.17%

		Nov-2021		0.12%		 -0.69%		0.07%		0.30%		 -0.97%

		Dec-2021		 -0.16%		4.48%		0.05%		 -0.26%		1.87%

















USFI	

US AGG	US HY	SP500	1.2662015503875966E-2	2.709586206896551E-3	7.7234761904761921E-3	Top 20 Composite	

US AGG	US HY	SP500	9.8969302325581324E-3	-3.1134137931034468E-3	9.3436507936507955E-4	Index	

US AGG	US HY	SP500	8.5334341085271295E-3	-2.0615034482758615E-2	-3.7862444444444428E-2	









US HY	Index	-2.0615034482758615E-2	







SP500	Index	-3.7862444444444428E-2	







Appendix Rising Rates Slide

		9/30/1995		US 10 Yr Yield		BGIM US FI		Blbg Barc US Agg

		10/31/95		6.02%		1.58%		1.30%

		11/30/95		5.74%		1.67%		1.50%

		12/31/95		5.57%		1.90%		1.40%

		1/31/96		5.58%		0.45%		0.66%

		2/29/96		6.10%		-2.48%		-1.74%

		3/31/96		6.33%		-1.02%		-0.70%

		4/30/96		6.67%		0.51%		-0.56%

		5/31/96		6.85%		-0.27%		-0.20%

		6/30/96		6.71%		1.63%		1.34%

		7/31/96		6.79%		0.17%		0.27%

		8/31/96		6.94%		-0.55%		-0.17%

		9/30/96		6.70%		1.98%		1.74%

		10/31/96		6.34%		2.72%		2.22%

		11/30/96		6.04%		2.47%		1.71%

		12/31/96		6.42%		-1.57%		-0.93%

		1/31/97		6.49%		-0.19%		0.31%

		2/28/97		6.55%		0.03%		0.25%

		3/31/97		6.90%		-1.61%		-1.11%

		4/30/97		6.72%		1.81%		1.50%

		5/31/97		6.66%		0.95%		0.95%

		6/30/97		6.50%		1.39%		1.19%

		7/31/97		6.01%		4.13%		2.70%

		8/31/97		6.34%		-1.79%		-0.85%

		9/30/97		6.10%		2.06%		1.48%

		10/31/97		5.83%		2.29%		1.45%

		11/30/97		5.87%		0.83%		0.46%

		12/31/97		5.74%		1.44%		1.01%

		1/31/98		5.51%		1.55%		1.28%

		2/28/98		5.62%		-0.35%		-0.08%

		3/31/98		5.65%		0.29%		0.34%

		4/30/98		5.67%		0.33%		0.52%

		5/31/98		5.55%		1.23%		0.95%

		6/30/98		5.45%		1.73%		0.85%

		7/31/98		5.49%		-0.11%		0.21%

		8/31/98		4.98%		3.25%		1.63%

		9/30/98		4.42%		2.56%		2.34%

		10/31/98		4.61%		-0.87%		-0.53%

		11/30/98		4.71%		0.55%		0.57%

		12/31/98		4.65%		0.46%		0.30%

		1/31/99		4.65%		0.54%		0.71%

		2/28/99		5.29%		-2.27%		-1.75%

		3/31/99		5.24%		0.42%		0.55%

		4/30/99		5.35%		0.31%		0.32%

		5/31/99		5.62%		-1.28%		-0.88%

		6/30/99		5.78%		-0.56%		-0.32%

		7/31/99		5.90%		-0.34%		-0.42%

		8/31/99		5.97%		0.07%		-0.05%

		9/30/99		5.88%		0.90%		1.16%

		10/31/99		6.02%		0.30%		0.37%

		11/30/99		6.19%		-0.02%		-0.01%

		12/31/99		6.44%		-0.49%		-0.48%

		1/31/00		6.67%		-0.14%		-0.33%

		2/29/00		6.41%		1.15%		1.21%

		3/31/00		6.00%		1.35%		1.32%

		4/30/00		6.21%		-0.10%		-0.29%

		5/31/00		6.27%		-0.12%		-0.05%

		6/30/00		6.03%		1.73%		2.08%

		7/31/00		6.03%		0.64%		0.91%

		8/31/00		5.73%		1.27%		1.45%

		9/30/00		5.80%		0.60%		0.63%

		10/31/00		5.75%		-0.22%		0.66%

		11/30/00		5.47%		0.90%		1.64%

		12/31/00		5.11%		2.48%		1.86%

		1/31/01		5.11%		2.22%		1.63%

		2/28/01		4.90%		1.16%		0.87%

		3/31/01		4.92%		0.24%		0.50%

		4/30/01		5.34%		-0.82%		-0.42%

		5/31/01		5.38%		1.02%		0.60%

		6/30/01		5.41%		0.30%		0.38%

		7/31/01		5.05%		3.69%		2.24%

		8/31/01		4.83%		1.68%		1.15%

		9/30/01		4.59%		-0.47%		1.16%

		10/31/01		4.23%		3.03%		2.09%

		11/30/01		4.75%		0.08%		-1.38%

		12/31/01		5.05%		-0.13%		-0.64%

		1/31/02		5.03%		1.09%		0.81%

		2/28/02		4.88%		0.98%		0.97%

		3/31/02		5.40%		-2.45%		-1.66%

		4/30/02		5.09%		2.59%		1.94%

		5/31/02		5.05%		0.51%		0.85%

		6/30/02		4.80%		1.17%		0.87%

		7/31/02		4.46%		1.52%		1.21%

		8/31/02		4.14%		1.55%		1.69%

		9/30/02		3.60%		1.60%		1.62%

		10/31/02		3.89%		-1.39%		-0.46%

		11/30/02		4.21%		1.50%		-0.03%

		12/31/02		3.82%		2.84%		2.07%

		1/31/03		3.96%		-0.04%		0.09%

		2/28/03		3.69%		0.96%		1.38%

		3/31/03		3.80%		-0.00%		-0.08%

		4/30/03		3.84%		1.27%		0.83%

		5/31/03		3.37%		1.96%		1.86%

		6/30/03		3.52%		0.35%		-0.20%

		7/31/03		4.41%		-1.54%		-3.36%

		8/31/03		4.47%		0.29%		0.66%

		9/30/03		3.94%		2.30%		2.65%

		10/31/03		4.30%		-0.28%		-0.93%

		11/30/03		4.33%		0.20%		0.24%

		12/31/03		4.25%		0.62%		1.02%

		1/31/04		4.13%		0.73%		0.80%

		2/29/04		3.97%		0.55%		1.08%

		3/31/04		3.84%		0.30%		0.75%

		4/30/04		4.51%		-0.71%		-2.60%

		5/31/04		4.65%		-0.10%		-0.40%

		6/30/04		4.58%		0.40%		0.57%

		7/31/04		4.48%		0.54%		0.99%

		8/31/04		4.12%		0.68%		1.91%

		9/30/04		4.12%		0.09%		0.27%

		10/31/04		4.03%		0.35%		0.84%

		11/30/04		4.35%		-0.22%		-0.80%

		12/31/04		4.22%		0.39%		0.92%

		1/31/05		4.13%		0.21%		0.63%

		2/28/05		4.38%		-1.62%		-0.59%

		3/31/05		4.48%		-1.58%		-0.51%

		4/30/05		4.20%		0.99%		1.35%

		5/31/05		3.98%		0.90%		1.08%

		6/30/05		3.92%		0.35%		0.55%

		7/31/05		4.28%		-0.46%		-0.91%

		8/31/05		4.02%		0.89%		1.28%

		9/30/05		4.33%		-0.49%		-1.03%

		10/31/05		4.55%		-0.29%		-0.79%

		11/30/05		4.49%		0.44%		0.44%

		12/31/05		4.39%		0.62%		0.95%

		1/31/06		4.52%		0.18%		0.01%

		2/28/06		4.55%		0.28%		0.33%

		3/31/06		4.85%		-0.14%		-0.98%

		4/30/06		5.05%		0.07%		-0.18%

		5/31/06		5.12%		-0.27%		-0.11%

		6/30/06		5.14%		0.43%		0.21%

		7/31/06		4.98%		1.66%		1.35%

		8/31/06		4.73%		2.68%		1.53%

		9/30/06		4.63%		1.39%		0.88%

		10/31/06		4.60%		0.69%		0.66%

		11/30/06		4.46%		1.93%		1.16%

		12/31/06		4.70%		-1.78%		-0.58%

		1/31/07		4.81%		-0.58%		-0.04%

		2/28/07		4.57%		2.54%		1.54%

		3/31/07		4.65%		-0.70%		0.00%

		4/30/07		4.62%		0.70%		0.54%

		5/31/07		4.89%		-1.26%		-0.76%

		6/30/07		5.03%		-0.75%		-0.30%

		7/31/07		4.74%		1.16%		0.83%

		8/31/07		4.53%		1.69%		1.23%

		9/30/07		4.59%		1.07%		0.76%

		10/31/07		4.47%		0.99%		0.90%

		11/30/07		3.94%		2.55%		1.80%

		12/31/07		4.03%		0.71%		0.28%

		1/31/08		3.60%		1.26%		1.68%

		2/29/08		3.51%		-0.12%		0.14%

		3/31/08		3.41%		0.49%		0.34%

		4/30/08		3.73%		0.19%		-0.21%

		5/31/08		4.06%		-1.51%		-0.73%

		6/30/08		3.97%		0.02%		-0.08%

		7/31/08		3.95%		0.01%		-0.08%

		8/31/08		3.81%		0.79%		0.95%

		9/30/08		3.83%		-2.19%		-1.34%

		10/31/08		3.96%		-4.32%		-2.36%

		11/30/08		2.92%		6.75%		3.25%

		12/31/08		2.21%		8.36%		3.73%

		1/31/09		2.84%		-2.35%		-0.88%

		2/28/09		3.02%		-1.20%		-0.38%

		3/31/09		2.67%		0.89%		1.39%				1.17%

		4/30/09		3.12%		0.67%		0.48%				10.02%		5.81%		4.21%

		5/31/09		3.46%		1.46%		0.73%

		6/30/09		3.54%		2.00%		0.57%

		7/31/09		3.48%		3.78%		1.61%

		8/31/09		3.40%		1.39%		1.04%

		9/30/09		3.31%		2.01%		1.05%

		10/31/09		3.39%		-0.67%		0.49%

		11/30/09		3.20%		1.07%		1.29%

		12/31/09		3.84%		-2.00%		-1.56%

		1/31/10		3.59%		1.91%		1.53%

		2/28/10		3.61%		0.55%		0.37%

		3/31/10		3.83%		-0.61%		-0.12%

		4/30/10		3.66%		2.04%		1.04%

		5/31/10		3.29%		0.49%		0.84%

		6/30/10		2.93%		2.46%		1.57%

		7/31/10		2.91%		1.47%		1.07%

		8/31/10		2.47%		3.10%		1.29%				1.00%

		9/30/10		2.51%		-0.00%		0.11%				-2.44%		-0.76%		-1.68%

		10/31/10		2.60%		-0.24%		0.36%

		11/30/10		2.80%		-0.97%		-0.57%

		12/31/10		3.30%		-1.04%		-1.08%

		1/31/11		3.37%		-0.92%		0.12%

		2/28/11		3.43%		0.92%		0.25%

		3/31/11		3.47%		-0.20%		0.06%

		4/30/11		3.29%		1.44%		1.27%

		5/31/11		3.06%		1.35%		1.31%

		6/30/11		3.16%		-0.78%		-0.29%

		7/31/11		2.80%		2.25%		1.59%

		8/31/11		2.22%		2.90%		1.46%

		9/30/11		1.92%		2.64%		0.73%

		10/31/11		2.11%		0.68%		0.11%

		11/30/11		2.07%		-1.55%		-0.09%

		12/31/11		1.88%		2.04%		1.10%

		1/31/12		1.80%		2.30%		0.88%

		2/29/12		1.97%		0.56%		-0.02%

		3/31/12		2.21%		-0.68%		-0.55%

		4/30/12		1.92%		1.00%		1.11%

		5/31/12		1.56%		0.51%		0.90%

		6/30/12		1.65%		0.09%		0.04%

		7/31/12		1.47%		2.11%		1.38%

		8/31/12		1.55%		-0.19%		0.07%

		9/30/12		1.63%		0.39%		0.14%

		10/31/12		1.69%		0.65%		0.20%

		11/30/12		1.62%		-0.09%		0.16%

		12/31/12		1.76%		0.22%		-0.14%

		1/31/13		1.99%		0.05%		-0.70%

		2/28/13		1.88%		0.31%		0.50%

		3/31/13		1.85%		0.09%		0.08%

		4/30/13		1.67%		0.25%		1.01%				0.94%

		5/31/13		2.13%		-0.18%		-1.78%				-0.58%		-2.75%		2.17%

		6/30/13		2.49%		-0.39%		-1.55%

		7/31/13		2.58%		0.05%		0.14%

		8/31/13		2.79%		-0.28%		-0.51%

		9/30/13		2.61%		0.21%		0.95%

		10/31/13		2.56%		0.85%		0.81%

		11/30/13		2.75%		-1.77%		-0.37%

		12/31/13		3.03%		-1.53%		-0.57%

		1/31/14		2.65%		4.77%		1.48%

		2/28/14		2.65%		0.48%		0.53%

		3/31/14		2.72%		0.70%		-0.17%

		4/30/14		2.65%		1.73%		0.84%

		5/31/14		2.48%		2.21%		1.14%

		6/30/14		2.53%		-0.03%		0.05%

		7/31/14		2.56%		0.16%		-0.25%

		8/31/14		2.34%		1.40%		1.10%

		9/30/14		2.49%		-0.78%		-0.68%

		10/31/14		2.34%		0.16%		0.98%

		11/30/14		2.17%		1.51%		0.70%

		12/31/14		2.17%		1.43%		0.09%

		1/31/15		1.64%		6.58%		2.10%				0.71%

		2/28/15		1.99%		-3.05%		-0.94%				-8.22%		-2.15%

		3/31/15		1.92%		0.61%		0.46%						-6.06%

		4/30/15		2.03%		-2.01%		-0.36%

		5/31/15		2.12%		-1.28%		-0.24%

		6/30/15		2.35%		-2.72%		-1.09%

		7/31/15		2.18%		2.69%		0.70%

		8/31/15		2.22%		-0.92%		-0.14%

		9/30/15		2.04%		0.77%		0.68%

		10/31/15		2.14%		0.07%		0.02%

		11/30/15		2.21%		-0.74%		-0.26%

		12/31/15		2.27%		-0.56%		-0.32%

		1/31/16		1.92%		4.36%		1.38%

		2/29/16		1.74%		1.86%		0.71%

		3/31/16		1.77%		1.16%		0.92%

		4/30/16		1.83%		0.64%		0.38%

		5/31/16		1.85%		0.10%		0.03%

		6/30/16		1.47%		2.48%		1.80%

		7/31/16		1.45%		1.38%		0.63%				1.00%

		8/31/16		1.58%		0.40%		-0.11%				-0.48%		-2.95%

		9/30/16		1.60%		-0.21%		-0.06%						2.47%

		10/31/16		1.83%		-0.35%		-0.76%

		11/30/16		2.38%		-1.10%		-2.37%

		12/31/16		2.45%		0.43%		0.14%

		1/31/17		2.45%		0.37%		0.20%

		2/28/17		2.39%		0.67%		0.67%

		3/31/17		2.39%		-0.34%		-0.05%

		4/30/17		2.28%		0.62%		0.77%

		5/31/17		2.20%		0.66%		0.77%

		6/30/17		2.31%		0.44%		-0.10%

		7/31/17		2.30%		0.21%		0.43%

		8/31/17		2.12%		0.12%		0.90%

		9/30/17		2.33%		0.05%		-0.48%																				10.02%		5.81%		4.21%

		10/31/17		2.38%		0.18%		0.06%																				-2.44%		-0.76%		-1.68%

		11/30/17		2.41%		0.04%		-0.13%

		12/31/17		2.41%		0.29%		0.46%				0.74%																-0.58%		-2.75%		2.17%

		1/31/18		2.71%		0.13%		-1.15%				1.48%		-2.38%		3.86%

		2/28/18		2.86%		0.06%		-0.95%																				-8.22%		-2.15%		-6.06%

		3/31/18		2.74%		0.35%		0.64%

		4/30/18		2.95%		0.12%		-0.74%																				-0.48%		-2.95%		2.47%

		5/31/18		2.86%		0.12%		0.71%

		6/30/18		2.86%		0.10%		-0.12%																				1.48%		-2.38%		3.86%

		7/31/18		2.96%		0.33%		0.02%

		8/31/18		2.86%		0.23%		0.64%																				3.52%		-3.56%		7.08%

		9/30/18		3.05%		0.18%		-0.64%

		10/31/18		3.15%		-0.14%		-0.79%

		11/30/18		3.01%		-0.02%		0.60%

		12/31/18		2.69%		2.60%		1.84%

		1/31/19		2.63%		1.18%		1.06%

		2/28/19		2.73%		-0.39%		-0.06%

		3/31/19		2.41%		3.14%		1.92%

		4/30/19		2.51%		-0.84%		0.03%

		5/31/19		2.14%		4.02%		1.78%

		6/30/19		2.00%		1.51%		1.26%

		7/31/19		2.02%		0.17%		0.22%

		8/31/19		1.50%		5.15%		2.59%

		9/30/19		1.68%		-1.16%		-0.53%

		10/31/19		1.69%		0.19%		0.30%

		11/30/19		1.78%		0.31%		-0.05%

		12/31/19		1.92%		0.22%		-0.07%

		1/31/20		1.51%		1.32%		1.92%

		2/29/20		1.13%		-0.02%		1.80%

		3/31/20		0.70%		-0.03%		-0.59%

		4/30/20		0.64%		3.70%		1.78%

		5/31/20		0.65%		1.69%		0.47%

		6/30/20		0.66%		1.88%		0.63%				1.19%

		7/31/20		0.55%		3.59%		1.49%				3.52%		-3.56%		7.08%

		8/31/20		0.72%		-1.06%		-0.81%

		9/30/20		0.69%		-0.01%		-0.05%

		10/31/20		0.88%		0.52%		-0.45%

		11/30/20		0.84%		3.29%		0.98%

		12/31/20		0.93%		0.80%		0.14%

		1/31/21		1.11%		-0.37%		-0.72%

		2/28/21		1.44%		0.75%		-1.44%

		3/31/21		1.74%		-0.39%		-1.25%

		4/30/21		1.65%		0.51%		0.79%

		5/31/21		1.58%		0.13%		0.33%

		6/30/21		1.45%		0.49%		0.70%

		7/31/21		1.24%		0.13%		1.12%

		8/31/21		1.30%		0.11%		-0.19%

		9/30/21		1.52%		-0.00%		-0.87%

		10/31/21		1.55%		-0.01%		-0.03%

		11/30/21		1.43%		0.12%		0.30%

		12/31/21		1.52%		-0.16%		-0.26%



US 10 Yr Treasury Yield

Since 2008
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Are Bonds Dead? A Case Study of Japan

Japan has been in a zero-bound world for 20+ years...
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The above are the views of Brandywine Global and are not intended as a forecast or guarantee of future results. Please see Appendix 1 for important disclosure information. 1404936 .
25/brandywineglobal.com



Are Bonds Dead? A Case Study of Japan

Yet, JGB’s (both long- and intermediate-term) have offered fairly steady and attractive returns

...And this assumes no duration management.

Long-Term Japanese Gov't Bonds Intermediate-Term Japanese Gov't Bonds
Yields vs. 12-month Returns Yield vs. 12-month Returns
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Average Annual Best Annual Max Annual Average Annual Best Annual Max Annual
Return Return Decline Return Return Decline

4.1% 25.8% -13.8% 1.9% 10.1% -4.3%

Please note y-axis scale differences

The above are the views of Brandywine Global and are not intended as a forecast or guarantee of future results. Please see Appendix 1 for important disclosure information. 1404936 .
26/brandywineglobal.com



Defensive Alpha vs. Peers*
As of 12/31/2021

* During major equity drawdown events, the strategy has typically not only exhibited positive returns, but has also
outperformed both the U.S. Aggregate Index and the median Core Plus manager.

S&P 500 Quarterly Drawdowns > 10%
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S&P 500 mBGIM US FI Composite mExcess vs. Blbg US Agg mExcess vs. eVestUS Core Plus Median Manager

For use in one-on-one presentations with sophisticated, institutional investors. Not for further distribution.

*Supplemental information to the attached U.S. Fixed Income GIPS composite presentation. Data has been obtained by eVestment, which Brandywine Global believes to be accurate and reliable. Charts created by Brandywine Global. eVestment is a third-
party, global provider of institutional investment data intelligence and analytic solutions. eVestment universes are based on a set of criteria which includes qualitative and quantitative factors to create and maintain a comparative peer group. eVestment
collects information directly from investment management firms and other sources believed to be reliable and accurate. All performance information is presented gross of fees. Gross performance results include transaction costs but do not reflect the
deduction of Brandywine Global's management fee. Gross performance returns over one year are annualized and assume the reinvestment of dividends, interest, and capital gains. A client's return will be reduced by the advisory fees and other expenses
incurred as a client. As fees are deducted quarterly, the compounding effect will be to increase the impact of fees by an amount directly related to the gross account performance. For example, an account with an annual fee of 0.70%, if the gross
performance is 10%, the compounding effect of the fees will result in net performance of approximately 9.23% annually. Please refer to Part 2A of Brandywine Global's Form ADV for a description of its advisory fee. Please refer to our GIPS composite
performance presentation, which includes a full description of Brandywine Global's fee schedule, performance footnotes and disclosures. Please see Appendix 1 for important disclosure information. Past performance is no guarantee of future results
Past performance is no guarantee of future results. 27/brandywineglobal.com



Bonds Acting Like Bonds*

As of 12/31/2021

Since 2/28/05

Low correlation to equities
and spread markets, which
have higher sensitivity to
equities

Top 20 Core
Plus
Managers

Correlation

US AGG
US HY
S&P 500

Top 20 Core
Upside Mkt Cap BGIM US FI Plus
Managers
US AGG 148% 1M6%

US HY 43% 44%
SP500 17% 19%

Attractive downside

capture vs. equities and _ Top 20 Core
spread markets Downside Mkt Cap BGIM US FI Plus
Managers

US AGG 102% 93%
[US HY -13% 15%
SP500 -20% 2%

For use in one-on-one presentations with sophisticated, institutional investors. Not for further distribution. 2/28/05 is the common inception date for the Top 20 Core Plus Managers composite.

*Supplemental information to the attached U.S. Fixed Income GIPS composite presentation.

Top 20 Core Plus Managers data is obtained from eVestment Allliance. eVestment is a third-party, global provider of institutional investment data intelligence and analytics solutions. eVestment universes are based on a set of criteria which includes
qualitative and quantitative factors to create and maintain a competitive peer group. eVestment collects information directly from investment management firms and other sources believed to be reliable and accurate. Data presented are based on
eVestment US Core Plus Fixed Income universe. Gross performance results include transaction costs but to not reflect the deduction of Brandywine Global's management fee. Gross performance returns over one year are annualized and assume the
reinvestment of dividends, interest and capital gains. A client’s return will be reduced by the advisory fees and other expenses incurred as a client. As fees are deducted quarterly, the compounding effect will be to increase the impact of fees by an
amount directly related to the gross account performance. For example, an account with an annual fee of 0.70%, if the gross performance is 10%, the compounding effect of the fees will result in net performance of approximately 9.23% annually.
Please refer to Part 2A of Brandywine Global's Form ADV for a description of its advisory fees. Please refer to our GIPS compliant performance presentation, which includes a full description of Brandywine Global's fee schedule, performance

footnotes and disclosures. Please see Appendix 1 for important disclosure information. Indices are unmanaged and not available for direct investment. Past performance is no guarantee of future results. 28/brandywineglobal.com



Returns vs. Yields

		12/31/85		10 Yr UST Yield		Bloomberg Barclays US Aggregate				US Agg - Rolling 10 Year Returns (Advanced 10 Years)

		Jan-1986		9.0%		0.56%		12/31/85		9.62%

		Feb-1986		8.1%		3.94%		1/31/86		9.64%

		Mar-1986		7.3%		3.11%		2/28/86		9.02%

		Apr-1986		7.3%		0.53%		3/31/86		8.61%

		May-1986		8.1%		 -1.91%		4/30/86		8.49%

		Jun-1986		7.3%		2.62%		5/31/86		8.68%

		Jul-1986		7.3%		0.89%		6/30/86		8.54%

		Aug-1986		6.9%		2.49%		7/31/86		8.48%

		Sep-1986		7.4%		 -0.99%		8/31/86		8.19%

		Oct-1986		7.3%		1.45%		9/30/86		8.49%

		Nov-1986		7.1%		1.40%		10/31/86		8.57%

		Dec-1986		7.2%		0.38%		11/30/86		8.60%

		Jan-1987		7.2%		1.41%		12/31/86		8.46%

		Feb-1987		7.2%		0.69%		1/31/87		8.34%

		Mar-1987		7.5%		 -0.45%		2/28/87		8.30%

		Apr-1987		8.2%		 -2.74%		3/31/87		8.22%

		May-1987		8.5%		 -0.39%		4/30/87		8.69%

		Jun-1987		8.4%		1.38%		5/31/87		8.83%

		Jul-1987		8.7%		 -0.08%		6/30/87		8.81%

		Aug-1987		9.0%		 -0.54%		7/31/87		9.11%

		Sep-1987		9.6%		 -2.13%		8/31/87		9.07%

		Oct-1987		8.9%		3.56%		9/30/87		9.47%

		Nov-1987		9.0%		0.80%		10/31/87		9.24%

		Dec-1987		8.9%		1.36%		11/30/87		9.21%

		Jan-1988		8.3%		3.52%		12/31/87		9.17%

		Feb-1988		8.1%		1.19%		1/31/88		8.93%

		Mar-1988		8.5%		 -0.94%		2/29/88		8.80%

		Apr-1988		8.9%		 -0.54%		3/31/88		8.94%

		May-1988		9.2%		 -0.67%		4/30/88		9.05%

		Jun-1988		8.9%		2.41%		5/31/88		9.23%

		Jul-1988		9.1%		 -0.52%		6/30/88		9.06%

		Aug-1988		9.2%		0.26%		7/31/88		9.14%

		Sep-1988		8.9%		2.26%		8/31/88		9.29%

		Oct-1988		8.6%		1.88%		9/30/88		9.30%

		Nov-1988		9.1%		 -1.21%		10/31/88		9.04%

		Dec-1988		9.1%		0.11%		11/30/88		9.23%

		Jan-1989		9.0%		1.44%		12/31/88		9.25%

		Feb-1989		9.3%		 -0.72%		1/31/89		9.17%

		Mar-1989		9.3%		0.43%		2/28/89		9.06%

		Apr-1989		9.1%		2.09%		3/31/89		9.07%

		May-1989		8.6%		2.63%		4/30/89		8.88%

		Jun-1989		8.1%		3.04%		5/31/89		8.51%

		Jul-1989		7.8%		2.13%		6/30/89		8.15%

		Aug-1989		8.3%		 -1.48%		7/31/89		7.87%

		Sep-1989		8.3%		0.51%		8/31/89		8.03%

		Oct-1989		7.9%		2.46%		9/30/89		8.10%

		Nov-1989		7.8%		0.95%		10/31/89		7.88%

		Dec-1989		7.9%		0.27%		11/30/89		7.77%

		Jan-1990		8.4%		 -1.19%		12/31/89		7.69%

		Feb-1990		8.5%		0.32%		1/31/90		7.79%

		Mar-1990		8.6%		0.07%		2/28/90		7.88%

		Apr-1990		9.0%		 -0.92%		3/31/90		8.01%

		May-1990		8.6%		2.96%		4/30/90		8.08%

		Jun-1990		8.4%		1.60%		5/31/90		7.76%

		Jul-1990		8.3%		1.38%		6/30/90		7.81%

		Aug-1990		8.8%		 -1.34%		7/31/90		7.76%

		Sep-1990		8.8%		0.83%		8/31/90		8.06%

		Oct-1990		8.6%		1.27%		9/30/90		8.04%

		Nov-1990		8.3%		2.15%		10/31/90		7.97%

		Dec-1990		8.1%		1.56%		11/30/90		7.92%

		Jan-1991		8.0%		1.24%		12/31/90		7.95%

		Feb-1991		8.0%		0.85%		1/31/91		7.99%

		Mar-1991		8.1%		0.69%		2/28/91		7.99%

		Apr-1991		8.0%		1.08%		3/31/91		7.97%

		May-1991		8.1%		0.58%		4/30/91		7.81%

		Jun-1991		8.2%		 -0.05%		5/31/91		7.82%

		Jul-1991		8.1%		1.39%		6/30/91		7.86%

		Aug-1991		7.8%		2.16%		7/31/91		7.95%

		Sep-1991		7.4%		2.03%		8/31/91		7.84%

		Oct-1991		7.5%		1.11%		9/30/91		7.75%

		Nov-1991		7.4%		0.92%		10/31/91		7.86%

		Dec-1991		6.7%		2.97%		11/30/91		7.61%

		Jan-1992		7.3%		 -1.36%		12/31/91		7.23%

		Feb-1992		7.3%		0.65%		1/31/92		7.46%

		Mar-1992		7.5%		 -0.56%		2/29/92		7.50%

		Apr-1992		7.6%		0.72%		3/31/92		7.38%

		May-1992		7.3%		1.89%		4/30/92		7.51%

		Jun-1992		7.1%		1.38%		5/31/92		7.40%

		Jul-1992		6.7%		2.04%		6/30/92		7.34%

		Aug-1992		6.6%		1.01%		7/31/92		7.25%

		Sep-1992		6.4%		1.19%		8/31/92		7.32%

		Oct-1992		6.8%		 -1.33%		9/30/92		7.37%

		Nov-1992		6.9%		0.02%		10/31/92		7.46%

		Dec-1992		6.7%		1.59%		11/30/92		7.46%

		Jan-1993		6.4%		1.92%		12/31/92		7.51%

		Feb-1993		6.0%		1.75%		1/31/93		7.31%

		Mar-1993		6.0%		0.42%		2/28/93		7.28%

		Apr-1993		6.0%		0.70%		3/31/93		7.22%

		May-1993		6.1%		0.13%		4/30/93		7.24%

		Jun-1993		5.8%		1.81%		5/31/93		7.42%

		Jul-1993		5.8%		0.57%		6/30/93		7.21%

		Aug-1993		5.4%		1.75%		7/31/93		6.78%

		Sep-1993		5.4%		0.27%		8/31/93		6.67%

		Oct-1993		5.4%		0.37%		9/30/93		6.92%

		Nov-1993		5.8%		 -0.85%		10/31/93		6.78%

		Dec-1993		5.8%		0.54%		11/30/93		6.89%

		Jan-1994		5.6%		1.35%		12/31/93		6.94%

		Feb-1994		6.1%		 -1.74%		1/31/94		6.89%

		Mar-1994		6.7%		 -2.47%		2/28/94		7.19%

		Apr-1994		7.0%		 -0.80%		3/31/94		7.53%

		May-1994		7.1%		 -0.01%		4/30/94		7.34%

		Jun-1994		7.3%		 -0.22%		5/31/94		7.30%

		Jul-1994		7.1%		1.99%		6/30/94		7.38%

		Aug-1994		7.2%		0.12%		7/31/94		7.28%

		Sep-1994		7.6%		 -1.47%		8/31/94		7.46%

		Oct-1994		7.8%		 -0.09%		9/30/94		7.65%

		Nov-1994		7.9%		 -0.22%		10/31/94		7.75%

		Dec-1994		7.8%		0.69%		11/30/94		7.69%

		Jan-1995		7.6%		1.98%		12/31/94		7.71%

		Feb-1995		7.2%		2.38%		1/31/95		7.57%

		Mar-1995		7.2%		0.61%		2/28/95		7.26%

		Apr-1995		7.1%		1.40%		3/31/95		7.13%

		May-1995		6.3%		3.87%		4/30/95		7.13%

		Jun-1995		6.2%		0.73%		5/31/95		6.84%

		Jul-1995		6.4%		 -0.22%		6/30/95		6.82%

		Aug-1995		6.3%		1.21%		7/31/95		6.75%

		Sep-1995		6.2%		0.97%		8/31/95		6.75%

		Oct-1995		6.0%		1.30%		9/30/95		6.54%

		Nov-1995		5.7%		1.50%		10/31/95		6.32%

		Dec-1995		5.6%		1.40%		11/30/95		6.21%

		Jan-1996		5.6%		0.66%		12/31/95		6.16%

		Feb-1996		6.1%		 -1.74%		1/31/96		6.09%

		Mar-1996		6.3%		 -0.70%		2/29/96		6.31%

		Apr-1996		6.7%		 -0.56%		3/31/96		6.28%

		May-1996		6.9%		 -0.20%		4/30/96		6.32%

		Jun-1996		6.7%		1.34%		5/31/96		6.33%

		Jul-1996		6.8%		0.27%		6/30/96		6.21%

		Aug-1996		6.9%		 -0.17%		7/31/96		6.33%

		Sep-1996		6.7%		1.74%		8/31/96		6.51%

		Oct-1996		6.3%		2.22%		9/30/96		6.42%

		Nov-1996		6.0%		1.71%		10/31/96		6.25%

		Dec-1996		6.4%		 -0.93%		11/30/96		6.20%

		Jan-1997		6.5%		0.31%		12/31/96		6.23%

		Feb-1997		6.6%		0.25%		1/31/97		6.20%

		Mar-1997		6.9%		 -1.11%		2/28/97		6.33%

		Apr-1997		6.7%		1.50%		3/31/97		6.45%

		May-1997		6.7%		0.95%		4/30/97		6.35%

		Jun-1997		6.5%		1.19%		5/31/97		6.17%

		Jul-1997		6.0%		2.70%		6/30/97		6.01%

		Aug-1997		6.3%		 -0.85%		7/31/97		5.82%

		Sep-1997		6.1%		1.48%		8/31/97		6.04%

		Oct-1997		5.8%		1.45%		9/30/97		5.96%

		Nov-1997		5.9%		0.46%		10/31/97		5.91%

		Dec-1997		5.7%		1.01%		11/30/97		6.05%

		Jan-1998		5.5%		1.28%		12/31/97		5.97%

		Feb-1998		5.6%		 -0.08%		1/31/98		6.01%

		Mar-1998		5.7%		0.34%		2/28/98		6.03%

		Apr-1998		5.7%		0.52%		3/31/98		6.03%

		May-1998		5.6%		0.95%		4/30/98		5.95%

		Jun-1998		5.4%		0.85%		5/31/98		5.78%

		Jul-1998		5.5%		0.21%		6/30/98		5.68%

		Aug-1998		5.0%		1.63%		7/31/98		5.65%

		Sep-1998		4.4%		2.34%		8/31/98		5.58%

		Oct-1998		4.6%		 -0.53%		9/30/98		5.19%

		Nov-1998		4.7%		0.57%		10/31/98		5.00%

		Dec-1998		4.6%		0.30%		11/30/98		5.27%

		Jan-1999		4.7%		0.71%		12/31/98		5.63%

		Feb-1999		5.3%		 -1.75%		1/31/99		5.46%

		Mar-1999		5.2%		0.55%		2/28/99		5.61%

		Apr-1999		5.3%		0.32%		3/31/99		5.69%

		May-1999		5.6%		 -0.88%		4/30/99		5.71%

		Jun-1999		5.8%		 -0.32%		5/31/99		5.88%

		Jul-1999		5.9%		 -0.42%		6/30/99		5.97%

		Aug-1999		6.0%		 -0.05%		7/31/99		6.19%

		Sep-1999		5.9%		1.16%		8/31/99		6.30%

		Oct-1999		6.0%		0.37%		9/30/99		6.29%

		Nov-1999		6.2%		 -0.01%		10/31/99		6.30%

		Dec-1999		6.4%		 -0.48%		11/30/99		6.44%

		Jan-2000		6.7%		 -0.33%		12/31/99		6.33%

		Feb-2000		6.4%		1.21%		1/31/00		6.52%

		Mar-2000		6.0%		1.32%		2/29/00		6.43%

		Apr-2000		6.2%		 -0.29%		3/31/00		6.28%

		May-2000		6.3%		 -0.05%		4/30/00		6.42%

		Jun-2000		6.0%		2.08%		5/31/00		6.52%

		Jul-2000		6.0%		0.91%		6/30/00		6.46%

		Aug-2000		5.7%		1.45%		7/31/00		6.48%

		Sep-2000		5.8%		0.63%		8/31/00		6.46%

		Oct-2000		5.8%		0.66%		9/30/00		6.41%

		Nov-2000		5.5%		1.64%		10/31/00		6.38%

		Dec-2000		5.1%		1.86%		11/30/00		6.14%

		Jan-2001		5.1%		1.63%		12/31/00		5.83%

		Feb-2001		4.9%		0.87%		1/31/01		5.67%

		Mar-2001		4.9%		0.50%		2/28/01		5.61%

		Apr-2001		5.3%		 -0.42%		3/31/01		5.56%

		May-2001		5.4%		0.60%		4/30/01		5.74%

		Jun-2001		5.4%		0.38%		5/31/01		5.81%

		Jul-2001		5.1%		2.24%		6/30/01		5.74%

		Aug-2001		4.8%		1.15%		7/31/01		5.67%

		Sep-2001		4.6%		1.16%		8/31/01		5.71%

		Oct-2001		4.2%		2.09%		9/30/01		5.66%

		Nov-2001		4.8%		 -1.38%		10/31/01		5.45%

		Dec-2001		5.1%		 -0.64%		11/30/01		5.59%

		Jan-2002		5.0%		0.81%		12/31/01		5.77%

		Feb-2002		4.9%		0.97%		1/31/02		5.78%

		Mar-2002		5.4%		 -1.66%		2/28/02		5.68%

		Apr-2002		5.1%		1.94%		3/31/02		5.79%

		May-2002		5.0%		0.85%		4/30/02		5.71%

		Jun-2002		4.8%		0.87%		5/31/02		5.71%

		Jul-2002		4.5%		1.21%		6/30/02		5.63%

		Aug-2002		4.1%		1.69%		7/31/02		5.64%

		Sep-2002		3.6%		1.62%		8/31/02		5.48%

		Oct-2002		3.9%		 -0.46%		9/30/02		5.32%

		Nov-2002		4.2%		 -0.03%		10/31/02		5.39%

		Dec-2002		3.8%		2.07%		11/30/02		5.41%

		Jan-2003		4.0%		0.09%		12/31/02		5.18%

		Feb-2003		3.7%		1.38%		1/31/03		5.10%

		Mar-2003		3.8%		 -0.08%		2/28/03		5.00%

		Apr-2003		3.8%		0.83%		3/31/03		5.02%

		May-2003		3.4%		1.86%		4/30/03		5.04%

		Jun-2003		3.5%		 -0.20%		5/31/03		4.66%

		Jul-2003		4.4%		 -3.36%		6/30/03		4.52%

		Aug-2003		4.5%		0.66%		7/31/03		4.89%

		Sep-2003		3.9%		2.65%		8/31/03		4.76%

		Oct-2003		4.3%		 -0.93%		9/30/03		4.59%

		Nov-2003		4.3%		0.24%		10/31/03		4.77%

		Dec-2003		4.2%		1.02%		11/30/03		4.71%

		Jan-2004		4.1%		0.80%		12/31/03		4.54%

		Feb-2004		4.0%		1.08%		1/31/04		4.61%

		Mar-2004		3.8%		0.75%		2/29/04		4.56%

		Apr-2004		4.5%		 -2.60%		3/31/04		4.46%

		May-2004		4.6%		 -0.40%		4/30/04		4.82%

		Jun-2004		4.6%		0.57%		5/31/04		4.99%

		Jul-2004		4.5%		0.99%		6/30/04		4.93%

		Aug-2004		4.1%		1.91%		7/31/04		4.80%

		Sep-2004		4.1%		0.27%		8/31/04		4.72%

		Oct-2004		4.0%		0.84%		9/30/04		4.62%

		Nov-2004		4.4%		 -0.80%		10/31/04		4.63%

		Dec-2004		4.2%		0.92%		11/30/04		4.79%

		Jan-2005		4.1%		0.63%		12/31/04		4.71%

		Feb-2005		4.4%		 -0.59%		1/31/05		4.86%

		Mar-2005		4.5%		 -0.51%		2/28/05		4.82%

		Apr-2005		4.2%		1.35%		3/31/05		4.92%

		May-2005		4.0%		1.08%		4/30/05		4.74%

		Jun-2005		3.9%		0.55%		5/31/05		4.61%

		Jul-2005		4.3%		 -0.91%		6/30/05		4.44%

		Aug-2005		4.0%		1.28%		7/31/05		4.60%

		Sep-2005		4.3%		 -1.03%		8/31/05		4.46%

		Oct-2005		4.6%		 -0.79%		9/30/05		4.63%

		Nov-2005		4.5%		0.44%		10/31/05		4.72%

		Dec-2005		4.4%		0.95%		11/30/05		4.65%

		Jan-2006		4.5%		0.01%		12/31/05		4.51%

		Feb-2006		4.6%		0.33%		1/31/06		4.65%

		Mar-2006		4.8%		 -0.98%		2/28/06		4.69%

		Apr-2006		5.1%		 -0.18%		3/31/06		4.89%

		May-2006		5.1%		 -0.11%		4/30/06		4.95%

		Jun-2006		5.1%		0.21%		5/31/06		4.96%

		Jul-2006		5.0%		1.35%		6/30/06		5.13%

		Aug-2006		4.7%		1.53%		7/31/06		5.05%

		Sep-2006		4.6%		0.88%		8/31/06		4.88%

		Oct-2006		4.6%		0.66%		9/30/06		4.79%

		Nov-2006		4.5%		1.16%		10/31/06		4.64%

		Dec-2006		4.7%		 -0.58%		11/30/06		4.27%

		Jan-2007		4.8%		 -0.04%		12/31/06		4.34%

		Feb-2007		4.6%		1.54%		1/31/07		4.37%

		Mar-2007		4.6%		0.00%		2/28/07		4.28%

		Apr-2007		4.6%		0.54%		3/31/07		4.27%

		May-2007		4.9%		 -0.76%		4/30/07		4.29%

		Jun-2007		5.0%		 -0.30%		5/31/07		4.45%

		Jul-2007		4.7%		0.83%		6/30/07		4.47%

		Aug-2007		4.5%		1.23%		7/31/07		4.43%

		Sep-2007		4.6%		0.76%		8/31/07		4.40%

		Oct-2007		4.5%		0.90%		9/30/07		4.27%
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Monthly 10 Yr UST Yields vs. Subsequent 10 Yr US Agg Returns

12/31/1985 - 9/30/2021
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Instructions: 

Add next 3 months of US 10 yr treasury yields either from IPA or here: https://www.treasury.gov/resource-center/data-chart-center/interest-rates/pages/textview.aspx?data=yield; I usually just grab them off this treasury website to save time. 

Add next 3 months of Blbg Barc US Agg Returns Update correlation formula in column C (yellow) to include added returns and yields 

Update graph lines to include the added 3 months of data 

Update correlation figure in chart with the update correlation calc in yellow 

Update end date on chart
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US Agg Protection

		Date		Bloomberg Barclays US Aggregate		S&P 500				Date		Bloomberg Barclays US Aggregate		S&P 500

		Jan-1986		0.56%		0.56%				Apr-1986		0.53%		 -1.13%

		Feb-1986		3.94%		7.47%				Jul-1986		0.89%		 -5.59%

		Mar-1986		3.11%		5.58%				Sep-1986		 -0.99%		 -8.27%

		Apr-1986		0.53%		 -1.13%				Dec-1986		0.38%		 -2.55%

		May-1986		 -1.91%		5.32%				Apr-1987		 -2.74%		 -0.89%

		Jun-1986		2.62%		1.69%				Sep-1987		 -2.13%		 -2.19%

		Jul-1986		0.89%		 -5.59%				Oct-1987		3.56%		 -21.54%

		Aug-1986		2.49%		7.42%				Nov-1987		0.80%		 -8.24%

		Sep-1986		 -0.99%		 -8.27%				Mar-1988		 -0.94%		 -3.09%

		Oct-1986		1.45%		5.77%				Jul-1988		 -0.52%		 -0.38%

		Nov-1986		1.40%		2.43%				Aug-1988		0.26%		 -3.39%

		Dec-1986		0.38%		 -2.55%				Nov-1988		 -1.21%		 -1.43%

		Jan-1987		1.41%		13.47%				Feb-1989		 -0.72%		 -2.49%

		Feb-1987		0.69%		3.95%				Jun-1989		3.04%		 -0.57%

		Mar-1987		 -0.45%		2.89%				Sep-1989		0.51%		 -0.41%

		Apr-1987		 -2.74%		 -0.89%				Oct-1989		2.46%		 -2.32%

		May-1987		 -0.39%		0.87%				Jan-1990		 -1.19%		 -6.71%

		Jun-1987		1.38%		5.05%				Apr-1990		 -0.92%		 -2.49%

		Jul-1987		 -0.08%		5.07%				Jun-1990		1.60%		 -0.67%

		Aug-1987		 -0.54%		3.73%				Jul-1990		1.38%		 -0.32%

		Sep-1987		 -2.13%		 -2.19%				Aug-1990		 -1.34%		 -9.04%

		Oct-1987		3.56%		 -21.54%				Sep-1990		0.83%		 -4.87%

		Nov-1987		0.80%		 -8.24%				Oct-1990		1.27%		 -0.43%

		Dec-1987		1.36%		7.61%				Jun-1991		 -0.05%		 -4.58%

		Jan-1988		3.52%		4.21%				Sep-1991		2.03%		 -1.67%

		Feb-1988		1.19%		4.66%				Nov-1991		0.92%		 -4.03%

		Mar-1988		 -0.94%		 -3.09%				Jan-1992		 -1.36%		 -1.86%

		Apr-1988		 -0.54%		1.11%				Mar-1992		 -0.56%		 -1.94%

		May-1988		 -0.67%		0.87%				Jun-1992		1.38%		 -1.49%

		Jun-1988		2.41%		4.59%				Aug-1992		1.01%		 -2.05%

		Jul-1988		 -0.52%		 -0.38%				Apr-1993		0.70%		 -2.42%

		Aug-1988		0.26%		 -3.39%				Jul-1993		0.57%		 -0.40%

		Sep-1988		2.26%		4.26%				Sep-1993		0.27%		 -0.77%

		Oct-1988		1.88%		2.78%				Nov-1993		 -0.85%		 -0.95%

		Nov-1988		 -1.21%		 -1.43%				Feb-1994		 -1.74%		 -2.71%

		Dec-1988		0.11%		1.74%				Mar-1994		 -2.47%		 -4.36%

		Jan-1989		1.44%		7.32%				Jun-1994		 -0.22%		 -2.45%

		Feb-1989		 -0.72%		 -2.49%				Sep-1994		 -1.47%		 -2.45%

		Mar-1989		0.43%		2.33%				Nov-1994		 -0.22%		 -3.64%

		Apr-1989		2.09%		5.19%				Oct-1995		1.30%		 -0.36%

		May-1989		2.63%		4.05%				Jul-1996		0.27%		 -4.42%

		Jun-1989		3.04%		 -0.57%				Dec-1996		 -0.93%		 -1.98%

		Jul-1989		2.13%		9.03%				Mar-1997		 -1.11%		 -4.11%

		Aug-1989		 -1.48%		1.96%				Aug-1997		 -0.85%		 -5.60%

		Sep-1989		0.51%		 -0.41%				Oct-1997		1.45%		 -3.34%

		Oct-1989		2.46%		 -2.32%				May-1998		0.95%		 -1.72%

		Nov-1989		0.95%		2.04%				Jul-1998		0.21%		 -1.06%

		Dec-1989		0.27%		2.40%				Aug-1998		1.63%		 -14.46%

		Jan-1990		 -1.19%		 -6.71%				Feb-1999		 -1.75%		 -3.11%

		Feb-1990		0.32%		1.29%				May-1999		 -0.88%		 -2.36%

		Mar-1990		0.07%		2.65%				Jul-1999		 -0.42%		 -3.12%

		Apr-1990		 -0.92%		 -2.49%				Aug-1999		 -0.05%		 -0.49%

		May-1990		2.96%		9.75%				Sep-1999		1.16%		 -2.74%

		Jun-1990		1.60%		 -0.67%				Jan-2000		 -0.33%		 -5.02%

		Jul-1990		1.38%		 -0.32%				Feb-2000		1.21%		 -1.89%

		Aug-1990		 -1.34%		 -9.04%				Apr-2000		 -0.29%		 -3.01%

		Sep-1990		0.83%		 -4.87%				May-2000		 -0.05%		 -2.05%

		Oct-1990		1.27%		 -0.43%				Jul-2000		0.91%		 -1.56%

		Nov-1990		2.15%		6.46%				Sep-2000		0.63%		 -5.28%

		Dec-1990		1.56%		2.79%				Oct-2000		0.66%		 -0.42%

		Jan-1991		1.24%		4.35%				Nov-2000		1.64%		 -7.88%

		Feb-1991		0.85%		7.15%				Feb-2001		0.87%		 -9.12%

		Mar-1991		0.69%		2.42%				Mar-2001		0.50%		 -6.34%

		Apr-1991		1.08%		0.24%				Jun-2001		0.38%		 -2.43%

		May-1991		0.58%		4.31%				Jul-2001		2.24%		 -0.98%

		Jun-1991		 -0.05%		 -4.58%				Aug-2001		1.15%		 -6.26%

		Jul-1991		1.39%		4.66%				Sep-2001		1.16%		 -8.08%

		Aug-1991		2.16%		2.37%				Jan-2002		0.81%		 -1.46%

		Sep-1991		2.03%		 -1.67%				Feb-2002		0.97%		 -1.93%

		Oct-1991		1.11%		1.34%				Apr-2002		1.94%		 -6.06%

		Nov-1991		0.92%		 -4.03%				May-2002		0.85%		 -0.74%

		Dec-1991		2.97%		11.44%				Jun-2002		0.87%		 -7.12%

		Jan-1992		 -1.36%		 -1.86%				Jul-2002		1.21%		 -7.79%

		Feb-1992		0.65%		1.30%				Sep-2002		1.62%		 -10.87%

		Mar-1992		 -0.56%		 -1.94%				Dec-2002		2.07%		 -5.87%

		Apr-1992		0.72%		2.94%				Jan-2003		0.09%		 -2.62%

		May-1992		1.89%		0.49%				Feb-2003		1.38%		 -1.50%

		Jun-1992		1.38%		 -1.49%				Sep-2003		2.65%		 -1.06%

		Jul-1992		2.04%		4.09%				Mar-2004		0.75%		 -1.51%

		Aug-1992		1.01%		 -2.05%				Apr-2004		 -2.60%		 -1.57%

		Sep-1992		1.19%		1.18%				Jul-2004		0.99%		 -3.31%

		Oct-1992		 -1.33%		0.35%				Jan-2005		0.63%		 -2.44%

		Nov-1992		0.02%		3.41%				Mar-2005		 -0.51%		 -1.77%

		Dec-1992		1.59%		1.23%				Apr-2005		1.35%		 -1.90%

		Jan-1993		1.92%		0.84%				Aug-2005		1.28%		 -0.91%

		Feb-1993		1.75%		1.36%				Oct-2005		 -0.79%		 -1.67%

		Mar-1993		0.42%		2.11%				May-2006		 -0.11%		 -2.88%

		Apr-1993		0.70%		 -2.42%				Feb-2007		1.54%		 -1.96%

		May-1993		0.13%		2.68%				Jun-2007		 -0.30%		 -1.66%

		Jun-1993		1.81%		0.29%				Jul-2007		0.83%		 -3.10%

		Jul-1993		0.57%		 -0.40%				Nov-2007		1.80%		 -4.18%

		Aug-1993		1.75%		3.79%				Dec-2007		0.28%		 -0.69%
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		Nov-1994		 -0.22%		 -3.64%				Aug-2010		1.29%		 -4.51%
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US Agg Monthly Returns During Negative S&P500 Months

12/31/1985 - 9/30/2021
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Instructions: 

Add next 3 months of returns for Blbg Barc US Agg and SP 500 respectively in columns B and C.

Update DMC and Correl Formula to include added 3 months of data 

IF one of the 3 added SP500 months is negative, add that month of US Agg and SP 500 Returns to columns F&G. If not SP500 months, NO DATA POINTS ARE ADDED.

Update the bars to include new data points added to columns F&G. If none, nothing to update there.

Manually update text box on chart with DMC and Correl figures (yellow) in column B.

Update end date on chart
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Building Top 20 Composite

		Firm Name		Product Name		Product: Total AUM -  12/2020		Product: Product Inception Date						eVest Top 20 AUM 
US Core Plus Composite 
(12/31/2020 AUM)

		PIMCO		Core Plus - Total Return Full Authority		$145,628.76		03/08/1971						PIMCO				USE STRATEGIES HIGHLIGHTED YELLOW

		The TCW Group, Inc.		TCW Core Plus Fixed Income		$123,470.27		08/01/1996						The TCW Group

		Western Asset Management Company, LLC		WA US Core Plus		$119,094.20		02/01/1993						Western Asset Management Company

		PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		$104,133.23		01/01/1996						PGIM Fixed Income

		PGIM Investments LLC		PGIM Total Return Bond Fund		$64,015.83		01/10/1995						Fidelity Institutional Asset Management

		Fidelity Institutional Asset Management		Core Plus		$60,305.07		11/30/2000						Baird Advisors

		Capital Group		US Core Plus Fixed Income (Capital Group)		$36,739.22		05/31/1974						BlackRock

		Fidelity Investments		Fidelity Total Bond Fund		$33,085.54		10/15/2002						Loomis, Sayles & Company

		Baird Advisors		Core Plus Bond		$31,814.36		09/29/2000						Manulife Investment Management

		BlackRock		Total Return		$31,260.45		12/07/2001						John Hancock Investments

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		$30,835.86		01/01/1986						J.P. Morgan Investment Management

		Guggenheim Investments		Core Plus Fixed Income		$28,950.16		08/01/2006						Voya Investment Management

		Manulife Investment Management		Core Plus Fixed Income		$27,934.08		01/01/1985						Macquarie Investment Management

		DoubleLine		Core Plus Fixed Income		$23,204.66		06/02/2010						Columbia Management Investments

		John Hancock Investments		John Hancock Bond Fund		$21,834.71		11/09/1973						Wellington Management Company LLP

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		$20,468.36		03/01/1993						MFS Investment Management		Replaced Janus; Replaced Goldman Sachs Bond Fund with Goldman Sachs US Core Plus Fixed Income due to track record; replace Capital Group with AB due to availability in eVestment

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		$19,340.65		01/01/1999						Goldman Sachs Asset Management

		Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		$17,865.39		01/02/1989						Federated Hermes

		Macquarie Investment Management		US Core Plus Fixed Income		$16,066.36		01/01/1998						Amundi Asset Management

		Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		$15,545.24		02/28/2005						Alliance Bernstein				Amundi Asset Management

		Goldman Sachs Asset Management		Goldman Sachs Bond Fund		$13,573.56		11/30/2006

		Wellington Management Company LLP		Core Bond Plus		$12,598.00		01/01/1990

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		$12,373.72		03/01/1999

		Goldman Sachs Asset Management		US Core Plus Fixed Income		$12,329.88		09/01/1994

		Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		$11,059.32		10/01/1996

		Federated Hermes, Inc.		Federated Hermes Core Plus (Restricted)		$11,059.32		07/01/2019

		Amundi Asset Management		Amundi Pioneer Opportunistic Core		$10,740.59		10/31/1978

		PIMCO		Total Return ESG		$9,650.18		04/30/1989

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		$8,761.45		06/30/2001

		Barings LLC		Core Plus Fixed Income		$8,227.68		05/03/1999

		Victory Capital Management Inc.		USAA Income		$8,220.85		03/04/1974

		Janus Henderson Investors		Core Plus Fixed Income		$7,488.97		07/07/1987

		Lord, Abbett & Co. LLC		Core Plus Total Return		$7,405.69		01/01/1999

		Invesco, Ltd		Core Plus		$7,015.59		06/30/2000

		Franklin Resources, Inc.		Franklin Core Plus Fixed Income		$6,675.19		09/23/1988

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		$6,540.38		06/01/1981

		Principal Global Fixed Income		Core Plus Bond		$6,051.05		04/01/2000

		MacKay Shields LLC		Core Plus Fixed Income		$5,704.10		01/01/1999

		Capital Group		Strategic Bond (Capital Group / American Funds)		$5,698.72		07/31/2013

		Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		$5,503.33		08/02/2004

		The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		$5,134.97		01/01/1997

		Putnam Investments		Putnam Core Plus Fixed Income		$4,889.09		06/30/1991

		Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		$4,848.35		09/30/1997

		BlackRock		Customized Core Plus Bond		$4,792.84		04/01/1998

		Neuberger Berman		Core Plus		$4,696.76		10/01/1998

		Lazard Asset Management LLC		US Core Plus		$4,195.83		11/01/2011

		PIMCO		PIMCO Active Bond ETF		$4,126.35		02/29/2012

		Stone Harbor Investment Partners LP		Core Plus		$3,988.36		07/01/2000

		Camden Asset Management, L.P.		Camden Bond Strategy		$3,868.00		05/01/1997

		Morgan Stanley Investment Management		Core Plus Fixed Income		$3,798.60		12/31/1977

		Victory Capital Management Inc.		USAA Intermediate-Term Bond		$3,775.16		08/02/1999

		MacKay Shields LLC		Core Plus Opportunities		$3,730.34		07/01/1997

		National Investment Services		Core Plus Fixed Income		$3,696.89		10/01/1997

		American Century Investments		U.S. Core Plus Fixed Income		$3,609.71		01/01/2002

		Payden & Rygel		Core Plus		$3,577.84		04/01/2005

		BNY Mellon Asset Management Canada Ltd.		US Core Plus		$3,186.00		11/01/2008

		Insight Investment		US Core Plus Fixed Income		$3,186.00		11/01/2008

		Aegon Asset Management		Aegon US Core Plus		$3,159.22		10/01/2008

		Calvert Research and Management		Calvert Bond Strategy		$2,898.02		09/24/1987

		Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		$2,431.69		05/02/2002

		Schroder Investment Management Limited		US Core Plus		$2,431.22		12/31/1999

		PIMCO		PIMCO Total Return Collective Trust Class I		$2,363.84		11/30/2009

		PIMCO		PIMCO Total Return Collective Trust Class II		$2,363.84		09/01/2015

		BlackRock		CoreAlpha Bond Fund		$2,260.28		---

		PPM America, Inc.		Core Plus Fixed Income		$2,165.41		01/01/2009

		Harbor Funds		Harbor Bond Fund		$2,071.08		12/29/1987

		Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		$1,914.09		10/01/2007

		Pacific Asset Management		Core Plus Bond Strategy		$1,848.00		01/01/2011

		Aberdeen Standard Investments		Total Return Bond Strategy		$1,829.96		02/01/1995

		MetLife Investment Management		Core Plus Fixed Income (Formerly Logan Circle)		$1,801.30		10/01/2000

		Mellon Investments Corporation		US Core Plus		$1,782.62		08/01/1985

		Wells Fargo Asset Management		U.S. Core Plus Bond		$1,731.35		02/01/2016

		LM Capital Group, LLC		Active Core Plus Fixed Income		$1,700.40		01/01/2009

		Ducenta Squared Asset Management		Core Plus Fixed Income		$1,621.40		04/01/1985

		GW&K Investment Management		Enhanced Core Bond Strategy		$1,614.05		10/01/1999

		Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		$1,600.59		10/01/1999

		PineBridge Investments		PineBridge USD Core Bond Plus Strategy		$1,572.41		12/31/2002

		BNY Mellon Investment Adviser, Inc.		BNY Mellon Core Plus Fund		$1,571.00		12/02/2010

		Smith Capital Investors. LLC		Smith Capital Investors Total Return		$1,511.14		08/01/2018

		Lord, Abbett & Co. LLC		Core Plus Full Discretion		$1,495.86		12/08/2015

		Seix Investment Advisors LLC		Seix Core Plus		$1,458.13		04/01/1996

		Reams Asset Management, a Division of Scout Investments		Core Plus Full Discretion Fixed Income		$1,350.19		01/01/1997

		DWS Group		Total Return Bond		$1,322.53		06/25/2001

		BMO Global Asset Management		BMO Core Plus Fixed Income - Broad		$1,307.37		12/31/2006

		Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		$1,280.20		04/30/2005

		GIA Partners, LLC		Core Plus		$1,239.84		10/01/1999

		Nationwide Fund Advisors		Nationwide Core Plus Bond Fund		$1,196.91		07/17/1992

		Segall Bryant & Hamill		Core Plus Fixed Income		$1,175.77		01/01/1992

		Brandywine Global Investment Management, LLC		US Fixed Income		$1,134.64		10/01/1995

		Longfellow Investment Management Co.		Core Plus		$1,047.07		07/01/2009

		Massachusetts Mutual Life Insurance Company		MassMutual Select Total Return Bond Fund		$934.54		07/06/2010

		Brandes Investment Partners, L.P.		Core Plus Fixed Income		$916.10		12/31/1999

		Victory Capital Management Inc.		INCORE Total Return		$836.34		12/01/1991

		UBS Asset Management		US Core Plus		$836.17		06/30/1995

		Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		$800.45		04/01/2012

		GW&K Investment Management		Total Return Bond Strategy		$786.56		01/01/1988

		Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		$734.56		09/30/2014

		Chartwell Investment Partners		Core Plus Fixed Income		$694.86		07/01/2005

		1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		$660.26		02/01/2008

		Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		$655.52		09/30/2000

		LM Capital Group, LLC		Enhanced Core Plus Fixed Income		$586.40		07/01/2010

		Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		$553.36		02/23/1996

		Conning		Core Plus Fixed Income		$548.08		01/01/1991

		Barrow, Hanley, Mewhinney & Strauss, LLC		Core Plus Fixed Income		$541.23		01/01/1998

		T. Rowe Price		US Total Return Bond Strategy		$538.22		11/15/2016

		T. Rowe Price		US Core Plus Bond Strategy		$535.12		11/30/1996

		AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		$506.71		07/18/2011

		PNC Capital Advisors, LLC		Core Plus Bond		$499.25		01/01/2000

		EARNEST Partners, LLC		Core Plus Fixed Income		$488.00		07/01/2005

		Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		$477.89		07/01/2014

		MFS Investment Management		MFS U.S. Opportunistic Fixed Income		$473.94		01/01/1988

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		$450.25		01/31/2002

		Touchstone Investments		Touchstone Impact Bond Fund		$402.18		11/15/1991

		Touchstone Investments		Touchstone Active Bond Fund		$363.45		10/03/1994

		Income Research & Management		IR+M Core Plus		$346.30		07/31/2017

		Christian Brothers Investment Services, Inc.		CUIT Opportunistic Bond Fund		$342.00		05/01/2013

		Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		$326.87		06/01/2014

		Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		$259.60		06/30/2011

		AQR Capital Management LLC		Core Plus Strategy		$253.72		05/01/2018

		Nuveen Asset Management		Core Plus		$233.88		09/30/2003

		Massachusetts Mutual Life Insurance Company		MassMutual Premier Diversified Bond Fund		$225.07		05/03/1999

		Barings LLC		Core Plus Total Return		$223.88		05/03/1999

		Aegon Asset Management		Aegon US Sustainable Fixed Income		$217.02		04/01/2019

		Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		$175.65		04/30/1997

		Weitz Investment Management, Inc.		Weitz Core Plus Income		$134.50		07/31/2014

		Amalgamated Bank		LongView Core Plus Fixed Income Fund		$132.80		07/31/2013

		Wells Fargo Asset Management		U.S. Enhanced Core Bond		$129.47		07/01/2005

		Oppenheimer Investment Management LLC		Core Plus Fixed Income		$97.70		10/01/1996

		Calamos Investments		Calamos Core Plus Fixed Income Strategy		$86.06		07/01/2007

		Weaver C. Barksdale & Associates, Inc.		Weaver Income		$76.55		01/31/2009

		Eagle Asset Management, Inc.		Core Plus Fixed Institutional		$69.43		06/30/2005

		BlackRock		BlackRock Systematic ESG Bond Fund		$56.12		08/23/2016

		Muzinich & Co., Inc.		Muzinich U.S. Full Market Corporate Investment Grade Plus		$54.35		10/01/2016

		Allianz Global Investors		AllianzGI US Core Plus Fixed Income		$53.29		05/30/2018

		Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		$49.05		09/30/2000

		Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		$43.31		11/30/1996

		National Investment Services		Short Duration High Yield		$43.10		12/01/2013

		Sage Advisory Services, Ltd. Co.		Sage ESG Core Plus		$37.03		11/01/2018

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		$34.90		12/31/2003

		Weaver C. Barksdale & Associates, Inc.		Weaver Core Plus		$20.18		03/01/2020

		DeRoy & Devereaux		Total Return Bond Strategy		$15.10		10/01/1995

		Pacific Income Advisers, Inc.		Core Plus		$1.00		06/30/2008

		Hemispheres Investment Management Inc.		Core-Plus Bonds		$0.95		01/31/2015



Instructions: 

THIS IS ALREADY DONE FOR 2021!!! CHANGE 1Q22

The Top Composite is based of 12/31 AUM data of each year. This is because managers typically take longest to update AUM as opposed to returns, etc. So for 2020, the top 20 AUM managers will be based off of 12/31/2019 AUM figures. The juggernauts control such large pools of assets that this list won't change much anyways. It would require massive flows. 

eVest >> Compare >> select products>>include full core plus universe>> Include 12/31 AUM and Product Inception date  >> process to excel

DELETE any products with "---"; DELETE: FMR - Fidelity Advisor Total Bond Fund; DELETE: Brown Brothers BBH Credit Value Fund ...  THEN Sort by AUM

RED Dup Firms; keep highest AUM product in yellow (dups: FMR - this is fidelity; PIMCO; PGIM; Loomis); NOTE JM: We chose second GS strategy due to inception date.

RED any fims with track records after 2/28/2005 (Doubleline & Guggenheim, Goldman Bond Fund - Capital Group is no longer in eVestment)
 
Remaining 20 form top 20 AUM in yellow that will be used for the composite

in evest, under analytics>>Portfolios>>Brandywine Global eVest Top 20 AUM Core Plus Composite...adjust the constituents if new managers have entered/left top 20 list at year end. Call me when you do this in 2021 and we'll talk it through. 
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												THIS IS NOT THE COMPOSITE, JUST STATS FOR THE COMMON SOLUTION SLIDE

												TOP 20 AUM PRODUCTS R^2 Last 5 Yrs

										avg. r^2		0.91

										% of AUM		80%

















		Firm Name		Product Name		Product: Total AUM -  12/2020		R-Squared - 5 Years using 80% US Agg / 20% US HY (12/2021)

		PIMCO		Core Plus - Total Return Full Authority		$145,628.76		0.88

		The TCW Group, Inc.		TCW Core Plus Fixed Income		$123,470.27		0.87

		Western Asset Management Company, LLC		WA US Core Plus		$119,094.20		0.93

		PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		$104,133.23		0.91

		Fidelity Institutional Asset Management		Core Plus		$60,305.07		0.97

		Fidelity Investments		Fidelity Total Bond Fund		$33,085.54		0.97

		Baird Advisors		Core Plus Bond		$31,814.36		0.97

		BlackRock		Total Return		$31,260.45		0.96

		Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		$30,835.86		0.94

		Guggenheim Investments		Core Plus Fixed Income		$28,950.16		0.72

		Manulife Investment Management		Core Plus Fixed Income		$27,934.08		0.96

		DoubleLine		Core Plus Fixed Income		$23,204.66		0.82

		John Hancock Investments		John Hancock Bond Fund		$21,834.71		0.95

		J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		$20,468.36		0.94

		Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		$19,340.65		0.93

		Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		$17,865.39		0.82

		Macquarie Investment Management		US Core Plus Fixed Income		$16,066.36		0.93

		Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		$15,545.24		0.86

		Goldman Sachs Asset Management		Goldman Sachs Bond Fund		$13,573.56		0.93

		Wellington Management Company LLP		Core Bond Plus		$12,598.00		0.97

		MFS Investment Management		MFS U.S. Core Plus Fixed Income		$12,373.72		0.96

		Goldman Sachs Asset Management		US Core Plus Fixed Income		$12,329.88		0.95

		PIMCO		Total Return ESG		$11,573.29		0.90

		Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		$11,059.32		0.97

		Amundi Asset Management		Amundi Pioneer Opportunistic Core		$10,740.59		0.78

		Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		$9,164.37		0.88

		AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		$8,761.45		0.93

		Barings LLC		Core Plus Fixed Income		$8,227.68		0.82

		Victory Capital Management Inc.		USAA Income		$8,220.85		0.87

		Janus Henderson Investors		Core Plus Fixed Income		$7,488.97		0.92

		Lord, Abbett & Co. LLC		Core Plus Total Return		$7,405.69		0.95

		Invesco, Ltd		Core Plus		$7,015.59		0.90

		Franklin Resources, Inc.		Franklin Core Plus Fixed Income		$6,675.19		0.87

		Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		$6,540.38		0.62

		Principal Global Fixed Income		Core Plus Bond		$6,051.05		0.97

		MacKay Shields LLC		Core Plus Fixed Income		$5,704.10		0.97

		Capital Group		Core Plus Total Return		$5,698.72		0.35

		Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		$5,503.33		0.91

		The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		$5,134.97		0.88

		Putnam Investments		Putnam Core Plus Fixed Income		$4,889.09		0.80

		Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		$4,848.35		0.71

		Neuberger Berman Group LLC		Core Plus		$4,696.76		0.94

		Lazard Asset Management LLC		US Core Plus		$4,195.83		0.95

		PIMCO		PIMCO Active Bond ETF		$4,126.35		0.87

		Stone Harbor Investment Partners LP		Core Plus		$3,988.36		0.93

		Camden Asset Management, L.P.		Camden Bond Strategy		$3,868.00		0.70

		Morgan Stanley Investment Management		Core Plus Fixed Income		$3,798.60		0.91

		Victory Capital Management Inc.		USAA Intermediate-Term Bond		$3,775.16		0.83

		MacKay Shields LLC		Core Plus Opportunities		$3,730.34		0.96

		National Investment Services		Core Plus Fixed Income		$3,696.89		0.91

		American Century Investments		U.S. Core Plus Fixed Income		$3,609.71		0.97

		Payden & Rygel		Core Plus		$3,577.84		0.93

		Insight Investment		US Core Plus Fixed Income		$3,186.00		0.94

		Aegon Asset Management		Aegon US Core Plus		$3,159.22		0.79

		BlackRock		Customized Core Plus Bond		$3,048.00		0.92

		Calvert Research and Management		Calvert Bond Strategy		$2,898.02		0.88

		Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		$2,431.69		0.92

		PIMCO		PIMCO Total Return Collective Trust Class II		$2,363.84		0.87

		PIMCO		PIMCO Total Return Collective Trust Class I		$2,363.84		0.86

		BlackRock		CoreAlpha Bond Fund		$2,260.28		0.92

		PPM America, Inc.		Core Plus Fixed Income		$2,165.41		0.97

		Harbor Capital		Harbor Bond Strategy		$2,071.08		0.87

		Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		$1,914.09		0.96

		Pacific Asset Management		Core Plus Bond Strategy		$1,848.00		0.90

		MetLife Investment Management		Core Plus Fixed Income		$1,801.30		0.95

		Allspring Global Investments		U.S. Core Plus Bond		$1,731.35		0.94

		LM Capital Group, LLC		Active Core Plus Fixed Income		$1,700.40		0.92

		Ducenta Squared Asset Management		Core Plus Fixed Income		$1,621.40		0.96

		GW&K Investment Management		Enhanced Core Bond Strategy		$1,614.05		0.98

		Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		$1,600.59		0.96

		PineBridge Investments		PineBridge USD Core Bond Plus Strategy		$1,572.41		0.98

		Lord, Abbett & Co. LLC		Core Plus Full Discretion		$1,495.86		0.83

		Seix Investment Advisors LLC		Seix Core Plus		$1,458.13		0.57

		DWS Group		Total Return Bond		$1,322.53		0.93

		Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		$1,307.37		0.97

		Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		$1,280.20		0.96

		GIA Partners, LLC		Core Plus		$1,239.84		0.88

		Segall Bryant & Hamill		Core Plus Fixed Income		$1,175.77		0.95

		Brandywine Global Investment Management, LLC		US Fixed Income		$1,134.64		0.48

		Longfellow Investment Management Co.		Core Plus		$1,047.07		0.94

		Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		$934.54		0.87

		Brandes Investment Partners, L.P.		Core Plus Fixed Income		$916.10		0.79

		Victory Capital Management Inc.		INCORE Total Return		$836.34		0.92

		UBS Asset Management		US Core Plus		$836.17		0.92

		Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		$800.45		0.83

		Galliard Capital Management, LLC		Galliard Broad Market Core Plus		$791.80		0.95

		GW&K Investment Management		Total Return Bond Strategy		$786.56		0.87

		Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		$734.56		0.93

		Chartwell Investment Partners		Core Plus Fixed Income		$694.86		0.69

		1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		$660.26		0.73

		Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		$596.05		0.91

		LM Capital Group, LLC		Enhanced Core Plus Fixed Income		$586.40		0.94

		Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		$553.36		0.58

		Conning		Core Plus Fixed Income		$548.08		0.94

		T. Rowe Price		US Total Return Bond Strategy		$538.22		0.87

		T. Rowe Price		US Core Plus Bond Strategy		$535.12		0.89

		AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		$506.71		0.72

		PNC Capital Advisors, LLC		Core Plus Bond		$499.25		0.94

		EARNEST Partners, LLC		Core Plus Fixed Income		$488.00		0.84

		Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		$477.89		0.90

		MFS Investment Management		MFS U.S. Opportunistic Fixed Income		$473.94		0.86

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		$450.25		0.86

		Touchstone Investments		Touchstone Impact Bond Fund		$402.18		0.85

		Touchstone Investments		Touchstone Active Bond Fund		$363.45		0.93

		Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		$342.00		0.61

		Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		$259.60		0.93

		Nuveen, a TIAA Company		Core Plus		$233.88		0.90

		Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		$225.07		0.78

		Barings LLC		Core Plus Total Return		$223.88		0.79

		Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		$175.65		0.83

		iM Global Partner		iMGP US Core Plus		$144.67		0.73

		Weitz Investment Management, Inc.		Weitz Core Plus Income		$134.50		0.79

		Allspring Global Investments		U.S. Enhanced Core Bond		$129.47		0.95

		Calamos Investments		Calamos Core Plus Fixed Income Strategy		$86.06		0.95

		Barksdale Investment Management		Barksdale Income		$76.55		0.93

		BlackRock		BlackRock Systematic ESG Bond Fund		$56.12		0.78

		Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		$49.05		0.89

		Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		$43.31		0.97

		National Investment Services		Short Duration High Yield		$43.10		0.43

		Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		$28.09		0.90

		DeRoy & Devereaux		Total Return Bond Strategy		$15.10		0.64

		Pacific Income Advisers, Inc.		Core Plus		$1.00		0.82

		Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		---		0.62

		Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		---		0.44

		Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		---		0.43

		Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		---		0.93

		Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		---		0.80

		PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		---		0.61

		Prudential Financial		Core Plus Bond / PGIM Fund		---		0.90

		Prudential Financial		Core Plus Bond/Reams Fund		---		0.60
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Instructions: 
eVest >> Compare >> select full core plus universe for products>>include: r^2 last 5 yrs using 80%/20% index for risk index (click orange check mark; type in 80% should be third one down under Brandywine Global; AUM of 12/31

Sort by R^2 >>>DELETE any products with "---"; DELETE FMR - Fidelity Advisor Total Bond Fund (it's duplicate AUM); DELETE BBH Unconstrained Credit - Fixed Income 

Sort by AUM; move --- products to bottom of list for this

For chart @ bottom make sure forumlas in column C captures full list 



index returns



		Date		US Fixed Income		eVest Top 20 AUM US Core Plus Composite		80% US Agg / 20% US HY		Bloomberg US Aggregate		Bloomberg Global Aggregate Hedged (USD)		Bloomberg Global Aggregate		Bloomberg US Corporate High Yield		S&P/LSTA US Leveraged Loan 100		JPM EMBI Global Diversified		JPM GBI-EM Global Diversified		S&P 500		Russell 2000		MSCI ACWI ex-US-ND		MSCI EAFE-ND		MSCI EM-ND

		Oct-1995		1.58%		---		1.16%		1.30%		1.21%		1.20%		0.62%		---		 -0.49%		---		 -0.36%		 -4.47%		---		 -2.69%		---

		Nov-1995		1.67%		---		1.37%		1.50%		1.76%		1.19%		0.88%		---		2.64%		---		4.39%		4.20%		---		2.78%		---

		Dec-1995		1.90%		---		1.44%		1.40%		1.28%		1.44%		1.57%		---		6.59%		---		1.93%		2.64%		---		4.03%		---

		Jan-1996		0.45%		---		0.88%		0.66%		0.92%		 -0.38%		1.76%		---		8.49%		---		3.40%		 -0.11%		---		0.41%		---

		Feb-1996		 -2.48%		---		 -1.37%		 -1.74%		 -1.49%		 -0.91%		0.08%		---		 -5.20%		---		0.93%		3.12%		---		0.34%		---

		Mar-1996		 -1.02%		---		 -0.57%		 -0.70%		 -0.11%		 -0.31%		 -0.07%		---		2.10%		---		0.96%		2.04%		---		2.12%		---

		Apr-1996		0.51%		---		 -0.41%		 -0.56%		0.22%		 -0.46%		0.22%		---		4.88%		---		1.47%		5.35%		---		2.91%		---

		May-1996		 -0.27%		---		 -0.04%		 -0.20%		0.12%		0.09%		0.60%		---		1.79%		---		2.58%		3.94%		---		 -1.84%		---

		Jun-1996		1.63%		---		1.24%		1.34%		1.15%		1.18%		0.83%		---		2.74%		---		0.38%		 -4.11%		---		0.56%		---

		Jul-1996		0.17%		---		0.31%		0.27%		0.47%		1.30%		0.46%		---		1.69%		---		 -4.42%		 -8.73%		---		 -2.92%		---

		Aug-1996		 -0.55%		---		0.08%		 -0.17%		0.37%		0.20%		1.08%		---		3.01%		---		2.11%		5.81%		---		0.22%		---

		Sep-1996		1.98%		---		1.87%		1.74%		1.94%		1.09%		2.41%		---		5.86%		---		5.63%		3.91%		---		2.66%		---

		Oct-1996		2.72%		---		1.93%		2.22%		1.95%		2.19%		0.77%		---		1.71%		---		2.76%		 -1.54%		---		 -1.02%		---

		Nov-1996		2.47%		---		1.76%		1.71%		1.84%		1.56%		1.97%		---		5.02%		---		7.56%		4.12%		---		3.98%		---

		Dec-1996		 -1.57%		---		 -0.60%		 -0.93%		 -0.46%		 -0.69%		0.72%		---		0.98%		---		 -1.98%		2.62%		---		 -1.29%		---

		Jan-1997		 -0.19%		---		0.44%		0.31%		0.65%		 -1.61%		0.98%		---		2.44%		---		6.25%		2.00%		---		 -3.50%		---

		Feb-1997		0.03%		---		0.53%		0.25%		0.40%		 -0.47%		1.65%		---		1.66%		---		0.78%		 -2.43%		---		1.64%		---

		Mar-1997		 -1.61%		---		 -1.18%		 -1.11%		 -0.87%		 -0.94%		 -1.49%		---		 -3.66%		---		 -4.11%		 -4.72%		---		0.36%		---

		Apr-1997		1.81%		---		1.41%		1.50%		1.33%		0.22%		1.05%		---		2.96%		---		5.97%		0.28%		---		0.53%		---

		May-1997		0.96%		---		1.18%		0.95%		0.83%		1.77%		2.14%		---		3.47%		---		6.09%		11.13%		---		6.51%		---

		Jun-1997		1.39%		---		1.23%		1.19%		1.38%		1.08%		1.39%		---		2.39%		---		4.48%		4.29%		---		5.51%		---

		Jul-1997		4.13%		---		2.70%		2.70%		2.17%		0.46%		2.75%		---		4.13%		---		7.96%		4.65%		---		1.62%		---

		Aug-1997		 -1.79%		---		 -0.73%		 -0.85%		 -0.47%		 -0.23%		 -0.23%		---		 -0.47%		---		 -5.60%		2.29%		---		 -7.47%		---

		Sep-1997		2.06%		---		1.58%		1.48%		1.60%		2.03%		1.98%		---		2.83%		---		5.48%		7.32%		---		5.60%		---

		Oct-1997		2.29%		---		1.18%		1.45%		1.07%		1.82%		0.09%		---		 -10.08%		---		 -3.34%		 -4.39%		---		 -7.69%		---

		Nov-1997		0.83%		---		0.56%		0.46%		0.59%		 -0.54%		0.96%		---		3.68%		---		4.63%		 -0.65%		---		 -1.02%		---

		Dec-1997		1.44%		---		0.98%		1.01%		1.08%		0.20%		0.88%		---		1.90%		---		1.72%		1.75%		---		0.87%		---

		Jan-1998		1.55%		---		1.39%		1.28%		1.33%		0.95%		1.80%		---		0.78%		---		1.11%		 -1.58%		---		4.57%		---

		Feb-1998		 -0.35%		---		0.06%		 -0.08%		0.31%		0.55%		0.59%		---		2.48%		---		7.21%		7.39%		---		6.42%		---

		Mar-1998		0.29%		---		0.46%		0.34%		0.56%		 -0.26%		0.94%		---		2.12%		---		5.12%		4.12%		---		3.08%		---

		Apr-1998		0.33%		---		0.50%		0.52%		0.48%		1.24%		0.39%		---		0.22%		---		1.01%		0.55%		---		0.79%		---

		May-1998		1.23%		---		0.83%		0.95%		1.10%		0.70%		0.35%		---		 -2.64%		---		 -1.72%		 -5.39%		---		 -0.49%		---

		Jun-1998		1.73%		---		0.75%		0.85%		0.69%		0.19%		0.36%		---		 -2.43%		---		4.06%		0.21%		---		0.76%		---

		Jul-1998		 -0.11%		---		0.28%		0.21%		0.57%		0.59%		0.57%		---		0.24%		---		 -1.06%		 -8.10%		---		1.01%		---

		Aug-1998		3.25%		---		0.20%		1.63%		1.71%		2.10%		 -5.52%		---		 -25.97%		---		 -14.46%		 -19.42%		---		 -12.39%		---

		Sep-1998		2.56%		---		1.96%		2.34%		2.27%		4.74%		0.45%		---		9.52%		---		6.41%		7.83%		---		 -3.07%		---

		Oct-1998		 -0.87%		---		 -0.83%		 -0.53%		 -0.28%		1.28%		 -2.05%		---		6.53%		---		8.13%		4.08%		---		10.42%		---

		Nov-1998		0.55%		---		1.28%		0.57%		0.83%		 -0.60%		4.15%		---		6.69%		---		6.06%		5.24%		---		5.12%		---

		Dec-1998		0.46%		---		0.26%		0.30%		 -0.19%		1.55%		0.11%		---		 -0.94%		---		5.76%		6.19%		---		3.95%		---

		Jan-1999		0.54%		---		0.87%		0.71%		1.23%		 -0.40%		1.48%		---		 -1.16%		---		4.18%		1.33%		 -0.20%		 -0.30%		 -1.51%

		Feb-1999		 -2.27%		---		 -1.51%		 -1.75%		 -1.25%		 -2.97%		 -0.59%		---		0.62%		---		 -3.11%		 -8.10%		 -2.31%		 -2.38%		0.96%

		Mar-1999		0.42%		---		0.63%		0.55%		0.79%		0.13%		0.95%		---		5.35%		---		4.00%		1.56%		4.95%		4.17%		13.21%

		Apr-1999		0.31%		---		0.64%		0.32%		0.76%		 -0.10%		1.94%		---		5.41%		---		3.87%		8.96%		4.99%		4.05%		12.37%

		May-1999		 -1.28%		---		 -0.97%		 -0.88%		 -0.58%		 -1.46%		 -1.35%		---		 -4.81%		---		 -2.36%		1.46%		 -4.61%		 -5.15%		 -0.58%

		Jun-1999		 -0.56%		---		 -0.30%		 -0.32%		 -0.92%		 -1.45%		 -0.21%		---		2.90%		---		5.55%		4.52%		4.64%		3.90%		11.32%

		Jul-1999		 -0.34%		---		 -0.26%		 -0.42%		 -0.42%		1.54%		0.40%		---		 -1.41%		---		 -3.12%		 -2.74%		2.28%		2.97%		 -2.78%

		Aug-1999		0.07%		---		 -0.26%		 -0.05%		0.07%		 -0.16%		 -1.11%		---		 -0.32%		---		 -0.49%		 -3.70%		0.36%		0.37%		0.94%

		Sep-1999		0.90%		---		0.78%		1.16%		0.60%		1.23%		 -0.72%		---		2.92%		---		 -2.74%		0.02%		0.65%		1.01%		 -3.42%

		Oct-1999		0.30%		---		0.16%		0.37%		0.26%		 -0.15%		 -0.66%		---		3.21%		---		6.33%		0.41%		3.63%		3.75%		2.11%

		Nov-1999		 -0.02%		---		0.23%		 -0.01%		0.36%		 -1.09%		1.18%		---		2.39%		---		2.03%		5.97%		3.95%		3.47%		8.97%

		Dec-1999		 -0.49%		---		 -0.16%		 -0.48%		 -0.11%		 -0.34%		1.12%		---		3.39%		---		5.89%		11.32%		9.47%		8.98%		12.75%

		Jan-2000		 -0.14%		---		 -0.35%		 -0.33%		 -0.18%		 -1.71%		 -0.43%		---		 -1.15%		---		 -5.02%		 -1.61%		 -5.51%		 -6.35%		0.56%

		Feb-2000		1.15%		---		1.01%		1.21%		0.95%		 -0.19%		0.19%		---		4.36%		---		 -1.89%		16.51%		2.67%		2.69%		1.35%

		Mar-2000		1.35%		---		0.63%		1.32%		1.33%		2.00%		 -2.10%		---		1.93%		---		9.78%		 -6.59%		3.84%		3.88%		0.54%

		Apr-2000		 -0.10%		---		 -0.20%		 -0.29%		0.09%		 -2.44%		0.16%		---		 -1.92%		---		 -3.01%		 -6.02%		 -5.57%		 -5.26%		 -9.47%

		May-2000		 -0.12%		---		 -0.24%		 -0.05%		0.26%		0.46%		 -1.03%		---		 -2.21%		---		 -2.05%		 -5.83%		 -2.49%		 -2.44%		 -4.20%

		Jun-2000		1.73%		---		2.07%		2.08%		1.24%		2.54%		2.04%		---		4.45%		---		2.47%		8.72%		4.24%		3.91%		3.36%

		Jul-2000		0.64%		---		0.88%		0.91%		0.78%		 -1.00%		0.76%		---		2.92%		---		 -1.56%		 -3.22%		 -4.01%		 -4.19%		 -5.17%

		Aug-2000		1.27%		---		1.30%		1.45%		0.73%		 -0.44%		0.68%		---		3.16%		---		6.21%		7.63%		1.24%		0.87%		0.42%

		Sep-2000		0.60%		---		0.33%		0.63%		0.81%		0.28%		 -0.87%		---		 -1.09%		---		 -5.28%		 -2.94%		 -5.57%		 -4.87%		 -8.74%

		Oct-2000		 -0.22%		---		 -0.11%		0.66%		0.75%		 -0.81%		 -3.20%		---		 -1.79%		---		 -0.42%		 -4.46%		 -3.24%		 -2.36%		 -7.26%

		Nov-2000		0.90%		---		0.52%		1.64%		1.68%		1.72%		 -3.96%		---		 -0.32%		---		 -7.88%		 -10.27%		 -4.55%		 -3.75%		 -8.76%

		Dec-2000		2.48%		---		1.87%		1.86%		1.44%		2.88%		1.93%		---		4.06%		---		0.49%		8.59%		3.35%		3.55%		2.40%

		Jan-2001		2.22%		---		2.80%		1.63%		1.37%		0.48%		7.49%		---		4.48%		---		3.55%		5.21%		1.49%		 -0.05%		13.76%

		Feb-2001		1.16%		---		0.96%		0.87%		0.88%		0.16%		1.33%		---		 -0.76%		---		 -9.12%		 -6.56%		 -7.92%		 -7.50%		 -7.84%

		Mar-2001		0.24%		---		 -0.07%		0.50%		0.66%		 -2.05%		 -2.36%		---		 -0.37%		---		 -6.34%		 -4.89%		 -7.11%		 -6.67%		 -9.87%

		Apr-2001		 -0.82%		---		 -0.58%		 -0.42%		 -0.48%		 -0.12%		 -1.24%		---		 -0.18%		---		7.77%		7.82%		6.74%		6.95%		4.93%

		May-2001		1.02%		---		0.84%		0.60%		0.60%		0.19%		1.80%		---		2.67%		---		0.67%		2.46%		 -2.84%		 -3.53%		1.16%

		Jun-2001		0.30%		---		 -0.26%		0.38%		0.50%		 -0.70%		 -2.80%		---		1.88%		---		 -2.43%		3.45%		 -3.87%		 -4.09%		 -2.09%

		Jul-2001		3.69%		---		2.08%		2.24%		1.48%		2.29%		1.47%		---		 -2.80%		---		 -0.98%		 -5.41%		 -2.24%		 -1.82%		 -6.36%

		Aug-2001		1.68%		---		1.15%		1.15%		0.93%		3.01%		1.18%		---		3.83%		---		 -6.26%		 -3.23%		 -2.51%		 -2.53%		 -1.00%

		Sep-2001		 -0.47%		---		 -0.41%		1.16%		0.80%		0.78%		 -6.72%		---		 -2.51%		---		 -8.08%		 -13.46%		 -10.63%		 -10.13%		 -15.49%

		Oct-2001		3.03%		---		2.17%		2.09%		1.82%		0.90%		2.47%		---		1.66%		---		1.91%		5.85%		2.80%		2.56%		6.20%

		Nov-2001		0.08%		---		 -0.37%		 -1.38%		 -0.84%		 -1.16%		3.65%		---		0.70%		---		7.67%		7.74%		4.57%		3.69%		10.43%

		Dec-2001		 -0.13%		---		 -0.59%		 -0.64%		 -0.67%		 -2.09%		 -0.41%		---		0.99%		---		0.88%		6.17%		1.28%		0.59%		7.93%

		Jan-2002		1.09%		---		0.79%		0.81%		0.47%		 -0.90%		0.70%		0.31%		1.70%		---		 -1.46%		 -1.04%		 -4.29%		 -5.31%		3.37%

		Feb-2002		0.98%		---		0.50%		0.97%		0.53%		0.67%		 -1.40%		 -0.79%		3.13%		---		 -1.93%		 -2.74%		0.71%		0.70%		1.62%

		Mar-2002		 -2.45%		---		 -0.85%		 -1.66%		 -1.06%		 -0.59%		2.41%		1.10%		0.12%		---		3.76%		8.04%		5.38%		5.41%		5.98%

		Apr-2002		2.59%		---		1.86%		1.94%		1.35%		2.96%		1.56%		0.98%		1.31%		---		 -6.06%		0.91%		0.59%		0.66%		0.64%

		May-2002		0.51%		---		0.58%		0.85%		0.47%		2.24%		 -0.52%		 -0.20%		 -0.21%		---		 -0.74%		 -4.44%		1.01%		1.27%		 -1.62%

		Jun-2002		1.17%		---		 -0.78%		0.87%		1.04%		3.48%		 -7.37%		 -1.92%		 -3.58%		---		 -7.12%		 -4.96%		 -4.36%		 -3.98%		 -7.53%

		Jul-2002		1.52%		---		0.09%		1.21%		1.05%		0.90%		 -4.37%		 -1.48%		 -3.18%		---		 -7.79%		 -15.10%		 -9.76%		 -9.87%		 -7.64%

		Aug-2002		1.55%		---		1.92%		1.69%		1.43%		1.63%		2.85%		 -0.36%		5.58%		---		0.66%		 -0.26%		 -0.02%		 -0.23%		1.53%

		Sep-2002		1.60%		---		1.03%		1.62%		1.34%		1.11%		 -1.31%		0.19%		 -1.31%		---		 -10.87%		 -7.18%		 -10.62%		 -10.74%		 -10.79%

		Oct-2002		 -1.39%		---		 -0.54%		 -0.46%		 -0.26%		 -0.28%		 -0.87%		 -1.16%		4.56%		---		8.80%		3.21%		5.36%		5.37%		6.50%

		Nov-2002		1.50%		---		1.22%		 -0.03%		0.12%		0.26%		6.19%		1.84%		2.70%		---		5.89%		8.92%		4.80%		4.54%		6.88%

		Dec-2002		2.84%		---		1.93%		2.07%		1.69%		4.05%		1.40%		1.49%		2.49%		---		 -5.87%		 -5.57%		 -3.24%		 -3.36%		 -3.33%

		Jan-2003		 -0.04%		---		0.73%		0.09%		0.46%		1.12%		3.33%		1.13%		1.31%		---		 -2.62%		 -2.77%		 -3.52%		 -4.17%		 -0.44%

		Feb-2003		0.96%		---		1.35%		1.38%		1.00%		1.29%		1.23%		0.36%		2.50%		0.88%		 -1.50%		 -3.02%		 -2.05%		 -2.30%		 -2.81%

		Mar-2003		 -0.00%		---		0.51%		 -0.08%		 -0.09%		0.25%		2.88%		0.61%		0.87%		1.07%		0.97%		1.29%		 -2.01%		 -1.96%		 -2.86%

		Apr-2003		1.27%		---		1.85%		0.83%		0.54%		1.28%		5.93%		1.37%		5.30%		5.19%		8.24%		9.48%		9.54%		9.80%		8.89%

		May-2003		1.96%		---		1.70%		1.86%		1.73%		3.55%		1.03%		1.42%		3.99%		2.84%		5.27%		10.73%		6.28%		6.06%		7.15%

		Jun-2003		0.35%		---		0.42%		 -0.20%		 -0.32%		 -1.08%		2.88%		1.19%		0.07%		 -0.34%		1.28%		1.81%		2.71%		2.42%		5.67%

		Jul-2003		 -1.54%		---		 -2.91%		 -3.36%		 -2.06%		 -2.91%		 -1.10%		0.55%		 -3.14%		 -1.73%		1.76%		6.26%		2.65%		2.42%		6.22%

		Aug-2003		0.29%		---		0.76%		0.66%		 -0.05%		 -0.23%		1.15%		0.09%		2.10%		 -0.51%		1.95%		4.58%		2.96%		2.42%		6.69%

		Sep-2003		2.30%		---		2.66%		2.65%		1.76%		4.81%		2.73%		0.95%		3.41%		3.97%		 -1.06%		 -1.85%		2.78%		3.08%		0.73%

		Oct-2003		 -0.28%		---		 -0.34%		 -0.93%		 -0.94%		 -0.56%		2.02%		0.87%		0.28%		 -0.83%		5.66%		8.40%		6.47%		6.23%		8.51%

		Nov-2003		0.20%		---		0.49%		0.24%		0.14%		1.30%		1.52%		0.40%		1.01%		1.00%		0.88%		3.55%		2.17%		2.22%		1.22%

		Dec-2003		0.62%		---		1.27%		1.02%		0.96%		3.27%		2.26%		0.51%		2.79%		3.18%		5.24%		2.03%		7.63%		7.81%		7.24%

		Jan-2004		0.73%		---		1.03%		0.80%		0.58%		0.37%		1.91%		1.00%		0.58%		 -0.28%		1.84%		4.34%		1.59%		1.41%		3.49%

		Feb-2004		0.55%		---		0.82%		1.08%		1.01%		0.52%		 -0.25%		0.15%		0.57%		2.16%		1.39%		0.90%		2.52%		2.31%		4.59%

		Mar-2004		0.30%		---		0.74%		0.75%		0.50%		1.11%		0.68%		0.30%		2.58%		1.92%		 -1.51%		0.93%		0.58%		0.56%		1.25%

		Apr-2004		 -0.71%		---		 -2.22%		 -2.60%		 -1.53%		 -3.66%		 -0.68%		0.65%		 -4.96%		 -3.42%		 -1.57%		 -5.10%		 -3.18%		 -2.26%		 -8.19%

		May-2004		 -0.10%		---		 -0.66%		 -0.40%		 -0.27%		0.49%		 -1.69%		0.00%		 -2.06%		0.07%		1.37%		1.59%		0.23%		0.34%		 -2.00%

		Jun-2004		0.40%		---		0.74%		0.57%		0.18%		0.29%		1.43%		0.61%		1.76%		0.98%		1.94%		4.21%		2.13%		2.19%		0.43%

		Jul-2004		0.54%		---		1.06%		0.99%		0.69%		 -0.02%		1.36%		0.33%		2.95%		1.39%		 -3.31%		 -6.73%		 -2.93%		 -3.25%		 -1.83%

		Aug-2004		0.68%		---		1.92%		1.91%		1.60%		2.19%		1.96%		0.16%		3.81%		1.04%		0.40%		 -0.51%		0.78%		0.44%		4.15%

		Sep-2004		0.09%		---		0.51%		0.27%		0.43%		1.18%		1.45%		0.30%		1.57%		2.86%		1.08%		4.69%		3.20%		2.61%		5.77%

		Oct-2004		0.35%		---		1.03%		0.84%		0.74%		2.40%		1.81%		0.60%		1.54%		3.44%		1.53%		1.97%		3.47%		3.41%		2.39%

		Nov-2004		 -0.22%		---		 -0.40%		 -0.80%		0.21%		2.65%		1.21%		0.39%		0.69%		5.73%		4.05%		8.67%		6.91%		6.83%		9.26%

		Dec-2004		0.39%		---		1.03%		0.92%		0.71%		1.53%		1.49%		0.40%		2.33%		5.28%		3.40%		2.96%		4.29%		4.39%		4.80%

		Jan-2005		0.21%		---		0.48%		0.63%		0.76%		 -1.05%		 -0.13%		0.35%		0.65%		 -0.32%		 -2.44%		 -4.17%		 -1.74%		 -1.83%		0.25%

		Feb-2005		 -1.62%		---		 -0.18%		 -0.59%		 -0.42%		0.19%		1.47%		0.62%		0.66%		3.98%		2.10%		1.69%		4.91%		4.32%		8.72%

		Mar-2005		 -1.58%		 -0.63%		 -0.99%		 -0.51%		0.16%		 -1.21%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%

		Apr-2005		0.99%		1.10%		0.89%		1.35%		1.24%		1.31%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%

		May-2005		0.90%		1.03%		1.22%		1.08%		0.97%		 -1.34%		1.78%		0.01%		2.69%		 -0.01%		3.18%		6.55%		0.53%		0.05%		3.48%

		Jun-2005		0.35%		0.70%		0.83%		0.55%		0.85%		 -0.45%		1.96%		0.64%		1.90%		2.37%		0.14%		3.86%		1.84%		1.33%		3.40%

		Jul-2005		 -0.46%		 -0.52%		 -0.38%		 -0.91%		 -0.55%		 -0.80%		1.75%		0.83%		 -0.08%		0.60%		3.72%		6.34%		3.67%		3.07%		6.99%

		Aug-2005		0.89%		1.17%		1.06%		1.28%		1.00%		1.65%		0.19%		0.44%		1.86%		1.44%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%

		Sep-2005		 -0.49%		 -0.92%		 -1.02%		 -1.03%		 -0.48%		 -1.59%		 -1.00%		0.44%		1.75%		0.71%		0.81%		0.31%		5.14%		4.45%		9.31%

		Oct-2005		 -0.29%		 -0.74%		 -0.77%		 -0.79%		 -0.63%		 -1.49%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%

		Nov-2005		0.44%		0.46%		0.46%		0.44%		0.48%		 -0.71%		0.52%		0.33%		1.65%		1.96%		3.78%		4.85%		3.34%		2.45%		8.27%

		Dec-2005		0.62%		0.95%		0.93%		0.95%		0.85%		0.99%		0.86%		0.60%		1.63%		1.28%		0.03%		 -0.46%		4.80%		4.65%		5.91%

		Jan-2006		0.18%		0.25%		0.32%		0.01%		 -0.08%		1.26%		1.60%		0.56%		1.30%		4.54%		2.65%		8.97%		6.96%		6.14%		11.17%

		Feb-2006		0.28%		0.42%		0.40%		0.33%		0.29%		 -0.35%		0.67%		0.61%		2.08%		1.38%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%

		Mar-2006		 -0.14%		 -0.83%		 -0.67%		 -0.98%		 -0.87%		 -0.99%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		4.85%		2.86%		3.30%		0.88%

		Apr-2006		0.07%		 -0.06%		 -0.02%		 -0.18%		 -0.35%		1.89%		0.62%		0.37%		 -0.04%		2.74%		1.34%		 -0.02%		5.09%		4.78%		7.12%

		May-2006		 -0.27%		 -0.10%		 -0.09%		 -0.11%		0.32%		1.29%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%

		Jun-2006		0.43%		0.18%		0.10%		0.21%		 -0.01%		 -0.79%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%

		Jul-2006		1.66%		1.38%		1.28%		1.35%		1.18%		1.00%		0.98%		0.53%		3.12%		4.22%		0.62%		 -3.25%		1.00%		0.99%		1.41%

		Aug-2006		2.68%		1.52%		1.55%		1.53%		1.50%		1.16%		1.62%		0.62%		2.57%		1.16%		2.38%		2.96%		2.80%		2.75%		2.55%

		Sep-2006		1.39%		0.90%		0.99%		0.88%		0.72%		 -0.01%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.83%		0.04%		0.15%		0.83%

		Oct-2006		0.69%		0.78%		0.80%		0.66%		0.54%		0.97%		1.36%		0.74%		1.96%		4.67%		3.26%		5.76%		4.06%		3.89%		4.75%

		Nov-2006		1.93%		1.24%		1.26%		1.16%		0.87%		2.44%		1.68%		0.49%		1.19%		3.22%		1.90%		2.63%		3.60%		2.99%		7.43%

		Dec-2006		 -1.78%		 -0.30%		 -0.25%		 -0.58%		 -0.48%		 -1.33%		1.10%		0.72%		0.62%		2.24%		1.40%		0.33%		3.11%		3.14%		4.50%

		Jan-2007		 -0.58%		0.07%		0.19%		 -0.04%		 -0.04%		 -0.98%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		1.67%		0.36%		0.68%		 -1.06%

		Feb-2007		2.54%		1.60%		1.51%		1.54%		1.26%		2.06%		1.40%		0.72%		1.66%		1.38%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%

		Mar-2007		 -0.70%		0.05%		0.02%		0.00%		 -0.04%		0.24%		0.11%		0.34%		0.92%		3.08%		1.12%		1.07%		2.77%		2.55%		3.97%

		Apr-2007		0.70%		0.61%		0.69%		0.54%		0.31%		1.13%		1.30%		0.60%		0.76%		3.01%		4.43%		1.80%		4.56%		4.44%		4.74%

		May-2007		 -1.26%		 -0.66%		 -0.46%		 -0.76%		 -0.67%		 -1.56%		0.75%		0.61%		 -0.39%		2.00%		3.49%		4.10%		2.63%		1.75%		4.85%

		Jun-2007		 -0.75%		 -0.40%		 -0.60%		 -0.30%		 -0.37%		 -0.44%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%

		Jul-2007		1.16%		0.55%		 -0.04%		0.83%		1.01%		2.03%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%

		Aug-2007		1.69%		0.97%		1.25%		1.23%		1.14%		1.23%		1.36%		0.92%		1.07%		 -1.67%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%

		Sep-2007		1.07%		1.07%		1.13%		0.76%		0.44%		2.24%		2.62%		2.33%		2.38%		6.08%		3.74%		1.72%		6.60%		5.35%		11.04%

		Oct-2007		0.99%		0.73%		0.84%		0.90%		0.84%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		2.87%		5.57%		3.93%		11.15%

		Nov-2007		2.55%		1.32%		1.00%		1.80%		1.12%		1.91%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%

		Dec-2007		0.71%		0.18%		0.28%		0.28%		0.22%		 -0.30%		0.29%		0.41%		0.61%		0.22%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%

		Jan-2008		1.26%		1.46%		1.08%		1.68%		1.65%		2.78%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%

		Feb-2008		 -0.12%		 -0.32%		 -0.16%		0.14%		0.29%		1.67%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%

		Mar-2008		0.49%		 -0.46%		0.20%		0.34%		 -0.06%		2.04%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%

		Apr-2008		0.19%		0.43%		0.69%		 -0.21%		 -0.54%		 -1.91%		4.31%		4.81%		0.95%		1.39%		4.87%		4.19%		6.05%		5.43%		8.12%

		May-2008		 -1.51%		 -0.54%		 -0.51%		 -0.73%		 -0.92%		 -1.11%		0.36%		0.20%		0.12%		0.61%		1.30%		4.59%		1.58%		0.97%		1.86%

		Jun-2008		0.02%		 -0.56%		 -0.62%		 -0.08%		 -0.32%		0.09%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%

		Jul-2008		0.01%		 -0.77%		 -0.33%		 -0.08%		0.74%		0.14%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%

		Aug-2008		0.79%		0.52%		0.83%		0.95%		0.99%		 -1.65%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%

		Sep-2008		 -2.19%		 -2.89%		 -2.67%		 -1.34%		 -0.90%		 -2.35%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%

		Oct-2008		 -4.32%		 -4.71%		 -5.07%		 -2.36%		 -0.66%		 -3.69%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%

		Nov-2008		6.75%		0.06%		0.74%		3.26%		2.71%		2.89%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%

		Dec-2008		8.36%		3.43%		4.52%		3.73%		2.55%		6.21%		7.68%		 -0.56%		7.46%		9.84%		1.06%		5.80%		5.70%		6.01%		7.80%

		Jan-2009		 -2.35%		0.62%		0.49%		 -0.88%		 -0.86%		 -3.27%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%

		Feb-2009		 -1.20%		 -1.13%		 -0.92%		 -0.38%		 -0.01%		 -2.23%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%

		Mar-2009		0.89%		1.55%		1.75%		1.39%		0.88%		2.30%		3.19%		2.95%		3.63%		5.71%		8.76%		8.93%		8.03%		6.34%		14.37%

		Apr-2009		0.67%		2.47%		2.80%		0.48%		0.42%		0.90%		12.10%		10.04%		5.55%		8.43%		9.57%		15.46%		13.63%		12.80%		16.64%

		May-2009		1.46%		2.91%		1.93%		0.73%		0.16%		3.57%		6.73%		5.34%		4.07%		5.65%		5.59%		3.01%		13.54%		11.83%		17.09%

		Jun-2009		2.00%		1.62%		1.03%		0.57%		0.92%		0.41%		2.86%		3.38%		1.44%		1.24%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%

		Jul-2009		3.78%		3.60%		2.51%		1.61%		1.33%		2.21%		6.09%		5.41%		3.19%		4.61%		7.56%		9.63%		9.78%		9.13%		11.24%

		Aug-2009		1.39%		1.73%		1.20%		1.04%		1.03%		1.76%		1.86%		1.24%		2.01%		0.52%		3.61%		2.87%		3.70%		5.44%		 -0.36%

		Sep-2009		2.01%		2.25%		1.98%		1.05%		0.85%		2.14%		5.69%		3.24%		4.90%		3.32%		3.73%		5.77%		5.14%		3.83%		9.08%

		Oct-2009		 -0.67%		1.35%		0.75%		0.49%		0.21%		0.47%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%

		Nov-2009		1.07%		1.11%		1.24%		1.29%		1.01%		2.55%		1.01%		0.15%		1.09%		2.22%		6.00%		3.14%		2.87%		2.00%		4.30%

		Dec-2009		 -2.00%		 -0.27%		 -0.59%		 -1.56%		 -0.92%		 -3.76%		3.28%		4.24%		0.37%		 -0.36%		1.93%		8.05%		2.11%		1.44%		3.95%

		Jan-2010		1.91%		1.98%		1.48%		1.53%		1.02%		0.41%		1.27%		1.46%		0.38%		0.25%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%

		Feb-2010		0.55%		0.54%		0.33%		0.37%		0.47%		0.07%		0.17%		 -0.17%		1.36%		1.12%		3.10%		4.50%		0.00%		 -0.69%		0.35%

		Mar-2010		 -0.61%		0.73%		0.53%		 -0.12%		0.19%		 -0.76%		3.14%		2.91%		2.48%		4.01%		6.03%		8.14%		6.80%		6.24%		8.07%

		Apr-2010		2.04%		1.66%		1.30%		1.04%		0.56%		0.02%		2.34%		1.48%		0.83%		1.57%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%

		May-2010		0.49%		 -0.31%		 -0.05%		0.84%		0.77%		 -1.56%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%

		Jun-2010		2.46%		1.56%		1.50%		1.57%		0.91%		1.53%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%

		Jul-2010		1.47%		1.58%		1.56%		1.07%		0.82%		3.40%		3.56%		2.23%		4.06%		5.52%		7.01%		6.87%		9.03%		9.48%		8.33%

		Aug-2010		3.10%		1.47%		1.04%		1.29%		1.66%		1.39%		0.04%		0.06%		2.39%		0.68%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%

		Sep-2010		 -0.00%		0.79%		0.69%		0.11%		 -0.22%		2.35%		3.01%		1.78%		1.57%		5.76%		8.92%		12.46%		9.95%		9.80%		11.11%

		Oct-2010		 -0.24%		0.78%		0.80%		0.36%		 -0.09%		1.26%		2.58%		1.87%		1.85%		1.28%		3.80%		4.09%		3.41%		3.61%		2.90%

		Nov-2010		 -0.97%		 -0.57%		 -0.69%		 -0.57%		 -1.08%		 -3.81%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%

		Dec-2010		 -1.04%		 -0.44%		 -0.50%		 -1.08%		 -0.47%		1.31%		1.81%		1.80%		 -0.45%		3.14%		6.68%		7.94%		7.83%		8.10%		7.14%

		Jan-2011		 -0.92%		0.60%		0.53%		0.12%		 -0.31%		0.18%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%

		Feb-2011		0.92%		0.70%		0.46%		0.25%		0.18%		0.59%		1.31%		0.10%		0.29%		1.49%		3.43%		5.48%		2.63%		3.30%		 -0.93%

		Mar-2011		 -0.20%		0.15%		0.11%		0.06%		 -0.08%		0.47%		0.32%		 -0.07%		1.19%		2.95%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%

		Apr-2011		1.44%		1.53%		1.33%		1.27%		0.91%		3.10%		1.55%		0.54%		1.36%		4.73%		2.96%		2.64%		4.89%		5.98%		3.10%

		May-2011		1.35%		1.07%		1.14%		1.31%		0.97%		 -0.08%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%

		Jun-2011		 -0.78%		 -0.57%		 -0.43%		 -0.29%		 -0.20%		0.08%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%

		Jul-2011		2.25%		1.50%		1.50%		1.59%		1.12%		2.06%		1.16%		0.11%		1.85%		1.37%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%

		Aug-2011		2.90%		0.19%		0.37%		1.46%		1.22%		1.27%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%

		Sep-2011		2.64%		 -0.10%		 -0.07%		0.73%		0.60%		 -2.31%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%

		Oct-2011		0.68%		0.96%		1.28%		0.11%		 -0.10%		1.33%		5.99%		4.35%		4.40%		5.58%		10.93%		15.14%		10.53%		9.64%		13.25%

		Nov-2011		 -1.55%		 -0.56%		 -0.50%		 -0.09%		 -0.54%		 -1.75%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%

		Dec-2011		2.04%		1.32%		1.41%		1.10%		1.52%		0.67%		2.66%		0.71%		1.13%		 -1.47%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%

		Jan-2012		2.30%		1.69%		1.31%		0.88%		0.99%		1.67%		3.04%		2.89%		1.58%		7.42%		4.48%		7.07%		6.78%		5.33%		11.34%

		Feb-2012		0.56%		0.67%		0.46%		 -0.02%		0.36%		 -0.07%		2.38%		0.73%		2.40%		2.86%		4.32%		2.39%		5.62%		5.74%		5.99%

		Mar-2012		 -0.68%		 -0.16%		 -0.47%		 -0.55%		 -0.15%		 -0.72%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%

		Apr-2012		1.00%		1.12%		1.10%		1.11%		0.62%		1.18%		1.05%		0.69%		1.63%		0.96%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%

		May-2012		0.51%		0.58%		0.46%		0.90%		1.04%		 -1.03%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%

		Jun-2012		0.09%		0.54%		0.45%		0.04%		 -0.16%		0.48%		2.11%		1.04%		3.51%		5.58%		4.12%		4.99%		5.90%		7.01%		3.86%

		Jul-2012		2.11%		1.84%		1.48%		1.38%		1.36%		1.16%		1.90%		1.59%		3.71%		2.24%		1.39%		 -1.38%		1.41%		1.13%		1.95%

		Aug-2012		 -0.19%		0.55%		0.29%		0.07%		0.24%		0.86%		1.17%		1.28%		1.18%		 -0.11%		2.25%		3.33%		2.09%		2.69%		 -0.33%

		Sep-2012		0.39%		0.81%		0.39%		0.14%		0.40%		1.22%		1.39%		1.17%		1.63%		2.62%		2.58%		3.28%		3.74%		2.96%		6.03%

		Oct-2012		0.65%		0.62%		0.33%		0.20%		0.28%		 -0.14%		0.88%		0.11%		0.89%		0.52%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%

		Nov-2012		 -0.09%		0.35%		0.29%		0.16%		0.50%		 -0.01%		0.80%		0.02%		1.18%		1.41%		0.58%		0.53%		1.91%		2.42%		1.27%

		Dec-2012		0.22%		0.29%		0.20%		 -0.14%		0.10%		 -0.33%		1.58%		1.08%		0.71%		2.16%		0.91%		3.56%		3.47%		3.20%		4.89%

		Jan-2013		0.05%		 -0.16%		 -0.29%		 -0.70%		 -0.55%		 -0.91%		1.34%		1.21%		 -1.34%		0.72%		5.18%		6.26%		4.07%		5.27%		1.38%

		Feb-2013		0.31%		0.55%		0.50%		0.50%		0.61%		 -0.95%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%

		Mar-2013		0.09%		0.24%		0.27%		0.08%		0.52%		 -0.25%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		4.62%		0.20%		0.82%		 -1.72%

		Apr-2013		0.25%		1.32%		1.17%		1.01%		1.10%		1.39%		1.81%		0.59%		2.92%		3.43%		1.93%		 -0.37%		3.68%		5.21%		0.75%

		May-2013		 -0.18%		 -1.63%		 -1.54%		 -1.78%		 -1.43%		 -2.97%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%

		Jun-2013		 -0.39%		 -2.23%		 -1.76%		 -1.55%		 -1.39%		 -1.18%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%

		Jul-2013		0.05%		0.41%		0.49%		0.14%		0.40%		1.26%		1.90%		1.25%		1.21%		 -0.56%		5.09%		7.00%		4.38%		5.28%		1.04%

		Aug-2013		 -0.28%		 -0.61%		 -0.53%		 -0.51%		 -0.38%		 -0.53%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%

		Sep-2013		0.21%		1.12%		0.96%		0.95%		0.81%		2.06%		0.99%		0.15%		2.61%		4.40%		3.14%		6.38%		6.95%		7.39%		6.50%

		Oct-2013		0.85%		1.29%		1.15%		0.81%		0.90%		0.98%		2.51%		0.86%		2.77%		2.75%		4.60%		2.51%		3.67%		3.36%		4.86%

		Nov-2013		 -1.77%		 -0.19%		 -0.20%		 -0.37%		 -0.14%		 -0.82%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		4.01%		0.17%		0.77%		 -1.46%

		Dec-2013		 -1.53%		 -0.29%		 -0.34%		 -0.57%		 -0.54%		 -0.60%		0.54%		0.44%		0.51%		 -0.55%		2.53%		1.97%		0.88%		1.50%		 -1.45%

		Jan-2014		4.77%		1.46%		1.32%		1.48%		1.44%		1.06%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%

		Feb-2014		0.48%		0.91%		0.83%		0.53%		0.49%		1.40%		2.02%		0.05%		3.03%		3.92%		4.57%		4.71%		5.02%		5.56%		3.31%

		Mar-2014		0.70%		0.08%		 -0.09%		 -0.17%		0.10%		 -0.07%		0.24%		0.34%		1.37%		2.81%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%

		Apr-2014		1.73%		0.95%		0.80%		0.84%		0.69%		1.13%		0.63%		0.13%		1.24%		0.89%		0.74%		 -3.88%		1.32%		1.45%		0.33%

		May-2014		2.21%		1.27%		1.09%		1.14%		0.96%		0.59%		0.92%		0.76%		3.10%		2.08%		2.35%		0.80%		1.94%		1.62%		3.49%

		Jun-2014		 -0.03%		0.32%		0.21%		0.05%		0.34%		0.73%		0.84%		0.55%		0.36%		1.00%		2.07%		5.32%		1.68%		0.96%		2.66%

		Jul-2014		0.16%		 -0.18%		 -0.47%		 -0.25%		0.22%		 -0.90%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%

		Aug-2014		1.40%		1.11%		1.20%		1.10%		1.22%		0.55%		1.58%		0.24%		0.84%		0.48%		4.00%		4.96%		0.55%		 -0.15%		2.25%

		Sep-2014		 -0.78%		 -0.79%		 -0.96%		 -0.68%		 -0.29%		 -2.79%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%

		Oct-2014		0.16%		0.89%		1.02%		0.98%		0.73%		0.01%		1.19%		0.61%		1.71%		1.56%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%

		Nov-2014		1.51%		0.57%		0.42%		0.71%		0.94%		 -0.36%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.09%		0.72%		1.36%		 -1.06%

		Dec-2014		1.43%		 -0.09%		 -0.21%		0.09%		0.52%		 -0.69%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%

		Jan-2015		6.58%		2.02%		1.81%		2.10%		1.87%		 -0.16%		0.66%		0.20%		0.93%		0.34%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%

		Feb-2015		 -3.05%		 -0.46%		 -0.27%		 -0.94%		 -0.59%		 -0.81%		2.41%		1.45%		0.85%		 -1.34%		5.75%		5.94%		5.35%		5.98%		3.10%

		Mar-2015		0.61%		0.34%		0.26%		0.46%		0.57%		 -0.96%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%

		Apr-2015		 -2.01%		 -0.12%		 -0.05%		 -0.36%		 -0.56%		1.06%		1.21%		0.73%		1.63%		2.92%		0.96%		 -2.55%		5.05%		4.08%		7.69%

		May-2015		 -1.28%		 -0.15%		 -0.13%		 -0.24%		 -0.42%		 -1.79%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%

		Jun-2015		 -2.72%		 -1.16%		 -1.17%		 -1.09%		 -1.24%		 -0.44%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%

		Jul-2015		2.69%		0.63%		0.44%		0.70%		0.99%		0.23%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%

		Aug-2015		 -0.92%		 -0.41%		 -0.46%		 -0.14%		 -0.27%		0.12%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%

		Sep-2015		0.77%		0.16%		0.02%		0.68%		0.59%		0.51%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%

		Oct-2015		0.07%		0.47%		0.56%		0.02%		0.33%		0.21%		2.75%		0.01%		2.74%		4.53%		8.44%		5.63%		7.44%		7.82%		7.13%

		Nov-2015		 -0.74%		 -0.27%		 -0.66%		 -0.26%		0.05%		 -1.66%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%

		Dec-2015		 -0.56%		 -0.61%		 -0.76%		 -0.32%		 -0.27%		0.53%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%

		Jan-2016		4.36%		0.82%		0.78%		1.38%		1.46%		0.87%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%

		Feb-2016		1.86%		0.44%		0.68%		0.71%		0.96%		2.23%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%

		Mar-2016		1.16%		1.57%		1.62%		0.92%		0.82%		2.70%		4.44%		3.15%		3.27%		9.06%		6.78%		7.98%		8.13%		6.51%		13.23%

		Apr-2016		0.64%		0.94%		1.09%		0.38%		0.17%		1.33%		3.92%		2.34%		1.77%		2.57%		0.39%		1.57%		2.63%		2.90%		0.54%

		May-2016		0.10%		0.10%		0.14%		0.03%		0.42%		 -1.34%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%

		Jun-2016		2.48%		1.72%		1.62%		1.80%		1.90%		2.92%		0.92%		 -0.15%		3.37%		5.89%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%

		Jul-2016		1.38%		1.14%		1.05%		0.63%		0.60%		0.75%		2.70%		1.64%		1.80%		0.60%		3.69%		5.97%		4.95%		5.07%		5.03%

		Aug-2016		0.40%		0.23%		0.33%		 -0.11%		 -0.05%		 -0.49%		2.09%		0.70%		1.79%		0.04%		0.14%		1.77%		0.63%		0.07%		2.49%

		Sep-2016		 -0.21%		0.08%		0.09%		 -0.06%		 -0.01%		0.55%		0.67%		0.60%		0.40%		2.02%		0.02%		1.11%		1.23%		1.23%		1.29%

		Oct-2016		 -0.35%		 -0.52%		 -0.53%		 -0.76%		 -0.97%		 -2.78%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%

		Nov-2016		 -1.10%		 -2.17%		 -1.99%		 -2.37%		 -1.65%		 -3.97%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%

		Dec-2016		0.43%		0.43%		0.48%		0.14%		0.27%		 -0.46%		1.85%		1.29%		1.33%		1.87%		1.98%		2.80%		2.56%		3.42%		0.22%

		Jan-2017		0.37%		0.49%		0.45%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.39%		3.54%		2.90%		5.47%

		Feb-2017		0.67%		0.86%		0.83%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		1.93%		1.59%		1.43%		3.06%

		Mar-2017		 -0.34%		0.05%		 -0.09%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.13%		2.54%		2.75%		2.52%

		Apr-2017		0.62%		0.88%		0.85%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		1.10%		2.14%		2.54%		2.19%

		May-2017		0.66%		0.84%		0.79%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		 -2.03%		3.25%		3.67%		2.96%

		Jun-2017		0.44%		0.11%		 -0.05%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		3.46%		0.31%		 -0.18%		1.01%

		Jul-2017		0.21%		0.59%		0.57%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.74%		3.69%		2.88%		5.96%

		Aug-2017		0.12%		0.88%		0.71%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%

		Sep-2017		0.05%		 -0.29%		 -0.20%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		6.24%		1.86%		2.49%		 -0.40%

		Oct-2017		0.18%		0.13%		0.13%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.85%		1.88%		1.52%		3.51%

		Nov-2017		0.04%		 -0.05%		 -0.15%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		2.88%		0.81%		1.05%		0.20%

		Dec-2017		0.29%		0.52%		0.43%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		 -0.40%		2.24%		1.61%		3.59%

		Jan-2018		0.13%		 -0.74%		 -0.80%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		2.61%		5.57%		5.02%		8.33%

		Feb-2018		0.06%		 -0.95%		 -0.93%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%

		Mar-2018		0.35%		0.52%		0.39%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%

		Apr-2018		0.12%		 -0.61%		 -0.47%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		0.86%		1.60%		2.28%		 -0.44%

		May-2018		0.12%		0.47%		0.57%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%

		Jun-2018		0.10%		 -0.10%		 -0.02%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%

		Jul-2018		0.33%		0.28%		0.24%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		1.74%		2.39%		2.46%		2.20%

		Aug-2018		0.23%		0.49%		0.66%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%

		Sep-2018		0.18%		 -0.43%		 -0.40%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%

		Oct-2018		 -0.14%		 -0.89%		 -0.95%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%

		Nov-2018		 -0.02%		0.39%		0.31%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		1.59%		0.95%		 -0.13%		4.12%

		Dec-2018		2.60%		1.38%		1.04%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%

		Jan-2019		1.18%		1.63%		1.75%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		11.25%		7.56%		6.57%		8.77%

		Feb-2019		 -0.38%		0.19%		0.29%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		5.20%		1.95%		2.55%		0.22%

		Mar-2019		3.14%		1.90%		1.72%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		 -2.09%		0.60%		0.63%		0.84%

		Apr-2019		 -0.84%		0.26%		0.30%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		3.40%		2.64%		2.81%		2.11%

		May-2019		4.02%		1.60%		1.18%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%

		Jun-2019		1.51%		1.45%		1.46%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		7.07%		6.02%		5.93%		6.24%

		Jul-2019		0.17%		0.35%		0.29%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%

		Aug-2019		5.15%		2.37%		2.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%

		Sep-2019		 -1.15%		 -0.39%		 -0.35%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		2.08%		2.57%		2.87%		1.91%

		Oct-2019		0.19%		0.39%		0.30%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		2.63%		3.49%		3.59%		4.22%

		Nov-2019		0.31%		0.00%		0.02%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		4.12%		0.88%		1.13%		 -0.14%

		Dec-2019		0.22%		0.14%		0.34%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		2.88%		4.33%		3.25%		7.46%

		Jan-2020		1.32%		2.04%		1.54%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%

		Feb-2020		 -0.02%		1.38%		1.16%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%

		Mar-2020		 -0.03%		 -3.94%		 -2.76%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%

		Apr-2020		3.73%		2.95%		2.32%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		13.74%		7.58%		6.46%		9.16%

		May-2020		1.69%		1.60%		1.25%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		6.51%		3.27%		4.35%		0.77%

		Jun-2020		1.88%		1.44%		0.70%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		3.53%		4.52%		3.41%		7.35%

		Jul-2020		3.59%		2.20%		2.13%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.77%		4.46%		2.33%		8.94%

		Aug-2020		 -1.06%		 -0.30%		 -0.46%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		5.63%		4.28%		5.14%		2.21%

		Sep-2020		 -0.01%		 -0.04%		 -0.25%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -3.34%		 -2.46%		 -2.60%		 -1.60%

		Oct-2020		0.52%		 -0.24%		 -0.26%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		2.09%		 -2.15%		 -3.99%		2.06%

		Nov-2020		3.29%		1.81%		1.58%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		18.43%		13.45%		15.50%		9.25%

		Dec-2020		0.80%		0.61%		0.49%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		8.65%		5.41%		4.65%		7.35%

		Jan-2021		 -0.37%		 -0.52%		 -0.51%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		5.03%		0.22%		 -1.07%		3.07%

		Feb-2021		0.75%		 -1.30%		 -1.08%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		6.23%		1.98%		2.24%		0.76%

		Mar-2021		 -0.39%		 -1.07%		 -0.97%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		1.00%		1.26%		2.30%		 -1.51%

		Apr-2021		0.51%		0.95%		0.85%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		2.10%		2.94%		3.01%		2.49%

		May-2021		0.13%		0.39%		0.32%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.21%		3.13%		3.26%		2.32%

		Jun-2021		0.49%		0.92%		0.83%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		1.94%		 -0.65%		 -1.13%		0.17%

		Jul-2021		0.13%		1.05%		0.97%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		 -3.61%		 -1.65%		0.75%		 -6.73%

		Aug-2021		0.11%		 -0.02%		 -0.05%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		2.24%		1.90%		1.76%		2.62%

		Sep-2021		 -0.00%		 -0.76%		 -0.69%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -2.95%		 -3.20%		 -2.90%		 -3.97%

		Oct-2021		 -0.01%		 -0.06%		 -0.06%		 -0.03%		 -0.26%		 -0.24%		 -0.17%		0.00%		0.02%		 -1.33%		7.01%		4.25%		2.39%		2.46%		0.99%

		Nov-2021		0.12%		0.07%		0.04%		0.30%		0.71%		 -0.29%		 -0.97%		 -0.46%		 -1.84%		 -2.74%		 -0.69%		 -4.17%		 -4.50%		 -4.65%		 -4.08%

		Dec-2021		 -0.16%		0.05%		0.17%		 -0.26%		 -0.41%		 -0.14%		1.87%		0.83%		1.40%		1.56%		4.48%		2.23%		4.13%		5.12%		1.88%

		Date		US Fixed Income		eVest Top 20 AUM US Core Plus Composite		80% US Agg / 20% US HY		Bloomberg US Aggregate		Bloomberg Global Aggregate Hedged (USD)		Bloomberg Global Aggregate		Bloomberg US Corporate High Yield		S&P/LSTA US Leveraged Loan 100		JPM EMBI Global Diversified		JPM GBI-EM Global Diversified		S&P 500		Russell 2000		MSCI ACWI ex-US-ND		MSCI EAFE-ND		MSCI EM-ND



Instructions: 
Everything in eVest...I made a custom universe called US FI PB - Index Returns Tab under firm

This is just a full list of all the track records you'll need for later slides. I wait to fill this out until after I make sure the Top 20 Composite is up to date, which was done a few tabs ago.



Rolling R^2 and Correl

																		Rolling 1 Yr R^2

		2/28/05		eVest Top 20 AUM US Core Plus Composite		S&P 500		US Fixed Income		Bloomberg US Aggregate		Bloomberg US Corporate High Yield		80% US Agg / 20% US HY						eVest Top 20 AUM US Core Plus Composite		BGIM US FI						eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -0.63%		 -1.77%		 -1.58%		 -0.51%		 -2.91%		 -0.99%				3/31/05								3/31/05

		Apr-2005		1.10%		 -1.90%		0.99%		1.35%		 -0.97%		0.89%				4/30/05								4/30/05

		May-2005		1.03%		3.18%		0.90%		1.08%		1.78%		1.22%				5/31/05								5/31/05

		Jun-2005		0.70%		0.14%		0.35%		0.55%		1.96%		0.83%				6/30/05								6/30/05

		Jul-2005		 -0.52%		3.72%		 -0.46%		 -0.91%		1.75%		 -0.38%				7/31/05								7/31/05

		Aug-2005		1.17%		 -0.91%		0.89%		1.28%		0.19%		1.06%				8/31/05								8/31/05

		Sep-2005		 -0.92%		0.81%		 -0.49%		 -1.03%		 -1.00%		 -1.02%				9/30/05								9/30/05

		Oct-2005		 -0.74%		 -1.67%		 -0.29%		 -0.79%		 -0.70%		 -0.77%				10/31/05								10/31/05

		Nov-2005		0.46%		3.78%		0.44%		0.44%		0.52%		0.46%				11/30/05								11/30/05

		Dec-2005		0.95%		0.03%		0.62%		0.95%		0.86%		0.93%				12/31/05								12/31/05

		Jan-2006		0.25%		2.65%		0.18%		0.01%		1.60%		0.32%				1/31/06								1/31/06

		Feb-2006		0.42%		0.27%		0.28%		0.33%		0.67%		0.40%				2/28/06		0.97		0.83				Feb-2006		0.01

		Mar-2006		 -0.83%		1.24%		 -0.14%		 -0.98%		0.60%		 -0.67%				3/31/06		0.98		0.88				Mar-2006		-0.15

		Apr-2006		 -0.06%		1.34%		0.07%		 -0.18%		0.62%		 -0.02%				4/30/06		0.98		0.90				Apr-2006		-0.00

		May-2006		 -0.10%		 -2.88%		 -0.27%		 -0.11%		 -0.01%		 -0.09%				5/31/06		0.98		0.85				May-2006		-0.08

		Jun-2006		0.18%		0.14%		0.43%		0.21%		 -0.35%		0.10%				6/30/06		0.98		0.83				Jun-2006		-0.06

		Jul-2006		1.38%		0.62%		1.66%		1.35%		0.98%		1.28%				7/31/06		0.99		0.82				Jul-2006		0.07

		Aug-2006		1.52%		2.38%		2.68%		1.53%		1.62%		1.55%				8/31/06		0.99		0.79				Aug-2006		0.30

		Sep-2006		0.90%		2.58%		1.39%		0.88%		1.42%		0.99%				9/30/06		0.99		0.80				Sep-2006		0.39

		Oct-2006		0.78%		3.26%		0.69%		0.66%		1.36%		0.80%				10/31/06		0.99		0.79				Oct-2006		0.27

		Nov-2006		1.24%		1.90%		1.93%		1.16%		1.68%		1.26%				11/30/06		0.99		0.81				Nov-2006		0.33

		Dec-2006		 -0.30%		1.40%		 -1.78%		 -0.58%		1.10%		 -0.25%				12/31/06		0.99		0.78				Dec-2006		0.35

		Jan-2007		0.07%		1.51%		 -0.58%		 -0.04%		1.12%		0.19%				1/31/07		0.99		0.77				Jan-2007		0.37

		Feb-2007		1.60%		 -1.96%		2.54%		1.54%		1.40%		1.51%				2/28/07		0.99		0.80				Feb-2007		0.08

		Mar-2007		0.05%		1.12%		 -0.70%		0.00%		0.11%		0.02%				3/31/07		0.99		0.89				Mar-2007		0.12

		Apr-2007		0.61%		4.43%		0.70%		0.54%		1.30%		0.69%				4/30/07		0.99		0.91				Apr-2007		0.11

		May-2007		 -0.66%		3.49%		 -1.26%		 -0.76%		0.75%		 -0.46%				5/31/07		0.99		0.93				May-2007		-0.29

		Jun-2007		 -0.40%		 -1.66%		 -0.75%		 -0.30%		 -1.80%		 -0.60%				6/30/07		0.98		0.92				Jun-2007		-0.09

		Jul-2007		0.55%		 -3.10%		1.16%		0.83%		 -3.54%		 -0.04%				7/31/07		0.93		0.81				Jul-2007		-0.04

		Aug-2007		0.97%		1.50%		1.69%		1.23%		1.36%		1.25%				8/31/07		0.90		0.78				Aug-2007		-0.11

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%		1.13%				9/30/07		0.91		0.77				Sep-2007		-0.05

		Oct-2007		0.73%		1.59%		0.99%		0.90%		0.60%		0.84%				10/31/07		0.91		0.77				Oct-2007		-0.08

		Nov-2007		1.32%		 -4.18%		2.55%		1.80%		 -2.17%		1.00%				11/30/07		0.89		0.74				Nov-2007		-0.30

		Dec-2007		0.18%		 -0.69%		0.71%		0.28%		0.29%		0.28%				12/31/07		0.88		0.72				Dec-2007		-0.27

		Jan-2008		1.46%		 -6.00%		1.26%		1.68%		 -1.33%		1.08%				1/31/08		0.87		0.73				Jan-2008		-0.40

		Feb-2008		 -0.32%		 -3.25%		 -0.12%		0.14%		 -1.36%		 -0.16%				2/29/08		0.85		0.69				Feb-2008		-0.23

		Mar-2008		 -0.46%		 -0.43%		0.49%		0.34%		 -0.34%		0.20%				3/31/08		0.79		0.69				Mar-2008		-0.19

		Apr-2008		0.43%		4.87%		0.19%		 -0.21%		4.31%		0.69%				4/30/08		0.78		0.65				Apr-2008		-0.22

		May-2008		 -0.54%		1.30%		 -1.51%		 -0.73%		0.36%		 -0.51%				5/31/08		0.78		0.65				May-2008		-0.14

		Jun-2008		 -0.56%		 -8.43%		0.02%		 -0.08%		 -2.80%		 -0.62%				6/30/08		0.79		0.57				Jun-2008		0.10

		Jul-2008		 -0.77%		 -0.84%		0.01%		 -0.08%		 -1.33%		 -0.33%				7/31/08		0.88		0.66				Jul-2008		0.10

		Aug-2008		0.52%		1.45%		0.79%		0.95%		0.35%		0.83%				8/31/08		0.87		0.62				Aug-2008		0.07

		Sep-2008		 -2.89%		 -8.91%		 -2.19%		 -1.34%		 -7.98%		 -2.67%				9/30/08		0.94		0.75				Sep-2008		0.36

		Oct-2008		 -4.71%		 -16.79%		 -4.32%		 -2.36%		 -15.91%		 -5.07%				10/31/08		0.97		0.88				Oct-2008		0.69

		Nov-2008		0.06%		 -7.18%		6.75%		3.26%		 -9.31%		0.74%				11/30/08		0.96		0.54				Nov-2008		0.70

		Dec-2008		3.43%		1.06%		8.36%		3.73%		7.68%		4.52%				12/31/08		0.97		0.72				Dec-2008		0.69

		Jan-2009		0.62%		 -8.43%		 -2.35%		 -0.88%		5.99%		0.49%				1/31/09		0.98		0.64				Jan-2009		0.69

		Feb-2009		 -1.13%		 -10.65%		 -1.20%		 -0.38%		 -3.10%		 -0.92%				2/28/09		0.98		0.65				Feb-2009		0.68

		Mar-2009		1.55%		8.76%		0.89%		1.39%		3.19%		1.75%				3/31/09		0.99		0.62				Mar-2009		0.72

		Apr-2009		2.47%		9.57%		0.67%		0.48%		12.10%		2.80%				4/30/09		0.99		0.57				Apr-2009		0.77

		May-2009		2.91%		5.59%		1.46%		0.73%		6.73%		1.93%				5/31/09		0.96		0.56				May-2009		0.82

		Jun-2009		1.62%		0.20%		2.00%		0.57%		2.86%		1.03%				6/30/09		0.95		0.56				Jun-2009		0.82

		Jul-2009		3.60%		7.56%		3.78%		1.61%		6.09%		2.51%				7/31/09		0.94		0.58				Jul-2009		0.86

		Aug-2009		1.73%		3.61%		1.39%		1.04%		1.86%		1.20%				8/31/09		0.94		0.58				Aug-2009		0.86

		Sep-2009		2.25%		3.73%		2.01%		1.05%		5.69%		1.98%				9/30/09		0.92		0.54				Sep-2009		0.87

		Oct-2009		1.35%		 -1.86%		 -0.67%		0.49%		1.79%		0.75%				10/31/09		0.78		0.40				Oct-2009		0.80

		Nov-2009		1.11%		6.00%		1.07%		1.29%		1.01%		1.24%				11/30/09		0.79		0.72				Nov-2009		0.71

		Dec-2009		 -0.27%		1.93%		 -2.00%		 -1.56%		3.28%		 -0.59%				12/31/09		0.88		0.57				Dec-2009		0.73

		Jan-2010		1.98%		 -3.60%		1.91%		1.53%		1.27%		1.48%				1/31/10		0.87		0.60				Jan-2010		0.66

		Feb-2010		0.54%		3.10%		0.55%		0.37%		0.17%		0.33%				2/28/10		0.82		0.51				Feb-2010		0.35

		Mar-2010		0.73%		6.03%		 -0.61%		 -0.12%		3.14%		0.53%				3/31/10		0.86		0.55				Mar-2010		0.33

		Apr-2010		1.66%		1.58%		2.04%		1.04%		2.34%		1.30%				4/30/10		0.92		0.79				Apr-2010		0.24

		May-2010		 -0.31%		 -7.99%		0.49%		0.84%		 -3.59%		 -0.05%				5/31/10		0.93		0.77				May-2010		0.43

		Jun-2010		1.56%		 -5.23%		2.46%		1.57%		1.24%		1.50%				6/30/10		0.92		0.80				Jun-2010		0.37

		Jul-2010		1.58%		7.01%		1.47%		1.07%		3.56%		1.56%				7/31/10		0.90		0.72				Jul-2010		0.20

		Aug-2010		1.47%		 -4.51%		3.10%		1.29%		0.04%		1.04%				8/31/10		0.90		0.61				Aug-2010		0.12

		Sep-2010		0.79%		8.92%		 -0.00%		0.11%		3.01%		0.69%				9/30/10		0.88		0.60				Sep-2010		-0.01

		Oct-2010		0.78%		3.80%		 -0.24%		0.36%		2.58%		0.80%				10/31/10		0.90		0.62				Oct-2010		-0.00

		Nov-2010		 -0.57%		0.01%		 -0.97%		 -0.57%		 -1.17%		 -0.69%				11/30/10		0.94		0.66				Nov-2010		0.01

		Dec-2010		 -0.44%		6.68%		 -1.04%		 -1.08%		1.81%		 -0.50%				12/31/10		0.95		0.62				Dec-2010		-0.10

		Jan-2011		0.60%		2.37%		 -0.92%		0.12%		2.21%		0.53%				1/31/11		0.95		0.55				Jan-2011		0.02

		Feb-2011		0.70%		3.43%		0.92%		0.25%		1.31%		0.46%				2/28/11		0.95		0.54				Feb-2011		0.02

		Mar-2011		0.15%		0.04%		 -0.20%		0.06%		0.32%		0.11%				3/31/11		0.96		0.58				Mar-2011		0.03

		Apr-2011		1.53%		2.96%		1.44%		1.27%		1.55%		1.33%				4/30/11		0.96		0.56				Apr-2011		0.06

		May-2011		1.07%		 -1.13%		1.35%		1.31%		0.49%		1.14%				5/31/11		0.97		0.61				May-2011		-0.23

		Jun-2011		 -0.57%		 -1.67%		 -0.78%		 -0.29%		 -0.97%		 -0.43%				6/30/11		0.97		0.58				Jun-2011		0.09

		Jul-2011		1.50%		 -2.03%		2.25%		1.59%		1.16%		1.50%				7/31/11		0.96		0.63				Jul-2011		-0.16

		Aug-2011		0.19%		 -5.43%		2.90%		1.46%		 -4.00%		0.37%				8/31/11		0.97		0.44				Aug-2011		0.08

		Sep-2011		 -0.10%		 -7.03%		2.64%		0.73%		 -3.27%		 -0.07%				9/30/11		0.97		0.27				Sep-2011		0.12

		Oct-2011		0.96%		10.93%		0.68%		0.11%		5.99%		1.28%				10/31/11		0.96		0.29				Oct-2011		0.20

		Nov-2011		 -0.56%		 -0.22%		 -1.55%		 -0.09%		 -2.16%		 -0.50%				11/30/11		0.96		0.30				Nov-2011		0.21

		Dec-2011		1.32%		1.02%		2.04%		1.10%		2.66%		1.41%				12/31/11		0.96		0.27				Dec-2011		0.39

		Jan-2012		1.69%		4.48%		2.30%		0.88%		3.04%		1.31%				1/31/12		0.94		0.33				Jan-2012		0.46

		Feb-2012		0.67%		4.32%		0.56%		 -0.02%		2.38%		0.46%				2/29/12		0.95		0.34				Feb-2012		0.45

		Mar-2012		 -0.16%		3.29%		 -0.68%		 -0.55%		 -0.14%		 -0.47%				3/31/12		0.93		0.39				Mar-2012		0.38

		Apr-2012		1.12%		 -0.63%		1.00%		1.11%		1.05%		1.10%				4/30/12		0.93		0.38				Apr-2012		0.33

		May-2012		0.58%		 -6.01%		0.51%		0.90%		 -1.31%		0.46%				5/31/12		0.93		0.38				May-2012		0.33

		Jun-2012		0.54%		4.12%		0.09%		0.04%		2.11%		0.45%				6/30/12		0.92		0.30				Jun-2012		0.30

		Jul-2012		1.84%		1.39%		2.11%		1.38%		1.90%		1.48%				7/31/12		0.91		0.29				Jul-2012		0.36

		Aug-2012		0.55%		2.25%		 -0.19%		0.07%		1.17%		0.29%				8/31/12		0.92		0.43				Aug-2012		0.30

		Sep-2012		0.81%		2.58%		0.39%		0.14%		1.39%		0.39%				9/30/12		0.90		0.86				Sep-2012		0.14

		Oct-2012		0.62%		 -1.85%		0.65%		0.20%		0.88%		0.33%				10/31/12		0.94		0.92				Oct-2012		0.13

		Nov-2012		0.35%		0.58%		 -0.09%		0.16%		0.80%		0.29%				11/30/12		0.92		0.89				Nov-2012		0.07

		Dec-2012		0.29%		0.91%		0.22%		 -0.14%		1.58%		0.20%				12/31/12		0.94		0.87				Dec-2012		0.09

		Jan-2013		 -0.16%		5.18%		0.05%		 -0.70%		1.34%		 -0.29%				1/31/13		0.94		0.81				Jan-2013		-0.26

		Feb-2013		0.55%		1.36%		0.31%		0.50%		0.51%		0.50%				2/28/13		0.94		0.80				Feb-2013		-0.28

		Mar-2013		0.24%		3.75%		0.09%		0.08%		1.02%		0.27%				3/31/13		0.92		0.75				Mar-2013		-0.26

		Apr-2013		1.32%		1.93%		0.25%		1.01%		1.81%		1.17%				4/30/13		0.94		0.52				Apr-2013		-0.17

		May-2013		 -1.63%		2.34%		 -0.18%		 -1.78%		 -0.58%		 -1.54%				5/31/13		0.98		0.39				May-2013		-0.23

		Jun-2013		 -2.23%		 -1.34%		 -0.39%		 -1.55%		 -2.62%		 -1.76%				6/30/13		0.98		0.45				Jun-2013		0.15

		Jul-2013		0.41%		5.09%		0.05%		0.14%		1.90%		0.49%				7/31/13		0.97		0.42				Jul-2013		0.21

		Aug-2013		 -0.61%		 -2.90%		 -0.28%		 -0.51%		 -0.61%		 -0.53%				8/31/13		0.98		0.52				Aug-2013		0.27

		Sep-2013		1.12%		3.14%		0.21%		0.95%		0.99%		0.96%				9/30/13		0.99		0.52				Sep-2013		0.29

		Oct-2013		1.29%		4.60%		0.85%		0.81%		2.51%		1.15%				10/31/13		0.99		0.63				Oct-2013		0.47

		Nov-2013		 -0.19%		3.05%		 -1.77%		 -0.37%		0.51%		 -0.20%				11/30/13		0.99		0.23				Nov-2013		0.49

		Dec-2013		 -0.29%		2.53%		 -1.53%		 -0.57%		0.54%		 -0.34%				12/31/13		0.99		0.21				Dec-2013		0.50

		Jan-2014		1.46%		 -3.46%		4.77%		1.48%		0.70%		1.32%				1/31/14		0.99		0.28				Jan-2014		0.22

		Feb-2014		0.91%		4.57%		0.48%		0.53%		2.02%		0.83%				2/28/14		0.99		0.28				Feb-2014		0.27

		Mar-2014		0.08%		0.84%		0.70%		 -0.17%		0.24%		 -0.09%				3/31/14		0.99		0.27				Mar-2014		0.27

		Apr-2014		0.95%		0.74%		1.73%		0.84%		0.63%		0.80%				4/30/14		0.99		0.33				Apr-2014		0.24

		May-2014		1.27%		2.35%		2.21%		1.14%		0.92%		1.09%				5/31/14		0.99		0.41				May-2014		0.33

		Jun-2014		0.32%		2.07%		 -0.03%		0.05%		0.84%		0.21%				6/30/14		0.99		0.56				Jun-2014		0.14

		Jul-2014		 -0.18%		 -1.38%		0.16%		 -0.25%		 -1.33%		 -0.47%				7/31/14		0.99		0.52				Jul-2014		0.25

		Aug-2014		1.11%		4.00%		1.40%		1.10%		1.58%		1.20%				8/31/14		0.98		0.53				Aug-2014		0.07

		Sep-2014		 -0.79%		 -1.40%		 -0.78%		 -0.68%		 -2.09%		 -0.96%				9/30/14		0.99		0.58				Sep-2014		0.22

		Oct-2014		0.89%		2.44%		0.16%		0.98%		1.19%		1.02%				10/31/14		0.98		0.54				Oct-2014		0.14

		Nov-2014		0.57%		2.69%		1.51%		0.71%		 -0.73%		0.42%				11/30/14		0.98		0.52				Nov-2014		0.21

		Dec-2014		 -0.09%		 -0.25%		1.43%		0.09%		 -1.45%		 -0.21%				12/31/14		0.98		0.40				Dec-2014		0.33

		Jan-2015		2.02%		 -3.00%		6.58%		2.10%		0.66%		1.81%				1/31/15		0.98		0.49				Jan-2015		0.21

		Feb-2015		 -0.46%		5.75%		 -3.05%		 -0.94%		2.41%		 -0.27%				2/28/15		0.97		0.53				Feb-2015		-0.08

		Mar-2015		0.34%		 -1.58%		0.61%		0.46%		 -0.55%		0.26%				3/31/15		0.97		0.54				Mar-2015		-0.07

		Apr-2015		 -0.12%		0.96%		 -2.01%		 -0.36%		1.21%		 -0.05%				4/30/15		0.96		0.53				Apr-2015		-0.06

		May-2015		 -0.15%		1.29%		 -1.28%		 -0.24%		0.30%		 -0.13%				5/31/15		0.96		0.52				May-2015		-0.12

		Jun-2015		 -1.16%		 -1.94%		 -2.72%		 -1.09%		 -1.49%		 -1.17%				6/30/15		0.97		0.58				Jun-2015		0.04

		Jul-2015		0.63%		2.10%		2.69%		0.70%		 -0.58%		0.44%				7/31/15		0.98		0.60				Jul-2015		0.03

		Aug-2015		 -0.41%		 -6.03%		 -0.92%		 -0.14%		 -1.74%		 -0.46%				8/31/15		0.98		0.63				Aug-2015		0.04

		Sep-2015		0.16%		 -2.47%		0.77%		0.68%		 -2.60%		0.02%				9/30/15		0.98		0.66				Sep-2015		-0.01

		Oct-2015		0.47%		8.44%		0.07%		0.02%		2.75%		0.56%				10/31/15		0.98		0.73				Oct-2015		0.02

		Nov-2015		 -0.27%		0.30%		 -0.74%		 -0.26%		 -2.22%		 -0.66%				11/30/15		0.96		0.71				Nov-2015		-0.01

		Dec-2015		 -0.61%		 -1.58%		 -0.56%		 -0.32%		 -2.52%		 -0.76%				12/31/15		0.96		0.72				Dec-2015		0.02

		Jan-2016		0.82%		 -4.96%		4.36%		1.38%		 -1.61%		0.78%				1/31/16		0.93		0.54				Jan-2016		0.11

		Feb-2016		0.44%		 -0.13%		1.86%		0.71%		0.57%		0.68%				2/29/16		0.94		0.62				Feb-2016		0.24

		Mar-2016		1.57%		6.78%		1.16%		0.92%		4.44%		1.62%				3/31/16		0.96		0.49				Mar-2016		0.48

		Apr-2016		0.94%		0.39%		0.64%		0.38%		3.92%		1.09%				4/30/16		0.97		0.49				Apr-2016		0.47

		May-2016		0.10%		1.80%		0.10%		0.03%		0.62%		0.14%				5/31/16		0.96		0.49				May-2016		0.48

		Jun-2016		1.72%		0.26%		2.48%		1.80%		0.92%		1.62%				6/30/16		0.96		0.39				Jun-2016		0.40

		Jul-2016		1.14%		3.69%		1.38%		0.63%		2.70%		1.05%				7/31/16		0.96		0.44				Jul-2016		0.43

		Aug-2016		0.23%		0.14%		0.40%		 -0.11%		2.09%		0.33%				8/31/16		0.96		0.38				Aug-2016		0.31

		Sep-2016		0.08%		0.02%		 -0.21%		 -0.06%		0.67%		0.09%				9/30/16		0.96		0.40				Sep-2016		0.29

		Oct-2016		 -0.52%		 -1.82%		 -0.35%		 -0.76%		0.39%		 -0.53%				10/31/16		0.96		0.46				Oct-2016		0.46

		Nov-2016		 -2.17%		3.70%		 -1.10%		 -2.37%		 -0.47%		 -1.99%				11/30/16		0.99		0.48				Nov-2016		0.09

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%		0.48%				12/31/16		0.99		0.43				Dec-2016		0.02

		Jan-2017		0.49%		1.90%		0.37%		0.20%		1.45%		0.45%				1/31/17		0.99		0.73				Jan-2017		0.14

		Feb-2017		0.86%		3.97%		0.67%		0.67%		1.46%		0.83%				2/28/17		0.99		0.80				Feb-2017		0.18

		Mar-2017		0.05%		0.12%		 -0.34%		 -0.05%		 -0.22%		 -0.09%				3/31/17		0.99		0.80				Mar-2017		-0.06

		Apr-2017		0.88%		1.03%		0.62%		0.77%		1.15%		0.85%				4/30/17		1.00		0.81				Apr-2017		-0.04

		May-2017		0.84%		1.41%		0.66%		0.77%		0.87%		0.79%				5/31/17		1.00		0.81				May-2017		-0.03

		Jun-2017		0.11%		0.62%		0.44%		 -0.10%		0.14%		 -0.05%				6/30/17		0.99		0.83				Jun-2017		0.07

		Jul-2017		0.59%		2.06%		0.21%		0.43%		1.11%		0.57%				7/31/17		0.99		0.85				Jul-2017		-0.06

		Aug-2017		0.88%		0.31%		0.12%		0.90%		 -0.04%		0.71%				8/31/17		0.99		0.81				Aug-2017		-0.09

		Sep-2017		 -0.29%		2.06%		0.05%		 -0.48%		0.90%		 -0.20%				9/30/17		0.99		0.83				Sep-2017		-0.13

		Oct-2017		0.13%		2.33%		0.18%		0.06%		0.42%		0.13%				10/31/17		0.99		0.82				Oct-2017		-0.40

		Nov-2017		 -0.05%		3.07%		0.04%		 -0.13%		 -0.26%		 -0.15%				11/30/17		0.96		0.49				Nov-2017		-0.03

		Dec-2017		0.52%		1.11%		0.29%		0.46%		0.30%		0.43%				12/31/17		0.97		0.49				Dec-2017		-0.04

		Jan-2018		 -0.74%		5.73%		0.13%		 -1.15%		0.60%		 -0.80%				1/31/18		0.98		0.38				Jan-2018		-0.48

		Feb-2018		 -0.95%		 -3.69%		0.06%		 -0.95%		 -0.85%		 -0.93%				2/28/18		0.98		0.30				Feb-2018		0.03

		Mar-2018		0.52%		 -2.54%		0.35%		0.64%		 -0.60%		0.39%				3/31/18		0.99		0.40				Mar-2018		-0.06

		Apr-2018		 -0.61%		0.38%		0.12%		 -0.74%		0.65%		 -0.47%				4/30/18		0.98		0.32				Apr-2018		-0.03

		May-2018		0.47%		2.41%		0.12%		0.71%		 -0.03%		0.57%				5/31/18		0.97		0.12				May-2018		-0.01

		Jun-2018		 -0.10%		0.62%		0.10%		 -0.12%		0.40%		 -0.02%				6/30/18		0.97		0.25				Jun-2018		-0.00

		Jul-2018		0.28%		3.72%		0.33%		0.02%		1.09%		0.24%				7/31/18		0.97		0.22				Jul-2018		0.01

		Aug-2018		0.49%		3.26%		0.23%		0.64%		0.74%		0.66%				8/31/18		0.96		0.35				Aug-2018		0.14

		Sep-2018		 -0.43%		0.57%		0.18%		 -0.64%		0.56%		 -0.40%				9/30/18		0.97		0.33				Sep-2018		0.17

		Oct-2018		 -0.89%		 -6.84%		 -0.14%		 -0.79%		 -1.60%		 -0.95%				10/31/18		0.97		0.47				Oct-2018		0.38

		Nov-2018		0.39%		2.04%		 -0.02%		0.60%		 -0.86%		0.31%				11/30/18		0.97		0.32				Nov-2018		0.40

		Dec-2018		1.38%		 -9.03%		2.60%		1.84%		 -2.14%		1.04%				12/31/18		0.97		0.34				Dec-2018		-0.13

		Jan-2019		1.63%		8.01%		1.18%		1.06%		4.52%		1.75%				1/31/19		0.97		0.40				Jan-2019		0.30

		Feb-2019		0.19%		3.21%		 -0.38%		 -0.06%		1.66%		0.29%				2/28/19		0.96		0.37				Feb-2019		0.22

		Mar-2019		1.90%		1.94%		3.14%		1.92%		0.94%		1.72%				3/31/19		0.97		0.53				Mar-2019		0.25

		Apr-2019		0.26%		4.05%		 -0.84%		0.03%		1.42%		0.30%				4/30/19		0.97		0.49				Apr-2019		0.23

		May-2019		1.60%		 -6.35%		4.02%		1.78%		 -1.19%		1.18%				5/31/19		0.96		0.48				May-2019		0.04

		Jun-2019		1.45%		7.05%		1.51%		1.26%		2.28%		1.46%				6/30/19		0.96		0.46				Jun-2019		0.13

		Jul-2019		0.35%		1.44%		0.17%		0.22%		0.56%		0.29%				7/31/19		0.96		0.46				Jul-2019		0.15

		Aug-2019		2.37%		 -1.58%		5.15%		2.59%		0.40%		2.15%				8/31/19		0.97		0.59				Aug-2019		0.09

		Sep-2019		 -0.39%		1.87%		 -1.15%		 -0.53%		0.36%		 -0.35%				9/30/19		0.97		0.64				Sep-2019		0.06

		Oct-2019		0.39%		2.17%		0.19%		0.30%		0.28%		0.30%				10/31/19		0.96		0.72				Oct-2019		-0.23

		Nov-2019		0.00%		3.63%		0.31%		 -0.05%		0.33%		0.02%				11/30/19		0.97		0.70				Nov-2019		-0.26

		Dec-2019		0.14%		3.02%		0.22%		 -0.07%		2.00%		0.34%				12/31/19		0.97		0.72				Dec-2019		-0.21

		Jan-2020		2.04%		 -0.04%		1.32%		1.92%		0.03%		1.54%				1/31/20		0.97		0.76				Jan-2020		-0.43

		Feb-2020		1.38%		 -8.23%		 -0.02%		1.80%		 -1.41%		1.16%				2/29/20		0.97		0.67				Feb-2020		-0.41

		Mar-2020		 -3.94%		 -12.35%		 -0.03%		 -0.59%		 -11.46%		 -2.76%				3/31/20		0.99		0.35				Mar-2020		0.37

		Apr-2020		2.95%		12.82%		3.73%		1.78%		4.51%		2.32%				4/30/20		0.99		0.44				Apr-2020		0.52

		May-2020		1.60%		4.76%		1.69%		0.47%		4.41%		1.25%				5/31/20		0.99		0.47				May-2020		0.62

		Jun-2020		1.44%		1.99%		1.88%		0.63%		0.98%		0.70%				6/30/20		0.98		0.47				Jun-2020		0.61

		Jul-2020		2.20%		5.64%		3.59%		1.49%		4.69%		2.13%				7/31/20		0.98		0.52				Jul-2020		0.64

		Aug-2020		 -0.30%		7.19%		 -1.06%		 -0.81%		0.95%		 -0.46%				8/31/20		0.97		0.52				Aug-2020		0.63

		Sep-2020		 -0.04%		 -3.80%		 -0.01%		 -0.05%		 -1.03%		 -0.25%				9/30/20		0.97		0.52				Sep-2020		0.64

		Oct-2020		 -0.24%		 -2.66%		0.52%		 -0.45%		0.51%		 -0.26%				10/31/20		0.97		0.53				Oct-2020		0.66

		Nov-2020		1.81%		10.95%		3.29%		0.98%		3.96%		1.58%				11/30/20		0.97		0.54				Nov-2020		0.68

		Dec-2020		0.61%		3.84%		0.80%		0.14%		1.88%		0.49%				12/31/20		0.97		0.55				Dec-2020		0.69

		Jan-2021		 -0.52%		 -1.01%		 -0.37%		 -0.72%		0.33%		 -0.51%				1/31/21		0.97		0.59				Jan-2021		0.73

		Feb-2021		 -1.30%		2.76%		0.75%		 -1.44%		0.37%		 -1.08%				2/28/21		0.97		0.68				Feb-2021		0.83

		Mar-2021		 -1.07%		4.38%		 -0.39%		 -1.25%		0.15%		 -0.97%				3/31/21		0.97		0.83				Mar-2021		0.60

		Apr-2021		0.95%		5.34%		0.51%		0.79%		1.09%		0.85%				4/30/21		0.97		0.73				Apr-2021		0.45

		May-2021		0.39%		0.70%		0.13%		0.33%		0.30%		0.32%				5/31/21		0.96		0.70				May-2021		0.43

		Jun-2021		0.92%		2.33%		0.49%		0.70%		1.34%		0.83%				6/30/21		0.99		0.66				Jun-2021		0.46

		Jul-2021		1.05%		2.38%		0.13%		1.12%		0.38%		0.97%				7/31/21		0.99		0.39				Jul-2021		0.40

		Aug-2021		 -0.02%		3.04%		0.11%		 -0.19%		0.51%		 -0.05%				8/31/21		0.99		0.37				Aug-2021		0.49

		Sep-2021		 -0.76%		 -4.65%		 -0.00%		 -0.87%		 -0.01%		 -0.69%				9/30/21		1.00		0.37				Sep-2021		0.57

		Oct-2021		 -0.06%		7.01%		 -0.01%		 -0.03%		 -0.17%		 -0.06%				10/31/21		1.00		0.38				Oct-2021		0.52

		Nov-2021		0.07%		 -0.69%		0.12%		0.30%		 -0.97%		0.04%				11/30/21		1.00		0.14				Nov-2021		0.25

		Dec-2021		0.05%		4.48%		 -0.16%		 -0.26%		1.87%		0.17%				12/31/21		1.00		0.08				Dec-2021		0.22
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Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Roll down formulas 3 months in columns J, K, and N with dates in I and M. 

update lines in each chart to include added 3 months of data

make sure dates are through current date on each chart. One chart doesn't have a title on purpose. 



Neopolitan



										

api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		Results displayed in USD

		Created On: 2020-04-30

		2/28/05		BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Mar-2005		 -1.58%		 -0.51%		0.16%		 -1.21%		 -2.91%		0.43%		 -2.36%		 -3.80%		 -1.77%		 -0.63%

		Apr-2005		0.99%		1.35%		1.24%		1.31%		 -0.97%		 -0.04%		1.29%		 -0.06%		 -1.90%		1.10%

		May-2005		0.90%		1.08%		0.97%		 -1.34%		1.78%		0.01%		2.69%		 -0.01%		3.18%		1.03%

		Jun-2005		0.35%		0.55%		0.85%		 -0.45%		1.96%		0.64%		1.90%		2.37%		0.14%		0.70%

		Jul-2005		 -0.46%		 -0.91%		 -0.55%		 -0.80%		1.75%		0.83%		 -0.08%		0.60%		3.72%		 -0.52%

		Aug-2005		0.89%		1.28%		1.00%		1.65%		0.19%		0.44%		1.86%		1.44%		 -0.91%		1.17%

		Sep-2005		 -0.49%		 -1.03%		 -0.48%		 -1.59%		 -1.00%		0.44%		1.75%		0.71%		0.81%		 -0.92%

		Oct-2005		 -0.29%		 -0.79%		 -0.63%		 -1.49%		 -0.70%		0.24%		 -1.72%		 -1.82%		 -1.67%		 -0.74%

		Nov-2005		0.44%		0.44%		0.48%		 -0.71%		0.52%		0.33%		1.65%		1.96%		3.78%		0.46%

		Dec-2005		0.62%		0.95%		0.85%		0.99%		0.86%		0.60%		1.63%		1.28%		0.03%		0.95%

		Jan-2006		0.18%		0.01%		 -0.08%		1.26%		1.60%		0.56%		1.30%		4.54%		2.65%		0.25%

		Feb-2006		0.28%		0.33%		0.29%		 -0.35%		0.67%		0.61%		2.08%		1.38%		0.27%		0.42%

		Mar-2006		 -0.14%		 -0.98%		 -0.87%		 -0.99%		0.60%		0.61%		 -1.62%		 -1.54%		1.24%		 -0.83%

		Apr-2006		0.07%		 -0.18%		 -0.35%		1.89%		0.62%		0.37%		 -0.04%		2.74%		1.34%		 -0.06%

		May-2006		 -0.27%		 -0.11%		0.32%		1.29%		 -0.01%		0.13%		 -1.82%		 -4.54%		 -2.88%		 -0.10%

		Jun-2006		0.43%		0.21%		 -0.01%		 -0.79%		 -0.35%		0.35%		 -0.37%		 -2.60%		0.14%		0.18%

		Jul-2006		1.66%		1.35%		1.18%		1.00%		0.98%		0.53%		3.12%		4.22%		0.62%		1.38%

		Aug-2006		2.68%		1.53%		1.50%		1.16%		1.62%		0.62%		2.57%		1.16%		2.38%		1.52%

		Sep-2006		1.39%		0.88%		0.72%		 -0.01%		1.42%		0.69%		0.59%		 -0.74%		2.58%		0.90%

		Oct-2006		0.69%		0.66%		0.54%		0.97%		1.36%		0.74%		1.96%		4.67%		3.26%		0.78%

		Nov-2006		1.93%		1.16%		0.87%		2.44%		1.68%		0.49%		1.19%		3.22%		1.90%		1.24%

		Dec-2006		 -1.78%		 -0.58%		 -0.48%		 -1.33%		1.10%		0.72%		0.62%		2.24%		1.40%		 -0.30%

		Jan-2007		 -0.58%		 -0.04%		 -0.04%		 -0.98%		1.12%		0.82%		 -0.16%		 -0.80%		1.51%		0.07%

		Feb-2007		2.54%		1.54%		1.26%		2.06%		1.40%		0.72%		1.66%		1.38%		 -1.96%		1.60%

		Mar-2007		 -0.70%		0.00%		 -0.04%		0.24%		0.11%		0.34%		0.92%		3.08%		1.12%		0.05%

		Apr-2007		0.70%		0.54%		0.31%		1.13%		1.30%		0.60%		0.76%		3.01%		4.43%		0.61%

		May-2007		 -1.26%		 -0.76%		 -0.67%		 -1.56%		0.75%		0.61%		 -0.39%		2.00%		3.49%		 -0.66%

		Jun-2007		 -0.75%		 -0.30%		 -0.37%		 -0.44%		 -1.80%		0.10%		 -1.90%		 -0.16%		 -1.66%		 -0.40%

		Jul-2007		1.16%		0.83%		1.01%		2.03%		 -3.54%		 -4.02%		 -1.06%		0.91%		 -3.10%		0.55%

		Aug-2007		1.69%		1.23%		1.14%		1.23%		1.36%		0.92%		1.07%		 -1.67%		1.50%		0.97%

		Sep-2007		1.07%		0.76%		0.44%		2.24%		2.62%		2.33%		2.38%		6.08%		3.74%		1.07%

		Oct-2007		0.99%		0.90%		0.84%		1.63%		0.60%		0.78%		2.45%		4.32%		1.59%		0.73%

		Nov-2007		2.55%		1.80%		1.12%		1.91%		 -2.17%		 -1.77%		 -0.26%		 -1.31%		 -4.18%		1.32%

		Dec-2007		0.71%		0.28%		0.22%		 -0.30%		0.29%		0.41%		0.61%		0.22%		 -0.69%		0.18%

		Jan-2008		1.26%		1.68%		1.65%		2.78%		 -1.33%		 -3.93%		0.77%		1.55%		 -6.00%		1.46%

		Feb-2008		 -0.12%		0.14%		0.29%		1.67%		 -1.36%		 -1.11%		 -0.11%		1.57%		 -3.25%		 -0.32%

		Mar-2008		0.49%		0.34%		 -0.06%		2.04%		 -0.34%		 -0.21%		 -0.05%		 -0.88%		 -0.43%		 -0.46%

		Apr-2008		0.19%		 -0.21%		 -0.54%		 -1.91%		4.31%		4.81%		0.95%		1.39%		4.87%		0.43%

		May-2008		 -1.51%		 -0.73%		 -0.92%		 -1.11%		0.36%		0.20%		0.12%		0.61%		1.30%		 -0.54%

		Jun-2008		0.02%		 -0.08%		 -0.32%		0.09%		 -2.80%		 -0.16%		 -1.96%		 -1.29%		 -8.43%		 -0.56%

		Jul-2008		0.01%		 -0.08%		0.74%		0.14%		 -1.33%		 -0.75%		1.03%		6.17%		 -0.84%		 -0.77%

		Aug-2008		0.79%		0.95%		0.99%		 -1.65%		0.35%		 -0.23%		0.74%		 -3.48%		1.45%		0.52%

		Sep-2008		 -2.19%		 -1.34%		 -0.90%		 -2.35%		 -7.98%		 -7.71%		 -6.68%		 -5.38%		 -8.91%		 -2.89%

		Oct-2008		 -4.32%		 -2.36%		 -0.66%		 -3.69%		 -15.91%		 -12.07%		 -16.03%		 -14.07%		 -16.79%		 -4.71%

		Nov-2008		6.75%		3.26%		2.71%		2.89%		 -9.31%		 -9.59%		2.96%		0.60%		 -7.18%		0.06%

		Dec-2008		8.36%		3.73%		2.55%		6.21%		7.68%		 -0.56%		7.46%		9.84%		1.06%		3.43%

		Jan-2009		 -2.35%		 -0.88%		 -0.86%		 -3.27%		5.99%		8.34%		1.33%		 -5.96%		 -8.43%		0.62%

		Feb-2009		 -1.20%		 -0.38%		 -0.01%		 -2.23%		 -3.10%		 -0.35%		 -1.11%		 -5.30%		 -10.65%		 -1.13%

		Mar-2009		0.89%		1.39%		0.88%		2.30%		3.19%		2.95%		3.63%		5.71%		8.76%		1.55%

		Apr-2009		0.67%		0.48%		0.42%		0.90%		12.10%		10.04%		5.55%		8.43%		9.57%		2.47%

		May-2009		1.46%		0.73%		0.16%		3.57%		6.73%		5.34%		4.07%		5.65%		5.59%		2.91%

		Jun-2009		2.00%		0.57%		0.92%		0.41%		2.86%		3.38%		1.44%		1.24%		0.20%		1.62%

		Jul-2009		3.78%		1.61%		1.33%		2.21%		6.09%		5.41%		3.19%		4.61%		7.56%		3.60%

		Aug-2009		1.39%		1.04%		1.03%		1.76%		1.86%		1.24%		2.01%		0.52%		3.61%		1.73%

		Sep-2009		2.01%		1.05%		0.85%		2.14%		5.69%		3.24%		4.90%		3.32%		3.73%		2.25%

		Oct-2009		 -0.67%		0.49%		0.21%		0.47%		1.79%		 -0.63%		0.15%		0.96%		 -1.86%		1.35%

		Nov-2009		1.07%		1.29%		1.01%		2.55%		1.01%		0.15%		1.09%		2.22%		6.00%		1.11%

		Dec-2009		 -2.00%		 -1.56%		 -0.92%		 -3.76%		3.28%		4.24%		0.37%		 -0.36%		1.93%		 -0.27%

		Jan-2010		1.91%		1.53%		1.02%		0.41%		1.27%		1.46%		0.38%		0.25%		 -3.60%		1.98%

		Feb-2010		0.55%		0.37%		0.47%		0.07%		0.17%		 -0.17%		1.36%		1.12%		3.10%		0.54%

		Mar-2010		 -0.61%		 -0.12%		0.19%		 -0.76%		3.14%		2.91%		2.48%		4.01%		6.03%		0.73%

		Apr-2010		2.04%		1.04%		0.56%		0.02%		2.34%		1.48%		0.83%		1.57%		1.58%		1.66%

		May-2010		0.49%		0.84%		0.77%		 -1.56%		 -3.59%		 -3.55%		 -1.50%		 -4.34%		 -7.99%		 -0.31%

		Jun-2010		2.46%		1.57%		0.91%		1.53%		1.24%		 -0.47%		1.94%		0.89%		 -5.23%		1.56%

		Jul-2010		1.47%		1.07%		0.82%		3.40%		3.56%		2.23%		4.06%		5.52%		7.01%		1.58%

		Aug-2010		3.10%		1.29%		1.66%		1.39%		0.04%		0.06%		2.39%		0.68%		 -4.51%		1.47%

		Sep-2010		 -0.00%		0.11%		 -0.22%		2.35%		3.01%		1.78%		1.57%		5.76%		8.92%		0.79%

		Oct-2010		 -0.24%		0.36%		 -0.09%		1.26%		2.58%		1.87%		1.85%		1.28%		3.80%		0.78%

		Nov-2010		 -0.97%		 -0.57%		 -1.08%		 -3.81%		 -1.17%		0.03%		 -3.10%		 -4.65%		0.01%		 -0.57%

		Dec-2010		 -1.04%		 -1.08%		 -0.47%		1.31%		1.81%		1.80%		 -0.45%		3.14%		6.68%		 -0.44%

		Jan-2011		 -0.92%		0.12%		 -0.31%		0.18%		2.21%		2.45%		 -0.60%		 -1.55%		2.37%		0.60%

		Feb-2011		0.92%		0.25%		0.18%		0.59%		1.31%		0.10%		0.29%		1.49%		3.43%		0.70%

		Mar-2011		 -0.20%		0.06%		 -0.08%		0.47%		0.32%		 -0.07%		1.19%		2.95%		0.04%		0.15%

		Apr-2011		1.44%		1.27%		0.91%		3.10%		1.55%		0.54%		1.36%		4.73%		2.96%		1.53%

		May-2011		1.35%		1.31%		0.97%		 -0.08%		0.49%		 -0.41%		1.53%		 -1.20%		 -1.13%		1.07%

		Jun-2011		 -0.78%		 -0.29%		 -0.20%		0.08%		 -0.97%		 -0.65%		0.91%		0.46%		 -1.67%		 -0.57%

		Jul-2011		2.25%		1.59%		1.12%		2.06%		1.16%		0.11%		1.85%		1.37%		 -2.03%		1.50%

		Aug-2011		2.90%		1.46%		1.22%		1.27%		 -4.00%		 -4.91%		0.52%		0.05%		 -5.43%		0.19%

		Sep-2011		2.64%		0.73%		0.60%		 -2.31%		 -3.27%		 -0.00%		 -4.36%		 -9.83%		 -7.03%		 -0.10%

		Oct-2011		0.68%		0.11%		 -0.10%		1.33%		5.99%		4.35%		4.40%		5.58%		10.93%		0.96%

		Nov-2011		 -1.55%		 -0.09%		 -0.54%		 -1.75%		 -2.16%		 -1.34%		 -0.88%		 -3.41%		 -0.22%		 -0.56%

		Dec-2011		2.04%		1.10%		1.52%		0.67%		2.66%		0.71%		1.13%		 -1.47%		1.02%		1.32%

		Jan-2012		2.30%		0.88%		0.99%		1.67%		3.04%		2.89%		1.58%		7.42%		4.48%		1.69%

		Feb-2012		0.56%		 -0.02%		0.36%		 -0.07%		2.38%		0.73%		2.40%		2.86%		4.32%		0.67%

		Mar-2012		 -0.68%		 -0.55%		 -0.15%		 -0.72%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		 -0.16%

		Apr-2012		1.00%		1.11%		0.62%		1.18%		1.05%		0.69%		1.63%		0.96%		 -0.63%		1.12%

		May-2012		0.51%		0.90%		1.04%		 -1.03%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		0.58%

		Jun-2012		0.09%		0.04%		 -0.16%		0.48%		2.11%		1.04%		3.51%		5.58%		4.12%		0.54%

		Jul-2012		2.11%		1.38%		1.36%		1.16%		1.90%		1.59%		3.71%		2.24%		1.39%		1.84%

		Aug-2012		 -0.19%		0.07%		0.24%		0.86%		1.17%		1.28%		1.18%		 -0.11%		2.25%		0.55%

		Sep-2012		0.39%		0.14%		0.40%		1.22%		1.39%		1.17%		1.63%		2.62%		2.58%		0.81%

		Oct-2012		0.65%		0.20%		0.28%		 -0.14%		0.88%		0.11%		0.89%		0.52%		 -1.85%		0.62%

		Nov-2012		 -0.09%		0.16%		0.50%		 -0.01%		0.80%		0.02%		1.18%		1.41%		0.58%		0.35%

		Dec-2012		0.22%		 -0.14%		0.10%		 -0.33%		1.58%		1.08%		0.71%		2.16%		0.91%		0.29%

		Jan-2013		0.05%		 -0.70%		 -0.55%		 -0.91%		1.34%		1.21%		 -1.34%		0.72%		5.18%		 -0.16%

		Feb-2013		0.31%		0.50%		0.61%		 -0.95%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		0.55%

		Mar-2013		0.09%		0.08%		0.52%		 -0.25%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		0.24%

		Apr-2013		0.25%		1.01%		1.10%		1.39%		1.81%		0.59%		2.92%		3.43%		1.93%		1.32%

		May-2013		 -0.18%		 -1.78%		 -1.43%		 -2.97%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		 -1.63%

		Jun-2013		 -0.39%		 -1.55%		 -1.39%		 -1.18%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		 -2.23%

		Jul-2013		0.05%		0.14%		0.40%		1.26%		1.90%		1.25%		1.21%		 -0.56%		5.09%		0.41%

		Aug-2013		 -0.28%		 -0.51%		 -0.38%		 -0.53%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		 -0.61%

		Sep-2013		0.21%		0.95%		0.81%		2.06%		0.99%		0.15%		2.61%		4.40%		3.14%		1.12%

		Oct-2013		0.85%		0.81%		0.90%		0.98%		2.51%		0.86%		2.77%		2.75%		4.60%		1.29%

		Nov-2013		 -1.77%		 -0.37%		 -0.14%		 -0.82%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		 -0.19%

		Dec-2013		 -1.53%		 -0.57%		 -0.54%		 -0.60%		0.54%		0.44%		0.51%		 -0.55%		2.53%		 -0.29%

		Jan-2014		4.77%		1.48%		1.44%		1.06%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		1.46%

		Feb-2014		0.48%		0.53%		0.49%		1.40%		2.02%		0.05%		3.03%		3.92%		4.57%		0.91%

		Mar-2014		0.70%		 -0.17%		0.10%		 -0.07%		0.24%		0.34%		1.37%		2.81%		0.84%		0.08%

		Apr-2014		1.73%		0.84%		0.69%		1.13%		0.63%		0.13%		1.24%		0.89%		0.74%		0.95%

		May-2014		2.21%		1.14%		0.96%		0.59%		0.92%		0.76%		3.10%		2.08%		2.35%		1.27%

		Jun-2014		 -0.03%		0.05%		0.34%		0.73%		0.84%		0.55%		0.36%		1.00%		2.07%		0.32%

		Jul-2014		0.16%		 -0.25%		0.22%		 -0.90%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		 -0.18%

		Aug-2014		1.40%		1.10%		1.22%		0.55%		1.58%		0.24%		0.84%		0.48%		4.00%		1.11%

		Sep-2014		 -0.78%		 -0.68%		 -0.29%		 -2.79%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		 -0.79%

		Oct-2014		0.16%		0.98%		0.73%		0.01%		1.19%		0.61%		1.71%		1.56%		2.44%		0.89%

		Nov-2014		1.51%		0.71%		0.94%		 -0.36%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.57%

		Dec-2014		1.43%		0.09%		0.52%		 -0.69%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		 -0.09%

		Jan-2015		6.58%		2.10%		1.87%		 -0.16%		0.66%		0.20%		0.93%		0.34%		 -3.00%		2.02%

		Feb-2015		 -3.05%		 -0.94%		 -0.59%		 -0.81%		2.41%		1.45%		0.85%		 -1.34%		5.75%		 -0.46%

		Mar-2015		0.61%		0.46%		0.57%		 -0.96%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		0.34%

		Apr-2015		 -2.01%		 -0.36%		 -0.56%		1.06%		1.21%		0.73%		1.63%		2.92%		0.96%		 -0.12%

		May-2015		 -1.28%		 -0.24%		 -0.42%		 -1.79%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		 -0.15%

		Jun-2015		 -2.72%		 -1.09%		 -1.24%		 -0.44%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		 -1.16%

		Jul-2015		2.69%		0.70%		0.99%		0.23%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		0.63%

		Aug-2015		 -0.92%		 -0.14%		 -0.27%		0.12%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		 -0.41%

		Sep-2015		0.77%		0.68%		0.59%		0.51%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		0.16%

		Oct-2015		0.07%		0.02%		0.33%		0.21%		2.75%		0.01%		2.74%		4.53%		8.44%		0.47%

		Nov-2015		 -0.74%		 -0.26%		0.05%		 -1.66%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		 -0.27%

		Dec-2015		 -0.56%		 -0.32%		 -0.27%		0.53%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		 -0.61%

		Jan-2016		4.36%		1.38%		1.46%		0.87%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		0.82%

		Feb-2016		1.86%		0.71%		0.96%		2.23%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		0.44%

		Mar-2016		1.16%		0.92%		0.82%		2.70%		4.44%		3.15%		3.27%		9.06%		6.78%		1.57%

		Apr-2016		0.64%		0.38%		0.17%		1.33%		3.92%		2.34%		1.77%		2.57%		0.39%		0.94%

		May-2016		0.10%		0.03%		0.42%		 -1.34%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		0.10%

		Jun-2016		2.48%		1.80%		1.90%		2.92%		0.92%		 -0.15%		3.37%		5.89%		0.26%		1.72%

		Jul-2016		1.38%		0.63%		0.60%		0.75%		2.70%		1.64%		1.80%		0.60%		3.69%		1.14%

		Aug-2016		0.40%		 -0.11%		 -0.05%		 -0.49%		2.09%		0.70%		1.79%		0.04%		0.14%		0.23%

		Sep-2016		 -0.21%		 -0.06%		 -0.01%		0.55%		0.67%		0.60%		0.40%		2.02%		0.02%		0.08%

		Oct-2016		 -0.35%		 -0.76%		 -0.97%		 -2.78%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		 -0.52%

		Nov-2016		 -1.10%		 -2.37%		 -1.65%		 -3.97%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		 -2.17%

		Dec-2016		0.43%		0.14%		0.27%		 -0.46%		1.85%		1.29%		1.33%		1.87%		1.98%		0.43%

		Jan-2017		0.37%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.49%

		Feb-2017		0.67%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		0.86%

		Mar-2017		 -0.34%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.05%

		Apr-2017		0.62%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		0.88%

		May-2017		0.66%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		0.84%

		Jun-2017		0.44%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		0.11%

		Jul-2017		0.21%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.59%

		Aug-2017		0.12%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		0.88%

		Sep-2017		0.05%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		 -0.29%

		Oct-2017		0.18%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.13%

		Nov-2017		0.04%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		 -0.05%

		Dec-2017		0.29%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		0.52%

		Jan-2018		0.13%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		 -0.74%

		Feb-2018		0.06%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -0.95%

		Mar-2018		0.35%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		0.52%

		Apr-2018		0.12%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		 -0.61%

		May-2018		0.12%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		0.47%

		Jun-2018		0.10%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		 -0.10%

		Jul-2018		0.33%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		0.28%

		Aug-2018		0.23%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		0.49%

		Sep-2018		0.18%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -0.43%

		Oct-2018		 -0.14%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -0.89%

		Nov-2018		 -0.02%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		0.39%

		Dec-2018		2.60%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		1.38%

		Jan-2019		1.18%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		1.63%

		Feb-2019		 -0.38%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		0.19%

		Mar-2019		3.14%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		1.90%

		Apr-2019		 -0.84%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		0.26%

		May-2019		4.02%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		1.60%

		Jun-2019		1.51%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		1.45%

		Jul-2019		0.17%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.35%

		Aug-2019		5.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		2.37%

		Sep-2019		 -1.15%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		 -0.39%

		Oct-2019		0.19%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		0.39%

		Nov-2019		0.31%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		0.00%

		Dec-2019		0.22%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		0.14%

		Jan-2020		1.32%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		2.04%

		Feb-2020		 -0.02%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		1.38%

		Mar-2020		 -0.03%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -3.94%

		Apr-2020		3.73%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		2.95%

		May-2020		1.69%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		1.60%

		Jun-2020		1.88%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		1.44%

		Jul-2020		3.59%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.20%

		Aug-2020		 -1.06%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		 -0.30%

		Sep-2020		 -0.01%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -0.04%

		Oct-2020		0.52%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		 -0.24%

		Nov-2020		3.29%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		1.81%

		Dec-2020		0.80%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		0.61%

		Jan-2021		 -0.37%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		 -0.52%

		Feb-2021		0.75%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		 -1.30%

		Mar-2021		 -0.39%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		 -1.07%

		Apr-2021		0.51%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		0.95%

		May-2021		0.13%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.39%

		Jun-2021		0.49%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		0.92%

		Jul-2021		0.13%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		1.05%

		Aug-2021		0.11%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		 -0.02%

		Sep-2021		 -0.00%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -0.76%

		Oct-2021		 -0.01%		 -0.03%		 -0.26%		 -0.24%		 -0.17%		0.00%		0.02%		 -1.33%		7.01%		 -0.06%

		Nov-2021		0.12%		0.30%		0.71%		 -0.29%		 -0.97%		 -0.46%		 -1.84%		 -2.74%		 -0.69%		0.07%

		Dec-2021		 -0.16%		 -0.26%		 -0.41%		 -0.14%		1.87%		0.83%		1.40%		1.56%		4.48%		0.05%

				BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite

		Return		7.20%		4.04%		4.06%		3.11%		7.06%		4.44%		6.57%		4.12%		10.73%		5.30%

		Std. Dev.		5.49%		3.18%		2.68%		5.24%		9.26%		7.43%		8.56%		12.01%		14.60%		3.72%

		Correl to SP 500		0.03		0.02		-0.01		0.27		0.72		0.64		0.58		0.59		1.00		0.39



Return vs. Correlation to S&P 500

Since 2/28/2005



BGIM US FI	Brandywine US FI







3.1793998893738691E-2	7.1998877561574748E-2	Blbg Barc US Agg	Blbg Barc Glb Agg (Hedged)	[CELLRANGE]



[CELLRANGE]

2.0970394215217122E-2	-1.0372410213544391E-2	4.0362530856887791E-2	4.0602054702360446E-2	Blbg Barc US Agg	Blbg Barc Glb Agg (Hedged)	Blbg Barc Glb Agg	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	[CELLRANGE]
Blbg Barc US HY

[CELLRANGE]
[CELLRANGE]
[CELLRANGE]

0.27008133825579922	0.72315435509363823	0.63873895254064461	0.57683772080999063	0.5907825352473185	3.108995930852898E-2	7.0617880437055414E-2	4.4409099152002307E-2	6.5666331491786467E-2	4.1194001962268967E-2	Blbg Barc Glb Agg	Blbg Barc US HY	S	&	P/LSTA US Lev Loan 100	($) JPM EMBI GD	(LOC) JPM GBI-EM GD	eVest Top 20 AUM US Core Plus Composite	

0.38915444292143581	5.3005488881136431E-2	Correlation to S&P 500


Annualized Return



Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Update formulas for return, std. dev. and correl to include additional 3 months of data

chart will update automatically



Avg Correlation Across Universe

				3 Yr								5 Yr								10 Yr

				Firm Name		Product Name		Brandywine Global Investment Management, LLC				Firm Name		Product Name		Brandywine Global Investment Management, LLC				Firm Name		Product Name		Brandywine Global Investment Management, LLC

								US Fixed Income								US Fixed Income								US Fixed Income				SI

								US Fixed Income Composite (SA-GF)								US Fixed Income Composite (SA-GF)								US Fixed Income Composite (SA-GF)				Firm Name		Product Name		Brandywine Global Investment Management, LLC

				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.49				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.45				Seix Investment Advisors LLC		Seix Core Plus		0.21								US Fixed Income

				Sage Advisory Services, Ltd. Co.		Sage ESG Core Plus		0.46				Prudential Financial		Core Plus Bond/Reams Fund		0.41				Barksdale Investment Management		Barksdale Income		0.18								US Fixed Income Composite (SA-GF)

				Prudential Financial		Core Plus Bond/Reams Fund		0.45				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.39				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.17				GW&K Investment Management		Total Return Bond Strategy		0.13

				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.37				Janus Henderson Investors		Core Plus Fixed Income		0.33				Prudential Financial		Core Plus Bond/Reams Fund		0.16				Prudential Financial		Core Plus Bond / PGIM Fund		0.10

				Janus Henderson Investors		Core Plus Fixed Income		0.33				Allspring Global Investments		U.S. Core Plus Bond		0.33				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.15				Janus Henderson Investors		Core Plus Fixed Income		0.09

				Smith Capital Investors. LLC		Smith Capital Investors Total Return		0.32				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.30				BlackRock		Total Return		0.15				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.09

				BlackRock		BlackRock Systematic ESG Bond Fund		0.32				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.30				BlackRock		CoreAlpha Bond Fund		0.15				Victory Capital Management Inc.		INCORE Total Return		0.08

				Allspring Global Investments		U.S. Core Plus Bond		0.30				Principal Global Fixed Income		Core Plus Bond		0.29				Calvert Research and Management		Calvert Bond Strategy		0.15				Payden & Rygel		Core Plus		0.07

				BlackRock		CoreAlpha Bond Fund		0.29				PPM America, Inc.		Core Plus Fixed Income		0.29				Reams Asset Management, a Division of Scout Investments		Core Plus Fixed Income		0.12				Western Asset Management Company, LLC		WA US Core Plus		0.07

				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.28				Barksdale Investment Management		Barksdale Income		0.28				Janus Henderson Investors		Core Plus Fixed Income		0.11				Segall Bryant & Hamill		Core Plus Fixed Income		0.05

				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.28				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.28				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.11				Calvert Research and Management		Calvert Bond Strategy		0.05

				BNY Mellon Investment Adviser, Inc.		BNY Mellon Core Plus Fund		0.27				Columbia Threadneedle Investments North America		Columbia Core Plus Fixed Income		0.28				American Century Investments		U.S. Core Plus Fixed Income		0.09				UBS Asset Management		US Core Plus		0.03

				Principal Global Fixed Income		Core Plus Bond		0.27				BlackRock		CoreAlpha Bond Fund		0.28				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.09				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.02

				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		0.26				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		0.27				Allspring Global Investments		U.S. Enhanced Core Bond		0.08				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.02

				Seix Investment Advisors LLC		Seix Core Plus		0.26				Insight Investment		US Core Plus Fixed Income		0.27				Western Asset Management Company, LLC		WA US Core Plus		0.08				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.01

				MacKay Shields LLC		Core Plus Fixed Income		0.26				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		0.27				Invesco, Ltd		Core Plus		0.07				Victory Capital Management Inc.		USAA Income		-0.01

				Insight Investment		US Core Plus Fixed Income		0.25				MacKay Shields LLC		Core Plus Fixed Income		0.27				Camden Asset Management, L.P.		Camden Bond Strategy		0.07				Morgan Stanley Investment Management		Core Plus Fixed Income		-0.01

				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		0.25				BlackRock		BlackRock Systematic ESG Bond Fund		0.27				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.07				Wellington Management Company LLP		Core Bond Plus		-0.02

				Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		0.25				Macquarie Investment Management		US Core Plus Fixed Income		0.27				Insight Investment		US Core Plus Fixed Income		0.07				DeRoy & Devereaux		Total Return Bond Strategy		-0.02

				Allianz Global Investors		AllianzGI US Core Plus Fixed Income		0.25				Allspring Global Investments		U.S. Enhanced Core Bond		0.26				Barings LLC		Core Plus Total Return		0.07				John Hancock Investments		John Hancock Bond Fund		-0.02

				PPM America, Inc.		Core Plus Fixed Income		0.25				Neuberger Berman Group LLC		Core Plus		0.26				Chartwell Investment Partners		Core Plus Fixed Income		0.07				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		-0.02

				GW&K Investment Management		Enhanced Core Bond Strategy		0.25				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.26				PIMCO		Total Return ESG		0.06				PIMCO		Total Return ESG		-0.03

				Barksdale Investment Management		Barksdale Income		0.24				Pacific Asset Management		Core Plus Bond Strategy		0.26				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.06				Manulife Investment Management		Core Plus Fixed Income		-0.03

				Allspring Global Investments		U.S. Enhanced Core Bond		0.24				Ducenta Squared Asset Management		Core Plus Fixed Income		0.25				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.06				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		-0.03

				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		0.24				Seix Investment Advisors LLC		Seix Core Plus		0.25				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.06				Touchstone Investments		Touchstone Active Bond Fund		-0.04

				Guggenheim Investments		Core Plus Fixed Income		0.24				American Century Investments		U.S. Core Plus Fixed Income		0.25				Barings LLC		Core Plus Fixed Income		0.06				PIMCO		Core Plus - Total Return Full Authority		-0.04

				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.24				Guggenheim Investments		Core Plus Fixed Income		0.25				Segall Bryant & Hamill		Core Plus Fixed Income		0.05				Ducenta Squared Asset Management		Core Plus Fixed Income		-0.04

				MacKay Shields LLC		Core Plus Opportunities		0.24				MacKay Shields LLC		Core Plus Opportunities		0.24				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.05				PIMCO		PIMCO Total Return Collective Trust Class I		-0.05

				Macquarie Investment Management		US Core Plus Fixed Income		0.23				Weitz Investment Management, Inc.		Weitz Core Plus Income		0.24				Prudential Financial		Core Plus Bond / PGIM Fund		0.05				Harbor Capital		Harbor Bond Strategy		-0.08

				Pacific Asset Management		Core Plus Bond Strategy		0.23				GW&K Investment Management		Enhanced Core Bond Strategy		0.24				Longfellow Investment Management Co.		Core Plus		0.05				Putnam Investments		Putnam Core Plus Fixed Income		-0.08

				Weitz Investment Management, Inc.		Weitz Core Plus Income		0.23				Pugh Capital Management, Inc.		Core Plus Fixed Income Strategy		0.24				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.05				Conning		Core Plus Fixed Income		-0.09

				Victory Capital Management Inc.		INCORE Total Return		0.23				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		0.24				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.04				Touchstone Investments		Touchstone Impact Bond Fund		-0.09

				BlackRock		Total Return		0.22				BlackRock		Total Return		0.23				Macquarie Investment Management		US Core Plus Fixed Income		0.04

				Neuberger Berman Group LLC		Core Plus		0.22				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.23				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.04

				Ducenta Squared Asset Management		Core Plus Fixed Income		0.22				Putnam Investments		Putnam Core Plus Fixed Income		0.23				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.04

				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		0.22				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.22				T. Rowe Price		US Core Plus Bond Strategy		0.04

				Thompson, Siegel & Walmsley LLC		TSW Core Plus Fixed Income		0.22				T. Rowe Price		US Core Plus Bond Strategy		0.22				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.03

				Putnam Investments		Putnam Core Plus Fixed Income		0.22				Longfellow Investment Management Co.		Core Plus		0.22				Baird Advisors		Core Plus Bond		0.03

				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.21				Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		0.22				Principal Global Fixed Income		Core Plus Bond		0.03

				Smith Graham & Co., Investment Advisors, L.P.		Alpha Plus		0.21				DWS Group		Total Return Bond		0.22				GW&K Investment Management		Enhanced Core Bond Strategy		0.03

				T. Rowe Price		US Core Plus Bond Strategy		0.21				GW&K Investment Management		Total Return Bond Strategy		0.21				National Investment Services		Core Plus Fixed Income		0.03

				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.21				Invesco, Ltd		Core Plus		0.21				UBS Asset Management		US Core Plus		0.02

				GW&K Investment Management		Total Return Bond Strategy		0.21				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		0.21				Victory Capital Management Inc.		USAA Income		0.02

				Touchstone Investments		Touchstone Active Bond Fund		0.20				T. Rowe Price		US Total Return Bond Strategy		0.21				Stone Harbor Investment Partners LP		Core Plus		0.02

				American Century Investments		U.S. Core Plus Fixed Income		0.20				Manulife Investment Management		Core Plus Fixed Income		0.21				Touchstone Investments		Touchstone Impact Bond Fund		0.02

				Longfellow Investment Management Co.		Core Plus		0.20				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.21				John Hancock Investments		John Hancock Bond Fund		0.02

				Invesco, Ltd		Core Plus		0.20				Touchstone Investments		Touchstone Active Bond Fund		0.21				Neuberger Berman Group LLC		Core Plus		0.02

				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		0.20				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.20				MacKay Shields LLC		Core Plus Opportunities		0.01

				DWS Group		Total Return Bond		0.20				John Hancock Investments		John Hancock Bond Fund		0.20				iM Global Partner		iMGP US Core Plus		0.01

				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		0.19				Boyd Watterson Asset Management, LLC		Ultra Enhanced Core Fixed Income		0.20				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.01

				PIMCO		Total Return ESG		0.19				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.20				Conning		Core Plus Fixed Income		0.01

				Western Asset Management Company, LLC		WA US Core Plus		0.19				Fidelity Investments		Fidelity Total Bond Fund		0.20				Ducenta Squared Asset Management		Core Plus Fixed Income		0.01

				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.19				Victory Capital Management Inc.		INCORE Total Return		0.20				GW&K Investment Management		Total Return Bond Strategy		0.01

				Nationwide Fund Advisors		Nationwide Core Plus Bond Fund		0.19				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.20				Wellington Management Company LLP		Core Bond Plus		0.01

				T. Rowe Price		US Total Return Bond Strategy		0.19				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		0.19				DWS Group		Total Return Bond		0.01

				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.18				Fidelity Institutional Asset Management		Core Plus		0.19				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.01

				John Hancock Investments		John Hancock Bond Fund		0.18				PNC Capital Advisors, LLC		Core Plus Bond		0.19				Pacific Asset Management		Core Plus Bond Strategy		0.01

				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.18				PIMCO		Total Return ESG		0.19				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.01

				Manulife Investment Management		Core Plus Fixed Income		0.18				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.18				Charles Schwab Trust Bank		Schwab Institutional Core Plus Fixed Income Trust Fund		0.01

				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.17				Boyd Watterson Asset Management, LLC		Core Plus Fixed Income SRI		0.18				The TCW Group, Inc.		TCW Opportunistic Core Plus Fixed Income		0.01

				MFS Investment Management		MFS U.S. Core Plus Fixed Income		0.17				Western Asset Management Company, LLC		WA US Core Plus		0.18				Goldman Sachs Asset Management		US Core Plus Fixed Income		0.00

				PineBridge Investments		PineBridge USD Core Bond Plus Strategy		0.17				Chartwell Investment Partners		Core Plus Fixed Income		0.18				Fidelity Investments		Fidelity Total Bond Fund		0.00

				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.17				Voya Investment Management Co. LLC		Voya Core Plus Fixed Income		0.18				Goldman Sachs Asset Management		US Core Plus Fixed Income Collective Trust		0.00

				Segall Bryant & Hamill		Core Plus Fixed Income		0.17				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.17				Fidelity Institutional Asset Management		Core Plus		0.00

				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.16				Segall Bryant & Hamill		Core Plus Fixed Income		0.17				The TCW Group, Inc.		TCW Core Plus Fixed Income		0.00

				Harbor Capital		Harbor Bond Strategy		0.16				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.17				Federated Hermes, Inc.		Federated Hermes Core Plus (Full Discretion)		0.00

				Fidelity Investments		Fidelity Total Bond Fund		0.16				Wellington Management Company LLP		Core Bond Plus		0.17				Manulife Investment Management		Core Plus Fixed Income		0.00

				Northern Trust Asset Management		NT Core Plus Fixed Income Strategy		0.16				Calvert Research and Management		Calvert Bond Strategy		0.17				MacKay Shields LLC		Core Plus Fixed Income		-0.00

				PNC Capital Advisors, LLC		Core Plus Bond		0.16				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		0.17				Fort Washington Investment Advisors, Inc.		Full Discretion Fixed Income		-0.00

				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.16				Grantham, Mayo, Van Otterloo & Co. LLC		GMO Multi-Sector Fixed Income Strategy		0.17				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		-0.00

				Chartwell Investment Partners		Core Plus Fixed Income		0.16				Nuveen, a TIAA Company		Core Plus		0.17				Payden & Rygel		Core Plus		-0.01

				Fidelity Institutional Asset Management		Core Plus		0.16				Harbor Capital		Harbor Bond Strategy		0.17				PIMCO		Core Plus - Total Return Full Authority		-0.01

				Amundi Asset Management		Amundi Pioneer Opportunistic Core		0.16				Baird Advisors		Core Plus Bond		0.16				BlackRock		Customized Core Plus Bond		-0.01

				Income Research & Management		IR+M Core Plus		0.15				National Investment Services		Short Duration High Yield		0.16				Goldman Sachs Asset Management		Goldman Sachs Bond Fund		-0.01

				Nuveen, a TIAA Company		TIAA Investments Core Plus Fixed Income		0.15				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.16				Touchstone Investments		Touchstone Active Bond Fund		-0.02

				Wellington Management Company LLP		Core Bond Plus		0.15				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		0.16				Victory Capital Management Inc.		USAA Intermediate-Term Bond		-0.02

				Barings LLC		Core Plus Total Return		0.15				Barings LLC		Core Plus Total Return		0.16				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		-0.02

				Baird Advisors		Core Plus Bond		0.15				Stone Harbor Investment Partners LP		Core Plus		0.16				Harbor Capital		Harbor Bond Strategy		-0.02

				Calvert Research and Management		Calvert Bond Strategy		0.15				iM Global Partner		iMGP US Core Plus		0.16				Loomis, Sayles & Company, L.P.		Core Plus Fixed Income		-0.02

				Massachusetts Mutual Life Insurance Company		MassMutual Diversified Bond Fund		0.15				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.16				Morgan Stanley Investment Management		Core Plus Fixed Income		-0.03

				BlackRock		Customized Core Plus Bond		0.15				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		0.16				Loomis, Sayles & Company, L.P.		Core Plus Full Discretion		-0.03

				Nuveen, a TIAA Company		Core Plus		0.14				Brown Brothers Harriman & Co.		BBH Core Plus Fixed Income		0.15				Victory Capital Management Inc.		INCORE Total Return		-0.03

				iM Global Partner		iMGP US Core Plus		0.14				DeRoy & Devereaux		Total Return Bond Strategy		0.15				Sage Advisory Services, Ltd. Co.		Core Plus Fixed Income Tactical ETF		-0.03

				Barings LLC		Core Plus Fixed Income		0.14				Barings LLC		Core Plus Fixed Income		0.15				EARNEST Partners, LLC		Core Plus Fixed Income		-0.03

				PIMCO		PIMCO Active Bond ETF		0.14				BlackRock		Customized Core Plus Bond		0.15				DoubleLine		Core Plus Fixed Income		-0.04

				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		0.14				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.15				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		-0.04

				Christian Brothers Investment Services, Inc.		CRI Opportunistic Bond Fund		0.14				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		0.15				Guggenheim Investments		Core Plus Fixed Income		-0.04

				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		0.14				MetLife Investment Management		Core Plus Fixed Income		0.15				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		-0.04

				Taplin, Canida & Habacht		TCH Core Plus Fixed Income - Broad		0.13				PIMCO		PIMCO Active Bond ETF		0.15				J.P. Morgan Investment Management Inc.		JPM Core Plus Bond		-0.04

				Prudential Financial		Core Plus Bond / PGIM Fund		0.13				Aegon Asset Management		Aegon US Core Plus		0.14				MetLife Investment Management		Core Plus Fixed Income		-0.04

				Dolan McEniry Capital Management, LLC		Dolan McEniry Core Plus		0.13				Morgan Stanley Investment Management		Core Plus Fixed Income		0.14				Lord, Abbett & Co. LLC		Core Plus Total Return		-0.05

				Morgan Stanley Investment Management		Core Plus Fixed Income		0.13				Lord, Abbett & Co. LLC		Core Plus Full Discretion		0.14				PIMCO		PIMCO Total Return Collective Trust Class I		-0.05

				Victory Capital Management Inc.		USAA Income		0.13				Payden & Rygel		Core Plus		0.13				GIA Partners, LLC		Core Plus		-0.05

				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		0.13				LM Capital Group, LLC		Active Core Plus Fixed Income		0.13				DeRoy & Devereaux		Total Return Bond Strategy		-0.05

				National Investment Services		Short Duration High Yield		0.12				Lord, Abbett & Co. LLC		Core Plus Total Return		0.13				PPM America, Inc.		Core Plus Fixed Income		-0.05

				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		0.12				Lazard Asset Management LLC		US Core Plus		0.13				Nuveen, a TIAA Company		Core Plus		-0.06

				Stone Harbor Investment Partners LP		Core Plus		0.12				GIA Partners, LLC		Core Plus		0.13				PNC Capital Advisors, LLC		Core Plus Bond		-0.06

				MetLife Investment Management		Core Plus Fixed Income		0.12				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		0.13				MFS Investment Management		MFS U.S. Opportunistic Fixed Income		-0.07

				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.12				Franklin Resources, Inc.		Franklin Core Plus Fixed Income		0.13				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		-0.07

				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.12				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		0.13				LM Capital Group, LLC		Active Core Plus Fixed Income		-0.07

				Payden & Rygel		Core Plus		0.11				Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		0.12				Aegon Asset Management		Aegon US Core Plus		-0.07

				Lazard Asset Management LLC		US Core Plus		0.11				Victory Capital Management Inc.		USAA Income		0.12				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.07

				National Investment Services		Core Plus Fixed Income		0.11				PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		0.11				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		-0.08

				Lord, Abbett & Co. LLC		Core Plus Full Discretion		0.10				Prudential Financial		Core Plus Bond / PGIM Fund		0.11				Massachusetts Mutual Life Insurance Company		MassMutual Total Return Bond Fund		-0.08

				Aegon Asset Management		Aegon US Core Plus		0.10				Galliard Capital Management, LLC		Galliard Broad Market Core Plus		0.11				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Strategy		-0.08

				DeRoy & Devereaux		Total Return Bond Strategy		0.10				Victory Capital Management Inc.		USAA Intermediate-Term Bond		0.11				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		-0.09

				Lord, Abbett & Co. LLC		Core Plus Total Return		0.10				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		0.10				Calamos Investments		Calamos Core Plus Fixed Income Strategy		-0.11

				Brown Brothers Harriman & Co.		BBH Unconstrained Credit - Fixed Income		0.10				National Investment Services		Core Plus Fixed Income		0.10				Newfleet Asset Management, LLC		Newfleet Multi-Sector Core Plus Strategy		-0.12

				GIA Partners, LLC		Core Plus		0.09				PGIM Fixed Income		PGIM Fixed Income Core Plus Fixed Income		0.10				Lazard Asset Management LLC		US Core Plus		-0.13

				Victory Capital Management Inc.		USAA Intermediate-Term Bond		0.09				PIMCO		Core Plus - Total Return Full Authority		0.09				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		-0.14

				Augustine Asset Management, Inc.		Augustine Core Plus Fixed Income		0.08				UBS Asset Management		US Core Plus		0.09				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.14

				LM Capital Group, LLC		Enhanced Core Plus Fixed Income		0.08				Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		0.08				Putnam Investments		Putnam Core Plus Fixed Income		-0.14

				PIMCO		Core Plus - Total Return Full Authority		0.08				PIMCO		PIMCO Total Return Collective Trust Class II		0.08				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.15

				Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		0.07				Camden Asset Management, L.P.		Camden Bond Strategy		0.07				Pacific Income Advisers, Inc.		Core Plus		-0.21

				Conning		Core Plus Fixed Income		0.07				Ramirez Asset Management, Inc.		Ramirez Strategic Core Strategy		0.07

				UBS Asset Management		US Core Plus		0.07				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.07

				LM Capital Group, LLC		Active Core Plus Fixed Income		0.07				Conning		Core Plus Fixed Income		0.06

				PIMCO		PIMCO Total Return Collective Trust Class II		0.06				DoubleLine		Core Plus Fixed Income		0.06

				Penn Mutual Asset Management, LLC		Core Plus Bond Strategy		0.05				PIMCO		PIMCO Total Return Collective Trust Class I		0.05

				PGIM Fixed Income		PGIM Fixed Income Short Duration Core Plus		0.05				Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		0.05

				AllianceBernstein L.P.		AB US Strategic Core Plus Fixed Income		0.04				Calamos Investments		Calamos Core Plus Fixed Income Strategy		0.05

				DoubleLine		Core Plus Fixed Income		0.04				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		0.05

				PIMCO		PIMCO Total Return Collective Trust Class I		0.03				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		0.03

				AMG Funds LLC		AMG Beutel Goodman Core Plus Bond Fund		0.03				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.01

				Camden Asset Management, L.P.		Camden Bond Strategy		0.02				Touchstone Investments		Touchstone Impact Bond Fund		-0.01

				Virtus Investment Partners, Inc.		Virtus Newfleet Low Duration Core Plus Bond Fund		0.02				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.02

				1607 Capital Partners, LLC		1607 Capital Taxable Fixed Income		0.02				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.02

				Calamos Investments		Calamos Core Plus Fixed Income Strategy		0.01				Pacific Income Advisers, Inc.		Core Plus		-0.02

				Touchstone Investments		Touchstone Impact Bond Fund		-0.03				Capital Group		Core Plus Total Return		-0.05

				Frost Investment Advisors, LLC		Frost Intermediate Taxable Composite		-0.04				EARNEST Partners, LLC		Core Plus Fixed Income		-0.07

				Frost Investment Advisors, LLC		Frost Core Plus Bond Composite		-0.05

				Longfellow Investment Management Co.		LIM Opportunistic Fixed Income		-0.07

				EARNEST Partners, LLC		Core Plus Fixed Income		-0.10

				Brandes Investment Partners, L.P.		Core Plus Fixed Income		-0.12

				Capital Group		Core Plus Total Return		-0.13

				Pacific Income Advisers, Inc.		Core Plus		-0.14









						3 Yr		5 Yr		10 Yr		SI

				Total eVest Core Plus Universe
Avg Excess Correlation vs. U.S. Agg		0.16		0.17		0.01		0.00



												Performance Data Frequency: Monthly



Instructions: 
eVest ->> Compare>>select full core plus universe for products >>Performance>>Risk & Regression >> correlation matrix: excess returns >> risk index=US AGG; select 3, 5, 10, SI of BGIM US FI

In excel file, DELETE Column C/D that say VT and RM, and DELETE all columns to the right of BGIM US FI. 

In each section (there's a section for 3, 5, 10, SI) delete top row which says BGIM US FI

Next highlight all data (so all 4 sections), filter, select --- only, then delete all those rows, unfilter. Now add each section the tables above. 

Make sure all correlation formulas include all data




Quarterly Return Series

		Date		US Fixed Income		US Core Fixed Income		US Core Plus Fixed Income		Bloomberg Barclays US Aggregate		S&P 500				BGIM US FI Composite		Excess vs. Blbg Barc US Agg		Excess vs. eVest US Core Median Manager		Excess vs. eVest US Core Plus Median Manager		S&P 500

		Dec-2008		10.67%		3.59%		0.37%		4.58%		 -21.94%		Q4 2008		10.67%		6.09%		7.08%		10.30%		-21.94%

		Mar-2020		1.27%		1.74%		 -0.30%		3.15%		 -19.60%		Q1 2020		1.27%		-1.87%		-0.46%		1.57%		-19.60%

		Sep-2002		4.74%		4.64%		3.65%		4.58%		 -17.28%		Q3 2002		4.74%		0.16%		0.10%		1.09%		-17.28%

		Sep-2001		4.93%		4.74%		3.96%		4.61%		 -14.68%		Q3 2001		4.93%		0.32%		0.20%		0.97%		-14.68%

		Sep-2011		7.98%		3.14%		1.97%		3.82%		 -13.87%		Q3 2011		7.98%		4.16%		4.84%		6.01%		-13.87%

		Dec-2018		2.44%		1.35%		0.76%		1.64%		 -13.52%		Q4 2018		2.44%		0.81%		1.10%		1.68%		-13.52%

		Jun-2002		4.31%		3.58%		2.77%		3.69%		 -13.40%		Q2 2002		4.31%		0.62%		0.73%		1.54%		-13.40%

		Mar-2001		3.66%		3.13%		3.19%		3.03%		 -11.86%		Q1 2001		3.66%		0.62%		0.53%		0.46%		-11.86%

		Jun-2010		5.06%		3.36%		2.96%		3.49%		 -11.43%		Q2 2010		5.06%		1.57%		1.70%		2.11%		-11.43%

		Mar-2009		 -2.67%		0.46%		0.90%		0.12%		 -11.01%		Q1 2009		 -2.67%		-2.78%		-3.13%		-3.56%		-11.01%



















































































































































































BGIM US FI Composite	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.106711	1.2737999999999999E-2	4.7389000000000001E-2	4.9331E-2	7.9823000000000005E-2	2.4441999999999998E-2	4.3122000000000001E-2	3.6561999999999997E-2	5.0624000000000002E-2	-2.6675000000000001E-2	Excess vs. Blbg Barc US Agg	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	6.0919000000000001E-2	-1.8744999999999998E-2	1.5700000000000019E-3	3.2159999999999966E-3	4.1615000000000006E-2	8.088999999999999E-3	6.1749999999999999E-3	6.2159999999999958E-3	1.5734000000000005E-2	-2.7837000000000001E-2	Excess vs. eVest US Core Plus Median Manager	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	0.10301100000000001	1.5705999999999998E-2	1.0865E-2	9.7070000000000004E-3	6.0116000000000003E-2	1.6840999999999998E-2	1.5432000000000001E-2	4.612999999999999E-3	2.1063000000000002E-2	-3.5645999999999997E-2	S	&	P 500	Q4 2008	Q1 2020	Q3 2002	Q3 2001	Q3 2011	Q4 2018	Q2 2002	Q1 2001	Q2 2010	Q1 2009	-0.21943299999999999	-0.19597999999999999	-0.17275799999999999	-0.146782	-0.13868	-0.13519800000000001	-0.13397500000000001	-0.11855400000000001	-0.11425200000000001	-0.11011799999999999	







Instructions: 
This chart is rather stale until we have another -10% quarter in SP 500. 






Duration Contrib
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				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20		6/30/20		7/31/20		8/31/20		9/30/20		10/31/20		11/30/20		12/31/20		1/31/21		2/28/21		3/31/21		4/30/21		5/31/21		6/30/21		7/31/21		8/31/21		9/30/21		10/31/21		11/30/21		12/31/21

		US Gov't		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.33		3.31		3.37		3.46		3.11		3.12		2.94		2.95		4.49		4.44		4.28		4.49		2.83		2.83		3.23		3.14		5.47		4.58		4.76		2.98		2.92		3.02		2.23		0.88		0.84		0.80		0.75		0.71		0.65		0.67		0.66		0.72		0.65		0.69		0.64		0.59		0.54		0.69		0.60		0.55		1.46		1.47		2.35		12.24		11.90		11.64		11.85		12.15		12.13		12.20		12.35		10.35		5.68		4.31		3.50		6.39		8.34		11.43		12.18		10.64		10.71		10.21		10.96		10.66		12.66		13.58		14.25		14.07		13.95		14.21		13.96		14.10		7.14		2.86		2.87		3.06		0.00		0.01		0.01		0.00		0.01		1.66		1.66		3.35		3.23		3.26		2.58		1.21		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		Corp IG		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.18		0.17		0.16		0.16		0.16		0.15		0.15		0.15		0.15		0.15		0.15		0.15		0.14		0.14		0.92		0.98		0.98		1.01		1.22		2.27		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.93		2.96		2.44		2.85		5.90		7.30		7.84		7.36		7.17		6.23		5.41		5.41		5.05		4.38		3.00		2.27		1.82		1.50		1.31		1.37		1.27		1.26		1.10		1.16		0.97		0.96
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		Muni		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.32		0.29		0.27		0.36		0.40		0.43		0.40		0.38		0.50		0.50		0.52		0.48		0.48		0.38		0.37		0.38		0.40		0.45		0.41		0.41		0.43		0.52		0.36		0.34		0.34		0.32		0.32		0.33		0.32		0.33		0.37		0.38		0.42		0.42		0.16		0.15		0.16		0.14		0.13		0.12		0.11		0.11		0.45		0.48		0.47		0.46		0.46		0.46		0.49		0.50		0.52		0.52		0.53		0.51		0.53		0.53		0.54		0.55		0.53		0.51		0.49		0.48		0.44		0.43		0.42		0.44		0.44		0.46		0.48		0.49		0.49		0.51		0.51		0.53		0.56		0.56		0.54		0.53		0.50		0.47		0.43		0.43		0.41		0.35		0.37		0.39		0.43		0.48		0.49		0.48		0.47		0.48		0.10		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00

		MBS		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16		0.15		0.14		0.13		0.12		0.11		0.11		0.09		0.08		0.07		0.07		0.14		0.16		0.16		0.16		0.15		0.15		0.11		0.10		0.10

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34		7.86		7.70		4.08		2.21		2.33		2.26		1.71		1.03		2.16		1.72		1.47		1.31		1.38		1.16		1.08		1.00		2.12		3.51		3.45

				12/31/04		1/31/05		2/28/05		3/31/05		4/30/05		5/31/05		6/30/05		7/31/05		8/31/05		9/30/05		10/31/05		11/30/05		12/31/05		1/31/06		2/28/06		3/31/06		4/30/06		5/31/06		6/30/06		7/31/06		8/31/06		9/30/06		10/31/06		11/30/06		12/31/06		1/31/07		2/28/07		3/31/07		4/30/07		5/31/07		6/30/07		7/31/07		8/31/07		9/30/07		10/31/07		11/30/07		12/31/07		1/31/08		2/29/08		3/31/08		4/30/08		5/31/08		6/30/08		7/31/08		8/31/08		9/30/08		10/31/08		11/30/08		12/31/08		1/31/09		2/28/09		3/31/09		4/30/09		5/31/09		6/30/09		7/31/09		8/31/09		9/30/09		10/31/09		11/30/09		12/31/09		1/31/10		2/28/10		3/31/10		4/30/10		5/31/10		6/30/10		7/31/10		8/31/10		9/30/10		10/31/10		11/30/10		12/31/10		1/31/11		2/28/11		3/31/11		4/30/11		5/31/11		6/30/11		7/31/11		8/31/11		9/30/11		10/31/11		11/30/11		12/31/11		1/31/12		2/29/12		3/31/12		4/30/12		5/31/12		6/30/12		7/31/12		8/31/12		9/30/12		10/31/12		11/30/12		12/31/12		1/31/13		2/28/13		3/31/13		4/30/13		5/31/13		6/30/13		7/31/13		8/31/13		9/30/13		10/31/13		11/30/13		12/31/13		1/31/14		2/28/14		3/31/14		4/30/14		5/31/14		6/30/14		7/31/14		8/31/14		9/30/14		10/31/14		11/30/14		12/31/14		1/31/15		2/28/15		3/31/15		4/30/15		5/31/15		6/30/15		7/31/15		8/31/15		9/30/15		10/31/15		11/30/15		12/31/15		1/31/16		2/29/16		3/31/16		4/30/16		5/31/16		6/30/16		7/31/16		8/31/16		9/30/16		10/31/16		11/30/16		12/31/16		1/31/17		2/28/17		3/31/17		4/30/17		5/31/17		6/30/17		7/31/17		8/31/17		9/30/17		10/31/17		11/30/17		12/31/17		1/31/18		2/28/18		3/31/18		4/30/18		5/31/18		6/30/18		7/31/18		8/31/18		9/30/18		10/31/18		11/30/18		12/31/18		1/31/19		2/28/19		3/31/19		4/30/19		5/31/19		6/30/19		7/31/19		8/31/19		9/30/19		10/31/19		11/30/19		12/31/19		1/31/20		2/29/20		3/31/20		4/30/20		5/31/20		6/30/20		7/31/20		8/31/20		9/30/20		10/31/20		11/30/20		12/31/20		1/31/21		2/28/21		3/31/21		4/30/21		5/31/21		6/30/21		7/31/21		8/31/21		9/30/21		10/31/21		11/30/21		12/31/21

		US Treasury & Gov't Related		0.43		0.64		6.77		2.28		2.24		2.03		1.97		1.87		1.90		1.78		1.71		1.75		1.67		1.54		1.46		1.99		1.88		7.44		8.04		8.07		8.00		8.02		8.31		8.33		8.19		7.70		7.78		6.87		6.76		6.51		4.41		6.29		5.69		5.42		5.28		3.02		3.10		3.00		3.27		3.29		3.10		3.02		2.87		2.92		2.85		3.21		3.84		3.63		3.79		3.54		4.21		4.30		4.15		3.94		3.71		3.59		3.65		3.67		3.59		3.61		3.58		3.73		3.70		3.58		3.63		3.66		3.73		3.46		3.52		3.37		3.36		4.88		4.94		4.78		5.01		3.31		3.31		3.62		3.51		5.86		4.98		5.21		3.40		3.34		3.45		2.75		1.23		1.18		1.14		1.06		1.02		0.98		0.99		0.99		1.09		1.03		1.11		1.06		0.75		0.70		0.85		0.74		0.68		1.58		1.58		2.45		12.69		12.38		12.11		12.31		12.62		12.60		12.69		12.86		10.87		6.20		4.84		4.01		6.92		8.87		11.97		12.73		11.17		11.22		10.69		11.44		11.11		13.09		14.00		14.69		14.51		14.41		14.69		14.45		14.60		7.64		3.37		3.40		3.62		0.57		0.55		0.54		0.51		0.48		2.09		2.08		3.77		3.58		3.63		2.98		1.64		0.48		0.51		0.49		0.48		0.49		0.11		0.00		0.01		0.01		0.00		0.01		0.01		0.00		0.01		0.01		1.99		6.04		10.34		9.92		7.84		10.56		7.35		10.04		7.62		4.09		7.28		2.16		1.07		1.08		1.07		1.77		0.77		0.70		0.12		0.21		0.21		0.22		-2.44		-3.48		-3.35		-3.08		-2.92		-2.19		-0.32		-0.31		-0.30		-0.30		-0.30		-0.41		-0.34		-0.25		0.85		2.44		2.39

		Corporates		0.69		0.63		0.60		0.58		0.59		0.54		0.52		0.51		0.50		0.45		0.45		0.46		0.46		0.43		0.43		0.39		0.37		0.36		0.34		0.33		0.33		0.34		0.33		0.32		0.32		0.30		0.30		0.29		0.27		0.26		0.25		0.28		1.14		1.50		1.64		1.72		2.05		2.08		2.22		2.11		2.55		2.85		2.86		2.85		2.89		2.73		2.90		2.86		3.85		3.84		3.83		4.18		4.48		4.72		4.73		5.32		5.43		5.33		4.95		4.63		4.61		5.11		5.05		5.02		5.07		4.92		5.12		5.32		5.34		4.71		4.49		4.34		4.13		4.07		3.69		2.74		2.80		2.62		2.55		2.61		2.53		2.93		3.45		3.46		3.91		4.23		4.36		4.21		4.29		3.88		3.84		3.87		3.57		3.70		3.14		2.23		2.44		2.27		1.18		1.10		1.06		0.94		0.70		0.70		0.60		0.60		0.65		0.60		0.23		0.22		0.22		0.38		0.37		0.36		0.36		0.35		0.34		0.32		0.33		0.32		0.30		0.28		0.28		0.27		0.27		0.28		0.28		0.25		0.24		0.98		1.06		1.04		1.06		1.27		2.29		3.37		3.51		3.67		3.76		3.60		3.63		3.13		2.91		2.80		2.39		2.40		1.29		1.23		1.25		1.32		1.36		0.91		0.92		0.83		0.82		0.78		0.80		0.67		0.52		1.21		0.50		0.50		0.48		0.51		0.52		0.51		0.52		0.48		0.51		1.08		1.33		1.54		1.91		2.52		2.62		2.79		2.78		2.77		2.85		2.94		2.97		2.44		2.86		5.90		7.30		7.97		7.50		7.34		6.40		5.57		5.56		5.24		4.54		3.14		2.41		1.96		1.64		1.45		1.52		1.42		1.26		1.10		1.16		0.97		0.96

		Securitized		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.25		0.27		0.38		0.22		0.16		0.19		0.87		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.00		0.10		0.09		0.16		0.15		0.14		0.13		0.12		0.11		0.11		0.09		0.08		0.07		0.07		0.14		0.16		0.16		0.16		0.15		0.15		0.11		0.10		0.10

		BGIM US FI Total Dur		1.12		1.27		7.37		2.86		2.83		2.57		2.49		2.38		2.40		2.23		2.16		2.21		2.13		1.97		1.89		2.38		2.25		7.80		8.38		8.40		8.33		8.36		8.64		8.65		8.51		8.00		8.08		7.16		7.03		6.77		4.66		6.57		6.83		6.92		6.92		4.74		5.15		5.08		5.49		5.40		5.65		5.87		5.73		5.77		5.99		6.21		7.12		6.71		7.80		7.57		8.91		8.48		8.63		8.66		8.44		8.91		9.08		9.00		8.54		8.24		8.19		8.84		8.76		8.60		8.70		8.58		8.86		8.78		8.86		8.08		7.85		9.22		9.07		8.85		8.70		6.04		6.11		6.23		6.06		8.47		7.52		8.15		6.85		6.80		7.36		6.98		5.59		5.39		5.43		4.94		4.86		4.85		4.56		4.69		4.23		3.26		3.56		3.33		1.93		1.79		1.91		1.68		1.38		2.28		2.18		3.05		13.34		12.98		12.34		12.53		12.84		12.98		13.06		13.22		11.24		6.55		5.18		4.34		7.25		9.20		12.27		13.01		11.45		11.49		10.96		11.72		11.39		13.34		14.24		15.67		15.57		15.45		15.76		15.72		16.89		11.01		6.87		7.07		7.39		4.17		4.18		3.67		3.42		3.28		4.48		4.49		5.05		4.81		4.88		4.30		3.00		1.39		1.43		1.32		1.30		1.27		0.91		0.67		0.53		1.22		0.50		0.51		0.49		0.51		0.53		0.52		2.51		6.52		10.85		11.00		9.17		12.10		9.26		12.56		10.24		6.88		10.06		4.93		3.92		4.02		4.04		4.22		3.63		6.70		7.52		8.34		7.86		7.70		4.08		2.21		2.33		2.26		1.71		1.03		2.16		1.72		1.47		1.31		1.38		1.16		1.08		1.00		2.12		3.51		3.45
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US Gov't Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.328398	3.3124280000000002	3.3690610000000003	3.4622600000000001	3.1050700000000004	3.1201669999999999	2.9433729999999998	2.954952	4.4935330000000002	4.4411589999999999	4.2806379999999997	4.4922029999999999	2.826727	2.8319540000000001	3.232958	3.144698	5.473465	4.5801929999999995	4.7605009999999996	2.9826359999999998	2.9230590000000003	3.0175159999999996	2.2322120000000001	0.87637999999999994	0.84226000000000001	0.79759700000000011	0.74527600000000005	0.70669799999999994	0.65241600000000011	0.66782299999999994	0.65873399999999993	0.71532099999999998	0.651972	0.69095399999999996	0.63991299999999995	0.59211000000000003	0.54186800000000002	0.68868200000000002	0.59997400000000001	0.55133900000000002	1.4617939999999998	1.4683120000000001	2.3453150000000003	12.243200999999999	11.902903999999999	11.642873000000002	11.850512999999999	12.152505	12.131027	12.201909000000001	12.354760000000001	10.352392	5.6844040000000007	4.3149139999999999	3.502364	6.3931019999999998	8.3449540000000013	11.430944999999999	12.181910999999999	10.643229	10.706239	10.205285	10.958161	10.66201	12.658242	13.580461	14.249389000000001	14.072376	13.949827000000001	14.210143	13.962035	14.103441999999999	7.1356760000000001	2.8595820000000001	2.8696739999999998	3.0596800000000002	3.8639999999999998E-3	1.1962E-2	7.3460000000000001E-3	2.0100000000000001E-3	1.0473E-2	1.6639090000000001	1.6550689999999999	3.3532980000000001	3.2285249999999999	3.2569059999999999	2.5847989999999998	1.20922	2.2260000000000001E-3	1.2328E-2	7.8549999999999991E-3	2.1029999999999998E-3	9.8259999999999997E-3	1.047E-2	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	0.21019000000000002	0.22209699999999999	-2.4445329999999998	-3.4764870000000001	-3.3489969999999998	-3.0827339999999999	-2.920509	-2.189314	-0.31743500000000002	-0.30509900000000001	-0.30193499999999995	-0.297184	-0.29542499999999999	-0.41453000000000007	-0.33655600000000002	-0.25279300000000005	0.85188799999999998	2.4442589999999997	2.390876	

Modified Duration Contribution (Yrs)







Corp IG Duration Contrib (LHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.17546500000000001	0.17027100000000001	0.16040199999999999	0.163664	0.16485	0.154025	0.15013000000000001	0.15251000000000001	0.149503	0.15109900000000001	0.152499	0.14943999999999999	0.143924	0.14374400000000001	0.92094100000000001	0.98092000000000001	0.97951100000000002	1.011695	1.2174799999999999	2.269784	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.9290050000000001	2.9620250000000001	2.4378959999999998	2.8543379999999998	5.9007550000000002	7.3010270000000004	7.8356940000000002	7.3606800000000003	7.1726419999999997	6.229552	5.4119149999999996	5.4111690000000001	5.0549249999999999	4.3807470000000004	2.9972590000000001	2.2685010000000001	1.824935	1.4954810000000001	1.310289	1.3740600000000001	1.2674650000000001	1.259131	1.103745	1.158094	0.96533599999999997	0.95685500000000001	Blbg Barc Corp Index OAS (bps) (RHS)	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	80.80810000000001	81.691400000000002	77.014800000000008	92.745999999999995	104.23070000000001	86.983800000000002	92.990200000000002	85.206499999999991	86.879499999999993	87.8185	92.870099999999994	95.280799999999999	90.387	87.747299999999996	84.633099999999999	87.719700000000003	85.456500000000005	89.636400000000009	94.392899999999997	95.352400000000003	94.301900000000003	94.058700000000002	92.005700000000004	88.711799999999997	87.692599999999999	85.695800000000006	84.843100000000007	91.637199999999993	91.630299999999991	90.488599999999991	96.919200000000004	125.9091	145.26089999999999	145.053	142.5042	192.97379999999998	198.49860000000001	225.65390000000002	247.3972	288.75700000000001	244.36539999999999	235.14499999999998	264.81139999999999	288.46220000000005	303.84280000000001	440.84359999999998	574.96159999999998	606.7373	554.82120000000009	480.96089999999998	504.62559999999996	542.50819999999999	439.44460000000004	351.68620000000004	305.92869999999999	246.97480000000002	231.45429999999999	218.47699999999998	205.6995	206.49579999999997	171.75569999999999	169.47200000000001	172.90019999999998	149.59379999999999	142.65300000000002	186.8115	193.23090000000002	175.2244	186.12989999999999	174.66970000000001	168.16919999999999	170.81710000000001	155.72659999999999	150.1952	139.48220000000001	142.1327	137.8717	146.18350000000001	152.96279999999999	152.60590000000002	207.67769999999999	238.42660000000001	201.75200000000001	243.36320000000003	234.1438	206.26989999999998	181.25239999999999	176.2543	185.38149999999999	208.92749999999998	199.16559999999998	178.04670000000002	171.85359999999997	155.6216	137.30840000000001	147.3409	141.38990000000001	137.5085	136.64849999999998	139.11199999999999	134.7628	132.3449	151.8571	137.76329999999999	139.95409999999998	141.35059999999999	131.07589999999999	125.0097	113.60459999999999	116.24950000000001	109.0787	105.958	101.46520000000001	101.20050000000001	99.401399999999995	98.67519999999999	101.62050000000001	111.68249999999999	117.73469999999999	123.89110000000001	130.71600000000001	136.46889999999999	123.0016	129.2319	128.1592	133.19030000000001	144.9316	153.76660000000001	163.46180000000001	169.16409999999999	158.82980000000001	154.779	165.392	193.39170000000001	196.81120000000001	163.06530000000001	145.80199999999999	148.69370000000001	155.76729999999998	144.7406	135.3562	138.2894	132.38050000000001	128.77070000000001	122.68589999999999	121.1092	115.07419999999999	117.78450000000001	115.96249999999999	113.04050000000001	108.8061	102.4496	110.3159	101.121	94.829099999999997	97.181600000000003	93.2333	85.748100000000008	95.665400000000005	109.1224	107.62039999999999	114.7723	123.06889999999999	108.9226	113.63019999999999	105.93980000000001	117.8852	137.4923	153.13129999999998	128.3768	120.7058	119.45010000000001	110.55679999999998	128.23609999999999	114.5134	107.96619999999999	120.32210000000001	115.036	110.3523	104.52170000000001	93.088099999999997	102.00309999999999	122.4113	271.78339999999997	202.2808	174.24799999999999	149.88499999999999	132.52610000000001	129.3407	135.6628	125.30159999999999	104.44420000000001	95.937700000000007	96.6	89.8	90.5	88	83.5	80.3	86	87	84	87	99	92	

Mod. Dur Contrib (Yrs)





OAS (bps)









Securitized	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0.25	0.27	0.38	0.22	0.16	0.19	0.87	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	0	9.7189999999999999E-2	8.8317999999999994E-2	0.16014100000000001	0.15204799999999999	0.13636599999999999	0.127891	0.119022	0.114539	0.109301	8.7036000000000002E-2	7.7577999999999994E-2	6.7731E-2	6.5095E-2	0.13741500000000001	0.161768	0.15692300000000001	0.15878300000000001	0.15341399999999999	0.14666599999999999	0.1096	0.10439	9.8770999999999998E-2	Corporates	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.69	0.63	0.6	0.57999999999999996	0.59	0.54	0.52	0.51	0.5	0.45	0.45	0.45999999999999996	0.45999999999999996	0.43000000000000005	0.43000000000000005	0.39	0.37	0.36	0.33999999999999997	0.32999999999999996	0.32999999999999996	0.33999999999999997	0.33	0.32000000000000006	0.32000000000000006	0.30000000000000004	0.30000000000000004	0.29000000000000004	0.27	0.26	0.25	0.28000000000000003	1.1400000000000001	1.5	1.64	1.7200000000000002	2.0500000000000003	2.08	2.2199999999999998	2.11	2.5499999999999998	2.85	2.86	2.85	2.89	2.73	2.9000000000000004	2.86	3.8500000000000005	3.8400000000000003	3.8299999999999996	4.18	4.4799999999999995	4.7200000000000006	4.7300000000000004	5.3199999999999994	5.43	5.33	4.95	4.63	4.6100000000000003	5.1106389999999999	5.0539969999999999	5.0178969999999996	5.0652369999999998	4.9196049999999998	5.1210389999999997	5.3197369999999999	5.3374560000000004	4.709066	4.4910069999999997	4.3397759999999996	4.1305740000000002	4.0692069999999996	3.6897229999999999	2.7357749999999998	2.798476	2.615259	2.5476649999999998	2.6113879999999998	2.5348809999999999	2.9338709999999999	3.4535399999999998	3.4612850000000002	3.9056760000000001	4.2274380000000003	4.3587530000000001	4.2112600000000002	4.2926710000000003	3.8769770000000001	3.8366210000000001	3.8727960000000001	3.5703269999999998	3.698137	3.141251	2.2273550000000002	2.4441480000000002	2.2673890000000001	1.1782950000000001	1.097459	1.061631	0.93925000000000003	0.70048100000000002	0.69991099999999995	0.59980199999999995	0.59750099999999995	0.65091399999999999	0.59715799999999997	0.23378399999999999	0.22344900000000001	0.220556	0.38341199999999998	0.36755100000000002	0.35611300000000001	0.36237200000000003	0.34940300000000002	0.33964	0.32358299999999995	0.32718599999999998	0.32206699999999999	0.300402	0.27783400000000003	0.28132299999999999	0.26793400000000001	0.27337400000000001	0.28184399999999998	0.27965799999999996	0.25300099999999998	0.24065700000000001	0.97793200000000002	1.0567880000000001	1.041191	1.0647629999999999	1.2670319999999999	2.2899620000000001	3.372411	3.505808	3.6727979999999998	3.76187	3.5975090000000001	3.6313610000000001	3.1346959999999999	2.9111440000000002	2.8006630000000001	2.3902049999999999	2.4036170000000001	1.2869600000000001	1.23461	1.249816	1.320139	1.3648340000000001	0.908049	0.92433600000000005	0.83379800000000004	0.82303400000000004	0.78156199999999998	0.79927599999999999	0.66805400000000004	0.52084200000000003	1.2089829999999999	0.50074399999999997	0.50282700000000002	0.48056100000000002	0.51254100000000002	0.51530399999999998	0.51227	0.51540200000000003	0.48446099999999997	0.50904400000000005	1.0791550000000001	1.3323199999999999	1.5440849999999999	1.911797	2.5174120000000002	2.6216010000000001	2.7895669999999999	2.778394	2.7741159999999998	2.8526850000000001	2.935168	2.9680360000000001	2.4419329999999997	2.8580579999999998	5.9046080000000005	7.304074	7.9700660000000001	7.4975880000000004	7.337574	6.3978099999999998	5.5670019999999996	5.5645340000000001	5.235271	4.5407820000000001	3.1429879999999999	2.4088000000000003	1.958256	1.6352800000000001	1.4493390000000002	1.518481	1.417719	1.259131	1.103745	1.158094	0.96533599999999997	0.95685500000000001	US Treasury 	&	 Gov't Related	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	0.43000000000000005	0.64	6.77	2.2800000000000002	2.2400000000000002	2.0299999999999998	1.97	1.87	1.9	1.7799999999999998	1.7100000000000002	1.75	1.6700000000000002	1.54	1.46	1.99	1.8800000000000001	7.4399999999999995	8.0400000000000009	8.07	8	8.02	8.31	8.33	8.19	7.7000000000000011	7.7799999999999994	6.87	6.76	6.51	4.41	6.29	5.6899999999999995	5.42	5.2799999999999994	3.02	3.1	3	3.27	3.29	3.0999999999999996	3.02	2.87	2.92	2.8499999999999996	3.21	3.84	3.63	3.79	3.54	4.21	4.3	4.1500000000000004	3.94	3.71	3.5900000000000003	3.65	3.67	3.5900000000000003	3.61	3.58	3.727195	3.7020499999999998	3.5820650000000001	3.6306060000000002	3.6627340000000004	3.7347480000000002	3.4624330000000003	3.5220029999999998	3.3745349999999998	3.355413	4.877256	4.9415290000000001	4.7841049999999994	5.0086180000000002	3.3064239999999998	3.3148599999999999	3.6160380000000001	3.511282	5.8551099999999998	4.9806249999999999	5.2112169999999995	3.3971089999999999	3.3377170000000005	3.4494099999999994	2.7480530000000001	1.232558	1.1776599999999999	1.1402400000000001	1.0630660000000001	1.021811	0.98033400000000004	0.98680099999999993	0.99188699999999996	1.089466	1.0280860000000001	1.1134869999999999	1.0582319999999998	0.75059500000000001	0.69518400000000002	0.84560500000000005	0.73624800000000001	0.67673800000000006	1.5846879999999999	1.579353	2.4522270000000002	12.691198	12.382484999999999	12.108619000000001	12.307677999999999	12.615974	12.595735999999999	12.690564	12.859646000000001	10.874787	6.2043780000000011	4.8432750000000002	4.0114479999999997	6.9195000000000002	8.8736240000000013	11.969863	12.728873999999999	11.170325	11.218491	10.690367	11.441762000000001	11.106073	13.088666999999999	13.995887999999999	14.687998	14.508401000000001	14.409567000000001	14.691320000000001	14.454344000000001	14.597545	7.6423579999999998	3.3687800000000001	3.4005570000000001	3.6246490000000002	0.56754700000000002	0.547817	0.53960199999999992	0.50641399999999992	0.477769	2.0925020000000001	2.082554	3.766632	3.578722	3.6274819999999997	2.9775109999999998	1.6383000000000001	0.48026800000000003	0.50696200000000002	0.48919600000000002	0.47563	0.488701	0.11107300000000001	2.1180000000000001E-3	1.2029E-2	7.1019999999999998E-3	2.0449999999999999E-3	9.8370000000000003E-3	7.8059999999999996E-3	2.1789999999999999E-3	1.0160000000000001E-2	7.8879999999999992E-3	1.990559	6.0353490000000001	10.343468	9.9171359999999993	7.8416139999999999	10.560309999999999	7.3498210000000004	10.044720999999999	7.6206759999999996	4.0947519999999997	7.2847689999999998	2.155662	1.069752	1.0848340000000001	1.071566	1.773088	0.77162600000000003	0.70254699999999992	0.12316300000000001	0.21077699999999999	0.21019000000000002	0.22209699999999999	-2.4445329999999998	-3.4764870000000001	-3.3489969999999998	-3.0827339999999999	-2.920509	-2.189314	-0.31743500000000002	-0.30509900000000001	-0.30193499999999995	-0.297184	-0.29542499999999999	-0.41453000000000007	-0.33655600000000002	-0.25279300000000005	0.85188799999999998	2.4442589999999997	2.390876	BGIM US FI Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	1.1200000000000001	1.27	7.3699999999999992	2.8600000000000003	2.83	2.57	2.4900000000000002	2.38	2.4	2.23	2.16	2.21	2.13	1.9700000000000002	1.8900000000000001	2.38	2.25	7.8	8.3800000000000008	8.4	8.33	8.36	8.64	8.65	8.51	8.0000000000000018	8.08	7.16	7.0299999999999994	6.77	4.66	6.57	6.83	6.92	6.919999999999999	4.74	5.15	5.08	5.49	5.4	5.6499999999999995	5.87	5.73	5.77	5.99	6.2099999999999991	7.12	6.71	7.8000000000000007	7.5700000000000012	8.9099999999999984	8.48	8.629999999999999	8.66	8.4400000000000013	8.91	9.08	9	8.5400000000000009	8.24	8.1900000000000013	8.8378340000000009	8.7560469999999988	8.5999619999999997	8.695843	8.5823390000000011	8.8557869999999994	8.7821700000000007	8.8594590000000011	8.0836009999999998	7.8464200000000002	9.2170319999999997	9.0721030000000003	8.853311999999999	8.6983409999999992	6.0421990000000001	6.1133360000000003	6.2312969999999996	6.0589469999999999	8.4664979999999996	7.5155060000000002	8.1450879999999994	6.8506489999999998	6.7990020000000007	7.355086	6.9754909999999999	5.5913110000000001	5.3889200000000006	5.4329110000000007	4.9400430000000002	4.8584320000000005	4.8531300000000002	4.5571279999999996	4.6900240000000002	4.2307170000000003	3.2554410000000003	3.5576350000000003	3.3256209999999999	1.92889	1.792643	1.9072360000000002	1.6754980000000002	1.3772190000000002	2.284599	2.1791549999999997	3.049728	13.342112	12.979642999999999	12.342403000000001	12.531127	12.83653	12.979147999999999	13.058115000000001	13.215759000000002	11.237159	6.5537810000000007	5.1829150000000004	4.3350309999999999	7.2466860000000004	9.1956910000000018	12.270265	13.006708	11.451648	11.486425000000001	10.963741000000001	11.723606	11.385731	13.341667999999999	14.236545	15.665929999999999	15.565189	15.450758	15.756083	15.721376000000001	16.887506999999999	11.014768999999999	6.8745880000000001	7.0733549999999994	7.3865189999999998	4.1650559999999999	4.1791780000000003	3.6742979999999998	3.4175580000000001	3.278432	4.4827069999999996	4.4861710000000006	5.0535920000000001	4.8133319999999999	4.8772979999999997	4.29765	3.0031340000000002	1.388317	1.431298	1.322994	1.298664	1.2702629999999999	0.91034899999999996	0.67017199999999999	0.53287099999999998	1.2160849999999999	0.50278899999999993	0.51266400000000001	0.488367	0.51472000000000007	0.52546399999999993	0.52015800000000001	2.5059610000000001	6.5198099999999997	10.852511999999999	10.996290999999999	9.1739339999999991	12.104395	9.2616180000000004	12.562132999999999	10.242277	6.8843189999999996	10.063162999999999	4.9297779999999998	3.9224370000000004	4.0200019999999999	4.0396020000000004	4.2150210000000001	3.6296839999999997	6.7043450000000009	7.515555	8.3409839999999988	7.859826	7.6960369999999996	4.0811679999999999	2.2095369999999996	2.3300760000000005	2.261838	1.707309	1.0312519999999998	2.1590960000000003	1.7182519999999999	1.4707600000000001	1.313923	1.3799789999999998	1.161972	1.0759889999999999	0.99761799999999989	2.1195819999999999	3.5139849999999995	3.4465020000000002	Blbg Barc U.S. Agg Total Dur	38352	38383	38411	38442	38472	38503	38533	38564	38595	38625	38656	38686	38717	38748	38776	38807	38837	38868	38898	38929	38960	38990	39021	39051	39082	39113	39141	39172	39202	39233	39263	39294	39325	39355	39386	39416	39447	39478	39507	39538	39568	39599	39629	39660	39691	39721	39752	39782	39813	39844	39872	39903	39933	39964	39994	40025	40056	40086	40117	40147	40178	40209	40237	40268	40298	40329	40359	40390	40421	40451	40482	40512	40543	40574	40602	40633	40663	40694	40724	40755	40786	40816	40847	40877	40908	40939	40968	40999	41029	41060	41090	41121	41152	41182	41213	41243	41274	41305	41333	41364	41394	41425	41455	41486	41517	41547	41578	41608	41639	41670	41698	41729	41759	41790	41820	41851	41882	41912	41943	41973	42004	42035	42063	42094	42124	42155	42185	42216	42247	42277	42308	42338	42369	42400	42429	42460	42490	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	4.3390247142109297	4.22209692014171	4.4209741839881902	4.5022847286843497	4.3291847104532701	4.19589146565019	4.1603329378317104	4.39343606649087	4.2615504876189503	4.4430290643255397	4.5823137070951301	4.6314728616407397	4.5693727866368903	4.5465385976783503	4.5855357231077196	4.6791236221594597	4.7238577006659304	4.7888749507822501	4.7961008989783904	4.7215573522508496	4.66503884721722	4.6107565781258204	4.5249220869288704	4.3688906415193598	4.4630619306315999	4.5822061124398203	4.59876394064203	4.5000938831141299	4.4910245742271799	4.6730433023422	4.7042624779690598	4.6302660241637099	4.6180161599689296	4.6179917114081199	4.5495130528122001	4.3705411198304196	4.4062457877316303	4.2271353164920002	4.3912912387673497	4.37728381191077	4.4620162199001197	4.6496508642072198	4.6825760260965996	4.78477418411053	4.7082705391525996	4.4668248259767598	4.7081947175171104	4.0505607523688596	3.7064203718262201	3.76375788960521	4.1291813936169603	3.7335583366358098	3.9622681775086099	4.14067971879168	4.2984253848301996	4.3088169730114103	4.3513057316948602	4.4333344704892896	4.4115289365919699	4.2135233826290204	4.57128819402182	4.4753753165986199	4.5272462389969998	4.6812993098580096	4.7156595786452904	4.5428255205794601	4.2992148594599104	4.1300534015204704	4.1156309934395399	4.6698224708340001	4.5857446860542703	4.8239126082580004	4.9792434004192296	5.0443682033085002	5.1006117914490101	5.1186523556394299	5.07985503139854	5.1894030822540103	5.1923836848005402	5.1762241527425399	5.0536833324523203	4.9553202158013603	5.0801969191224501	5.0165749016502001	4.9539039325868304	4.8564332829372701	4.9429675363598298	5.0084314088383	5.07121273668937	5.0917588054245098	5.0678446659688898	4.9646828750443204	5.0227671498406599	4.8454769643025397	5.0197046849457596	5.0011289253210904	5.0602309738811702	5.1998489878154697	5.2232281023898599	5.2608131296572598	5.2217224833432896	5.4454753788714196	5.4910872003503597	5.5130046454140302	5.5512983563243399	5.5172042276450401	5.4937659729342601	5.5584879624244303	5.5470873145152897	5.5249443942537804	5.5944543559637498	5.6528734579733202	5.6343038347960404	5.6080124189274096	5.6037308621493498	5.6249637433060702	5.6060217005611896	5.6169611320230501	5.5744709441196303	5.5537695523180997	5.5525708519632904	5.37026440684037	5.4655933786330104	5.4451447814242098	5.4690339616830199	5.52469405423789	5.6268308392837696	5.60625712870503	5.6155301970577298	5.5961752215586102	5.6391978357238797	5.6705887698400703	5.67573964270278	5.4358162905779102	5.3996145924932	5.46968809796941	5.5050448549680198	5.5267799956342101	5.4739938661628802	5.4693326093739101	5.5103135285088003	5.5083496365684699	5.5884378196415696	5.8460309003415603	5.8922523568415199	5.9504200000000003	5.9494819999999997	5.9965190000000002	5.9639620000000004	5.9522060000000003	6.0133289999999997	5.994262	5.9342810000000004	5.9649900000000002	5.9587190000000003	5.9999169999999999	5.9807980000000001	6.0740239999999996	6.0990339999999996	6.0812609999999996	6.0531980000000001	6.0356719999999999	6.0117000000000003	6.0214249999999998	5.9977739999999997	6.028168	5.9923979999999997	5.9685249999999996	5.8690850000000001	5.86327	5.9148540000000001	5.8208869999999999	5.8875190000000002	5.7263400000000004	5.7300250000000004	5.7143280000000001	5.7469239999999999	5.7756850000000002	5.8078409999999998	5.8759709999999998	5.8684649999999996	5.8474110000000001	5.8830280000000004	5.6874140000000004	5.7212839999999998	6.0092340000000002	6.0389280000000003	6.0900699999999999	6.0876609999999998	6.1203390000000004	6.1234789999999997	6.2281050000000002	6.2174370000000003	6.09	6.31	6.4	6.39	6.49	6.58	6.57	6.65	6.71	6.74	6.78	6.78	

Modified Duration Contribution (Yrs)









Instructions: 
Update rows 3-7 with 3 months more of data from historical rep acct spread sheet (duration by sector) --> 8806 is rep. 

Everything else is formulas except for row 18 (which we have from tab 1), row 20 which i would ask IPA for; and row 22 which I'd ask IPA for as well since Barclays LIVE is going away

Update each chart through most recent data point





Top 20 Correlation Matrix



				BGIM 
US FI		Alliance Bernstein		Amundi Pioneer		Baird		BlackRock		Columbia		Federated Hermes		Fidelity		Goldman Sachs		JPM		John Hancock		Loomis Sayles		Macquarie		Manulife		MFS		PGIM		PIMCO		TCW		Voya		Wellington		WAMCO

		Alliance Bernstein		0.07		1.00		0.95		0.91		0.90		0.90		0.78		0.89		0.81		0.88		0.90		0.72		0.84		0.90		0.92		0.89		0.72		0.80		0.95		0.90		0.77

		Amundi Pioneer		0.17		0.95		1.00		0.96		0.96		0.95		0.87		0.95		0.88		0.91		0.96		0.79		0.91		0.96		0.97		0.93		0.70		0.87		0.97		0.94		0.85

		Baird Advisors		0.16		0.91		0.96		1.00		0.96		0.93		0.89		0.95		0.91		0.87		0.96		0.82		0.93		0.96		0.97		0.91		0.69		0.85		0.96		0.95		0.87

		Blackrock		0.23		0.90		0.96		0.96		1.00		0.95		0.89		0.94		0.89		0.88		0.95		0.81		0.93		0.95		0.96		0.90		0.66		0.85		0.95		0.92		0.86

		Columbia Mgmt		0.28		0.90		0.95		0.93		0.95		1.00		0.86		0.92		0.87		0.88		0.92		0.79		0.90		0.92		0.94		0.87		0.65		0.89		0.93		0.91		0.82

		Federated Hermes		0.23		0.78		0.87		0.89		0.89		0.86		1.00		0.95		0.80		0.81		0.91		0.88		0.92		0.91		0.87		0.76		0.67		0.80		0.83		0.91		0.82

		Fidelity		0.19		0.89		0.95		0.95		0.94		0.92		0.95		1.00		0.89		0.88		0.97		0.88		0.96		0.97		0.95		0.89		0.73		0.85		0.93		0.96		0.88

		Goldman Sachs		0.21		0.81		0.88		0.91		0.89		0.87		0.80		0.89		1.00		0.74		0.89		0.81		0.91		0.89		0.91		0.89		0.64		0.84		0.88		0.91		0.90

		JPM		0.17		0.88		0.91		0.87		0.88		0.88		0.81		0.88		0.74		1.00		0.91		0.75		0.85		0.91		0.91		0.87		0.76		0.76		0.92		0.84		0.74

		John Hancock		0.20		0.90		0.96		0.96		0.95		0.92		0.91		0.97		0.89		0.91		1.00		0.87		0.96		1.00		0.97		0.92		0.74		0.84		0.95		0.95		0.88

		Loomis, Sayles		0.30		0.72		0.79		0.82		0.81		0.79		0.88		0.88		0.81		0.75		0.87		1.00		0.91		0.87		0.81		0.74		0.68		0.78		0.79		0.87		0.81

		Macquarie		0.27		0.84		0.91		0.93		0.93		0.90		0.92		0.96		0.91		0.85		0.96		0.91		1.00		0.96		0.94		0.88		0.73		0.85		0.92		0.93		0.90

		Manulife		0.21		0.90		0.96		0.96		0.95		0.92		0.91		0.97		0.89		0.91		1.00		0.87		0.96		1.00		0.97		0.92		0.74		0.84		0.95		0.96		0.88

		MFS		0.18		0.92		0.97		0.97		0.96		0.94		0.87		0.95		0.91		0.91		0.97		0.81		0.94		0.97		1.00		0.95		0.67		0.83		0.97		0.95		0.89

		PGIM		0.10		0.89		0.93		0.91		0.90		0.87		0.76		0.89		0.89		0.87		0.92		0.74		0.88		0.92		0.95		1.00		0.66		0.74		0.95		0.88		0.90

		PIMCO		0.09		0.72		0.70		0.69		0.66		0.65		0.67		0.73		0.64		0.76		0.74		0.68		0.73		0.74		0.67		0.66		1.00		0.68		0.74		0.70		0.59

		TCW		0.39		0.80		0.87		0.85		0.85		0.89		0.80		0.85		0.84		0.76		0.84		0.78		0.85		0.84		0.83		0.74		0.68		1.00		0.83		0.84		0.74

		Voya		0.18		0.95		0.97		0.96		0.95		0.93		0.83		0.93		0.88		0.92		0.95		0.79		0.92		0.95		0.97		0.95		0.74		0.83		1.00		0.92		0.87

		Wellington		0.17		0.90		0.94		0.95		0.92		0.91		0.91		0.96		0.91		0.84		0.95		0.87		0.93		0.96		0.95		0.88		0.70		0.84		0.92		1.00		0.89

		WAMCO		0.18		0.77		0.85		0.87		0.86		0.82		0.82		0.88		0.90		0.74		0.88		0.81		0.90		0.88		0.89		0.90		0.59		0.74		0.87		0.89		1.00



Instructions: 
eVest ->> Compare>> select just the top 20 composite products and BGIM US FI(ive made a custom universe under our firm so we can quickly grab them until we have to update the composite with new AUM at year end) >> Performance>>Risk & Regression >> correlation matrix: excess returns >> risk index=US AGG; select 5 yr

Delete columns B, C, and D (Product name, VT, RM)

Delete rows 2 and 3

Delete row with BGIM US FI

Condense Names





UMC_DMC





														

api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		Date		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				Mar-2005		-1.58%		 -1.77%		 -2.86%		 -2.75%		 -2.51%		 -6.61%		 -0.51%		 -1.21%		 -2.91%		 -2.36%		 -3.80%		 -0.63%

				Apr-2005		0.99%		 -1.90%		 -5.73%		 -2.56%		 -2.35%		 -2.68%		1.35%		1.31%		 -0.97%		1.29%		 -0.06%		1.10%

				May-2005		0.90%		3.18%		6.55%		0.53%		0.05%		3.48%		1.08%		 -1.34%		1.78%		2.69%		 -0.01%		1.03%

				Jun-2005		0.35%		0.14%		3.86%		1.84%		1.33%		3.40%		0.55%		 -0.45%		1.96%		1.90%		2.37%		0.70%

				Jul-2005		-0.46%		3.72%		6.34%		3.67%		3.07%		6.99%		 -0.91%		 -0.80%		1.75%		 -0.08%		0.60%		 -0.53%

				Aug-2005		0.89%		 -0.91%		 -1.85%		2.53%		2.53%		0.86%		1.28%		1.65%		0.19%		1.86%		1.44%		1.17%

				Sep-2005		-0.49%		0.81%		0.31%		5.14%		4.45%		9.31%		 -1.03%		 -1.59%		 -1.00%		1.75%		0.71%		 -0.92%

				Oct-2005		-0.29%		 -1.67%		 -3.11%		 -3.65%		 -2.92%		 -6.54%		 -0.79%		 -1.49%		 -0.70%		 -1.72%		 -1.82%		 -0.74%

				Nov-2005		0.44%		3.78%		4.85%		3.34%		2.45%		8.27%		0.44%		 -0.71%		0.52%		1.65%		1.96%		0.46%

				Dec-2005		0.62%		0.03%		 -0.46%		4.80%		4.65%		5.91%		0.95%		0.99%		0.86%		1.63%		1.28%		0.95%

				Jan-2006		0.18%		2.65%		8.97%		6.96%		6.14%		11.17%		0.01%		1.26%		1.60%		1.30%		4.54%		0.25%

				Feb-2006		0.28%		0.27%		 -0.28%		 -0.31%		 -0.22%		 -0.12%		0.33%		 -0.35%		0.67%		2.08%		1.38%		0.42%

				Mar-2006		-0.14%		1.24%		4.85%		2.86%		3.30%		0.88%		 -0.98%		 -0.99%		0.60%		 -1.62%		 -1.54%		 -0.83%

				Apr-2006		0.07%		1.34%		 -0.02%		5.09%		4.78%		7.12%		 -0.18%		1.89%		0.62%		 -0.04%		2.74%		 -0.06%

				May-2006		-0.27%		 -2.88%		 -5.62%		 -4.71%		 -3.88%		 -10.48%		 -0.11%		1.29%		 -0.01%		 -1.82%		 -4.54%		 -0.10%

				Jun-2006		0.43%		0.14%		0.64%		 -0.14%		 -0.01%		 -0.24%		0.21%		 -0.79%		 -0.35%		 -0.37%		 -2.60%		0.18%

				Jul-2006		1.66%		0.62%		 -3.25%		1.00%		0.99%		1.41%		1.35%		1.00%		0.98%		3.12%		4.22%		1.38%

				Aug-2006		2.68%		2.38%		2.96%		2.80%		2.75%		2.55%		1.53%		1.16%		1.62%		2.57%		1.16%		1.52%

				Sep-2006		1.39%		2.58%		0.83%		0.04%		0.15%		0.83%		0.88%		 -0.01%		1.42%		0.59%		 -0.74%		0.90%

				Oct-2006		0.69%		3.26%		5.76%		4.06%		3.89%		4.75%		0.66%		0.97%		1.36%		1.96%		4.67%		0.78%

				Nov-2006		1.93%		1.90%		2.63%		3.60%		2.99%		7.43%		1.16%		2.44%		1.68%		1.19%		3.22%		1.24%

				Dec-2006		-1.78%		1.40%		0.33%		3.11%		3.14%		4.50%		 -0.58%		 -1.33%		1.10%		0.62%		2.24%		 -0.30%

				Jan-2007		-0.58%		1.51%		1.67%		0.36%		0.68%		 -1.06%		 -0.04%		 -0.98%		1.12%		 -0.16%		 -0.80%		0.07%

				Feb-2007		2.54%		 -1.96%		 -0.79%		0.60%		0.81%		 -0.59%		1.54%		2.06%		1.40%		1.66%		1.38%		1.60%

				Mar-2007		-0.70%		1.12%		1.07%		2.77%		2.55%		3.97%		0.00%		0.24%		0.11%		0.92%		3.08%		0.05%

				Apr-2007		0.70%		4.43%		1.80%		4.56%		4.44%		4.74%		0.54%		1.13%		1.30%		0.76%		3.01%		0.61%

				May-2007		-1.26%		3.49%		4.10%		2.63%		1.75%		4.85%		 -0.76%		 -1.56%		0.75%		 -0.39%		2.00%		 -0.66%

				Jun-2007		-0.75%		 -1.66%		 -1.46%		0.82%		0.12%		4.69%		 -0.30%		 -0.44%		 -1.80%		 -1.90%		 -0.16%		 -0.40%

				Jul-2007		1.16%		 -3.10%		 -6.84%		 -0.30%		 -1.47%		5.28%		0.83%		2.03%		 -3.54%		 -1.06%		0.91%		0.55%

				Aug-2007		1.69%		1.50%		2.27%		 -1.56%		 -1.56%		 -2.13%		1.23%		1.23%		1.36%		1.07%		 -1.67%		0.97%

				Sep-2007		1.07%		3.74%		1.72%		6.60%		5.35%		11.04%		0.76%		2.24%		2.62%		2.38%		6.08%		1.07%

				Oct-2007		0.99%		1.59%		2.87%		5.57%		3.93%		11.15%		0.90%		1.63%		0.60%		2.45%		4.32%		0.73%

				Nov-2007		2.55%		 -4.18%		 -7.18%		 -4.52%		 -3.29%		 -7.09%		1.80%		1.91%		 -2.17%		 -0.26%		 -1.31%		1.32%

				Dec-2007		0.71%		 -0.69%		 -0.06%		 -1.45%		 -2.25%		0.35%		0.28%		 -0.30%		0.29%		0.61%		0.22%		0.18%

				Jan-2008		1.26%		 -6.00%		 -6.82%		 -9.69%		 -9.24%		 -12.48%		1.68%		2.78%		 -1.33%		0.77%		1.55%		1.46%

				Feb-2008		-0.12%		 -3.25%		 -3.71%		2.87%		1.43%		7.38%		0.14%		1.67%		 -1.36%		 -0.11%		1.57%		 -0.32%

				Mar-2008		0.49%		 -0.43%		0.42%		 -2.20%		 -1.05%		 -5.29%		0.34%		2.04%		 -0.34%		 -0.05%		 -0.88%		 -0.46%

				Apr-2008		0.19%		4.87%		4.19%		6.05%		5.43%		8.12%		 -0.21%		 -1.91%		4.31%		0.95%		1.39%		0.43%

				May-2008		-1.51%		1.30%		4.59%		1.58%		0.97%		1.86%		 -0.73%		 -1.11%		0.36%		0.12%		0.61%		 -0.54%

				Jun-2008		0.02%		 -8.43%		 -7.70%		 -8.22%		 -8.18%		 -9.98%		 -0.08%		0.09%		 -2.80%		 -1.96%		 -1.29%		 -0.56%

				Jul-2008		0.01%		 -0.84%		3.70%		 -3.60%		 -3.21%		 -3.77%		 -0.08%		0.14%		 -1.33%		1.03%		6.17%		 -0.77%

				Aug-2008		0.79%		1.45%		3.61%		 -4.68%		 -4.05%		 -7.99%		0.95%		 -1.65%		0.35%		0.74%		 -3.48%		0.52%

				Sep-2008		-2.19%		 -8.91%		 -7.97%		 -15.02%		 -14.46%		 -17.50%		 -1.34%		 -2.35%		 -7.98%		 -6.68%		 -5.38%		 -2.89%

				Oct-2008		-4.32%		 -16.79%		 -20.80%		 -22.02%		 -20.18%		 -27.37%		 -2.36%		 -3.69%		 -15.91%		 -16.03%		 -14.07%		 -4.71%

				Nov-2008		6.75%		 -7.18%		 -11.83%		 -5.78%		 -5.41%		 -7.53%		3.26%		2.89%		 -9.31%		2.96%		0.60%		0.06%

				Dec-2008		8.36%		1.06%		5.80%		5.70%		6.01%		7.80%		3.73%		6.21%		7.68%		7.46%		9.84%		3.43%

				Jan-2009		-2.35%		 -8.43%		 -11.12%		 -8.84%		 -9.81%		 -6.46%		 -0.88%		 -3.27%		5.99%		1.33%		 -5.96%		0.62%

				Feb-2009		-1.20%		 -10.65%		 -12.15%		 -9.33%		 -10.26%		 -5.64%		 -0.38%		 -2.23%		 -3.10%		 -1.11%		 -5.30%		 -1.13%

				Mar-2009		0.89%		8.76%		8.93%		8.03%		6.34%		14.37%		1.39%		2.30%		3.19%		3.63%		5.71%		1.55%

				Apr-2009		0.67%		9.57%		15.46%		13.63%		12.80%		16.64%		0.48%		0.90%		12.10%		5.55%		8.43%		2.47%

				May-2009		1.46%		5.59%		3.01%		13.54%		11.83%		17.09%		0.73%		3.57%		6.73%		4.07%		5.65%		2.91%

				Jun-2009		2.00%		0.20%		1.47%		 -1.10%		 -0.57%		 -1.35%		0.57%		0.41%		2.86%		1.44%		1.24%		1.62%

				Jul-2009		3.78%		7.56%		9.63%		9.78%		9.13%		11.24%		1.61%		2.21%		6.09%		3.19%		4.61%		3.60%

				Aug-2009		1.39%		3.61%		2.87%		3.70%		5.44%		 -0.36%		1.04%		1.76%		1.86%		2.01%		0.52%		1.73%

				Sep-2009		2.01%		3.73%		5.77%		5.14%		3.83%		9.08%		1.05%		2.14%		5.69%		4.90%		3.32%		2.25%

				Oct-2009		-0.67%		 -1.86%		 -6.79%		 -1.24%		 -1.25%		0.12%		0.49%		0.47%		1.79%		0.15%		0.96%		1.35%

				Nov-2009		1.07%		6.00%		3.14%		2.87%		2.00%		4.30%		1.29%		2.55%		1.01%		1.09%		2.22%		1.11%

				Dec-2009		-2.00%		1.93%		8.05%		2.11%		1.44%		3.95%		 -1.56%		 -3.76%		3.28%		0.37%		 -0.36%		 -0.27%

				Jan-2010		1.91%		 -3.60%		 -3.68%		 -4.89%		 -4.41%		 -5.58%		1.53%		0.41%		1.27%		0.38%		0.25%		1.98%

				Feb-2010		0.55%		3.10%		4.50%		0.00%		 -0.69%		0.35%		0.37%		0.07%		0.17%		1.36%		1.12%		0.54%

				Mar-2010		-0.61%		6.03%		8.14%		6.80%		6.24%		8.07%		 -0.12%		 -0.76%		3.14%		2.48%		4.01%		0.73%

				Apr-2010		2.04%		1.58%		5.66%		 -0.88%		 -1.81%		1.21%		1.04%		0.02%		2.34%		0.83%		1.57%		1.65%

				May-2010		0.49%		 -7.99%		 -7.59%		 -10.52%		 -11.51%		 -8.80%		0.84%		 -1.56%		 -3.59%		 -1.50%		 -4.34%		 -0.31%

				Jun-2010		2.46%		 -5.23%		 -7.75%		 -1.28%		 -1.00%		 -0.73%		1.57%		1.53%		1.24%		1.94%		0.89%		1.57%

				Jul-2010		1.47%		7.01%		6.87%		9.03%		9.48%		8.33%		1.07%		3.40%		3.56%		4.06%		5.52%		1.58%

				Aug-2010		3.10%		 -4.51%		 -7.40%		 -2.75%		 -3.10%		 -1.94%		1.29%		1.39%		0.04%		2.39%		0.68%		1.47%

				Sep-2010		-0.00%		8.92%		12.46%		9.95%		9.80%		11.11%		0.11%		2.35%		3.01%		1.57%		5.76%		0.79%

				Oct-2010		-0.24%		3.80%		4.09%		3.41%		3.61%		2.90%		0.36%		1.26%		2.58%		1.85%		1.28%		0.78%

				Nov-2010		-0.97%		0.01%		3.47%		 -3.86%		 -4.81%		 -2.64%		 -0.57%		 -3.81%		 -1.17%		 -3.10%		 -4.65%		 -0.57%

				Dec-2010		-1.04%		6.68%		7.94%		7.83%		8.10%		7.14%		 -1.08%		1.31%		1.81%		 -0.45%		3.14%		 -0.44%

				Jan-2011		-0.92%		2.37%		 -0.26%		0.98%		2.36%		 -2.71%		0.12%		0.18%		2.21%		 -0.60%		 -1.55%		0.60%

				Feb-2011		0.92%		3.43%		5.48%		2.63%		3.30%		 -0.93%		0.25%		0.59%		1.31%		0.29%		1.49%		0.70%

				Mar-2011		-0.20%		0.04%		2.59%		 -0.23%		 -2.24%		5.88%		0.06%		0.47%		0.32%		1.19%		2.95%		0.15%

				Apr-2011		1.44%		2.96%		2.64%		4.89%		5.98%		3.10%		1.27%		3.10%		1.55%		1.36%		4.73%		1.53%

				May-2011		1.35%		 -1.13%		 -1.87%		 -2.88%		 -2.95%		 -2.62%		1.31%		 -0.08%		0.49%		1.53%		 -1.20%		1.07%

				Jun-2011		-0.78%		 -1.67%		 -2.31%		 -1.45%		 -1.25%		 -1.54%		 -0.29%		0.08%		 -0.97%		0.91%		0.46%		 -0.57%

				Jul-2011		2.25%		 -2.03%		 -3.61%		 -1.36%		 -1.59%		 -0.44%		1.59%		2.06%		1.16%		1.85%		1.37%		1.50%

				Aug-2011		2.90%		 -5.43%		 -8.70%		 -8.57%		 -9.03%		 -8.94%		1.46%		1.27%		 -4.00%		0.52%		0.05%		0.19%

				Sep-2011		2.64%		 -7.03%		 -11.21%		 -11.13%		 -9.53%		 -14.58%		0.73%		 -2.31%		 -3.27%		 -4.36%		 -9.83%		 -0.10%

				Oct-2011		0.68%		10.93%		15.14%		10.53%		9.64%		13.25%		0.11%		1.33%		5.99%		4.40%		5.58%		0.96%

				Nov-2011		-1.55%		 -0.22%		 -0.36%		 -5.10%		 -4.85%		 -6.66%		 -0.09%		 -1.75%		 -2.16%		 -0.88%		 -3.41%		 -0.56%

				Dec-2011		2.04%		1.02%		0.66%		 -1.12%		 -0.95%		 -1.21%		1.10%		0.67%		2.66%		1.13%		 -1.47%		1.32%

				Jan-2012		2.30%		4.48%		7.07%		6.78%		5.33%		11.34%		0.88%		1.67%		3.04%		1.58%		7.42%		1.69%

				Feb-2012		0.56%		4.32%		2.39%		5.62%		5.74%		5.99%		 -0.02%		 -0.07%		2.38%		2.40%		2.86%		0.67%

				Mar-2012		-0.68%		3.29%		2.56%		 -1.38%		 -0.46%		 -3.34%		 -0.55%		 -0.72%		 -0.14%		0.22%		 -1.99%		 -0.16%

				Apr-2012		1.00%		 -0.63%		 -1.54%		 -1.58%		 -1.96%		 -1.20%		1.11%		1.18%		1.05%		1.63%		0.96%		1.12%

				May-2012		0.51%		 -6.01%		 -6.62%		 -11.36%		 -11.48%		 -11.21%		0.90%		 -1.03%		 -1.31%		 -2.32%		 -7.32%		0.58%

				Jun-2012		0.09%		4.12%		4.99%		5.90%		7.01%		3.86%		0.04%		0.48%		2.11%		3.51%		5.58%		0.54%

				Jul-2012		2.11%		1.39%		 -1.38%		1.41%		1.13%		1.95%		1.38%		1.16%		1.90%		3.71%		2.24%		1.84%

				Aug-2012		-0.19%		2.25%		3.33%		2.09%		2.69%		 -0.33%		0.07%		0.86%		1.17%		1.18%		 -0.11%		0.55%

				Sep-2012		0.39%		2.58%		3.28%		3.74%		2.96%		6.03%		0.14%		1.22%		1.39%		1.63%		2.62%		0.81%

				Oct-2012		0.65%		 -1.85%		 -2.17%		0.39%		0.83%		 -0.61%		0.20%		 -0.14%		0.88%		0.89%		0.52%		0.62%

				Nov-2012		-0.09%		0.58%		0.53%		1.91%		2.42%		1.27%		0.16%		 -0.01%		0.80%		1.18%		1.41%		0.35%

				Dec-2012		0.22%		0.91%		3.56%		3.47%		3.20%		4.89%		 -0.14%		 -0.33%		1.58%		0.71%		2.16%		0.29%

				Jan-2013		0.05%		5.18%		6.26%		4.07%		5.27%		1.38%		 -0.70%		 -0.91%		1.34%		 -1.34%		0.72%		 -0.16%

				Feb-2013		0.31%		1.36%		1.10%		 -1.06%		 -0.95%		 -1.26%		0.50%		 -0.95%		0.51%		 -0.31%		 -0.32%		0.55%

				Mar-2013		0.09%		3.75%		4.62%		0.20%		0.82%		 -1.72%		0.08%		 -0.25%		1.02%		 -0.62%		 -0.52%		0.24%

				Apr-2013		0.25%		1.93%		 -0.37%		3.68%		5.21%		0.75%		1.01%		1.39%		1.81%		2.92%		3.43%		1.32%

				May-2013		-0.18%		2.34%		4.00%		 -2.31%		 -2.41%		 -2.57%		 -1.78%		 -2.97%		 -0.58%		 -3.57%		 -6.25%		 -1.63%

				Jun-2013		-0.39%		 -1.34%		 -0.51%		 -4.34%		 -3.55%		 -6.37%		 -1.55%		 -1.18%		 -2.62%		 -4.91%		 -4.13%		 -2.23%

				Jul-2013		0.05%		5.09%		7.00%		4.38%		5.28%		1.04%		0.14%		1.26%		1.90%		1.21%		 -0.56%		0.41%

				Aug-2013		-0.28%		 -2.90%		 -3.18%		 -1.38%		 -1.32%		 -1.72%		 -0.51%		 -0.53%		 -0.61%		 -2.56%		 -4.09%		 -0.61%

				Sep-2013		0.21%		3.14%		6.38%		6.95%		7.39%		6.50%		0.95%		2.06%		0.99%		2.61%		4.40%		1.12%

				Oct-2013		0.85%		4.60%		2.51%		3.67%		3.36%		4.86%		0.81%		0.98%		2.51%		2.77%		2.75%		1.29%

				Nov-2013		-1.77%		3.05%		4.01%		0.17%		0.77%		 -1.46%		 -0.37%		 -0.82%		0.51%		 -1.70%		 -3.64%		 -0.19%

				Dec-2013		-1.53%		2.53%		1.97%		0.88%		1.50%		 -1.45%		 -0.57%		 -0.60%		0.54%		0.51%		 -0.55%		 -0.29%

				Jan-2014		4.77%		 -3.46%		 -2.77%		 -4.54%		 -4.03%		 -6.49%		1.48%		1.06%		0.70%		 -0.68%		 -4.63%		1.46%

				Feb-2014		0.48%		4.57%		4.71%		5.02%		5.56%		3.31%		0.53%		1.40%		2.02%		3.03%		3.92%		0.91%

				Mar-2014		0.70%		0.84%		 -0.68%		0.26%		 -0.64%		3.07%		 -0.17%		 -0.07%		0.24%		1.37%		2.81%		0.08%

				Apr-2014		1.73%		0.74%		 -3.88%		1.32%		1.45%		0.33%		0.84%		1.13%		0.63%		1.24%		0.89%		0.95%

				May-2014		2.21%		2.35%		0.80%		1.94%		1.62%		3.49%		1.14%		0.59%		0.92%		3.10%		2.08%		1.27%

				Jun-2014		-0.03%		2.07%		5.32%		1.68%		0.96%		2.66%		0.05%		0.73%		0.84%		0.36%		1.00%		0.32%

				Jul-2014		0.16%		 -1.38%		 -6.05%		 -0.99%		 -1.96%		1.93%		 -0.25%		 -0.90%		 -1.33%		0.40%		 -1.06%		 -0.18%

				Aug-2014		1.40%		4.00%		4.96%		0.55%		 -0.15%		2.25%		1.10%		0.55%		1.58%		0.84%		0.48%		1.11%

				Sep-2014		-0.78%		 -1.40%		 -6.05%		 -4.84%		 -3.84%		 -7.41%		 -0.68%		 -2.79%		 -2.09%		 -1.81%		 -5.11%		 -0.79%

				Oct-2014		0.16%		2.44%		6.59%		 -0.99%		 -1.45%		1.18%		0.98%		0.01%		1.19%		1.71%		1.56%		0.89%

				Nov-2014		1.51%		2.69%		0.09%		0.72%		1.36%		 -1.06%		0.71%		 -0.36%		 -0.73%		0.09%		 -1.31%		0.57%

				Dec-2014		1.43%		 -0.25%		2.85%		 -3.61%		 -3.46%		 -4.61%		0.09%		 -0.69%		 -1.45%		 -2.31%		 -5.93%		 -0.09%

				Jan-2015		6.58%		 -3.00%		 -3.22%		 -0.15%		0.49%		0.60%		2.10%		 -0.16%		0.66%		0.93%		0.34%		2.02%

				Feb-2015		-3.05%		5.75%		5.94%		5.35%		5.98%		3.10%		 -0.94%		 -0.81%		2.41%		0.85%		 -1.34%		 -0.46%

				Mar-2015		0.61%		 -1.58%		1.74%		 -1.62%		 -1.52%		 -1.42%		0.46%		 -0.96%		 -0.55%		0.22%		 -2.98%		0.34%

				Apr-2015		-2.01%		0.96%		 -2.55%		5.05%		4.08%		7.69%		 -0.36%		1.06%		1.21%		1.63%		2.92%		 -0.12%

				May-2015		-1.28%		1.29%		2.28%		 -1.56%		 -0.51%		 -4.00%		 -0.24%		 -1.79%		0.30%		 -0.39%		 -2.58%		 -0.15%

				Jun-2015		-2.72%		 -1.94%		0.75%		 -2.79%		 -2.83%		 -2.60%		 -1.09%		 -0.44%		 -1.49%		 -1.56%		 -1.22%		 -1.16%

				Jul-2015		2.69%		2.10%		 -1.16%		 -0.28%		2.08%		 -6.93%		0.70%		0.23%		 -0.58%		0.49%		 -2.56%		0.63%

				Aug-2015		-0.92%		 -6.03%		 -6.28%		 -7.64%		 -7.36%		 -9.04%		 -0.14%		0.12%		 -1.74%		 -0.91%		 -5.38%		 -0.41%

				Sep-2015		0.77%		 -2.47%		 -4.91%		 -4.64%		 -5.08%		 -3.01%		0.68%		0.51%		 -2.60%		 -1.29%		 -2.97%		0.16%

				Oct-2015		0.07%		8.44%		5.63%		7.44%		7.82%		7.13%		0.02%		0.21%		2.75%		2.74%		4.53%		0.47%

				Nov-2015		-0.74%		0.30%		3.25%		 -2.06%		 -1.56%		 -3.90%		 -0.26%		 -1.66%		 -2.22%		 -0.06%		 -2.16%		 -0.27%

				Dec-2015		-0.56%		 -1.58%		 -5.02%		 -1.88%		 -1.35%		 -2.23%		 -0.32%		0.53%		 -2.52%		 -1.39%		 -2.23%		 -0.61%

				Jan-2016		4.36%		 -4.96%		 -8.79%		 -6.80%		 -7.23%		 -6.49%		1.38%		0.87%		 -1.61%		 -0.18%		0.35%		0.82%

				Feb-2016		1.86%		 -0.13%		 -0.00%		 -1.14%		 -1.83%		 -0.16%		0.71%		2.23%		0.57%		1.91%		1.44%		0.44%

				Mar-2016		1.16%		6.78%		7.98%		8.13%		6.51%		13.23%		0.92%		2.70%		4.44%		3.27%		9.06%		1.57%

				Apr-2016		0.64%		0.39%		1.57%		2.63%		2.90%		0.54%		0.38%		1.33%		3.92%		1.77%		2.57%		0.94%

				May-2016		0.10%		1.80%		2.25%		 -1.69%		 -0.91%		 -3.73%		0.03%		 -1.34%		0.62%		 -0.18%		 -5.44%		0.10%

				Jun-2016		2.48%		0.26%		 -0.06%		 -1.53%		 -3.36%		4.00%		1.80%		2.92%		0.92%		3.37%		5.89%		1.72%

				Jul-2016		1.38%		3.69%		5.97%		4.95%		5.07%		5.03%		0.63%		0.75%		2.70%		1.80%		0.60%		1.14%

				Aug-2016		0.40%		0.14%		1.77%		0.63%		0.07%		2.49%		 -0.11%		 -0.49%		2.09%		1.79%		0.04%		0.23%

				Sep-2016		-0.21%		0.02%		1.11%		1.23%		1.23%		1.29%		 -0.06%		0.55%		0.67%		0.40%		2.02%		0.08%

				Oct-2016		-0.35%		 -1.82%		 -4.75%		 -1.44%		 -2.05%		0.24%		 -0.76%		 -2.78%		0.39%		 -1.24%		 -0.85%		 -0.52%

				Nov-2016		-1.10%		3.70%		11.15%		 -2.31%		 -1.99%		 -4.60%		 -2.37%		 -3.97%		 -0.47%		 -4.09%		 -7.03%		 -2.17%

				Dec-2016		0.43%		1.98%		2.80%		2.56%		3.42%		0.22%		0.14%		 -0.46%		1.85%		1.33%		1.87%		0.43%

				Jan-2017		0.37%		1.90%		0.39%		3.54%		2.90%		5.47%		0.20%		1.13%		1.45%		1.44%		2.25%		0.49%

				Feb-2017		0.67%		3.97%		1.93%		1.59%		1.43%		3.06%		0.67%		0.47%		1.46%		2.00%		1.80%		0.86%

				Mar-2017		-0.34%		0.12%		0.13%		2.54%		2.75%		2.52%		 -0.05%		0.15%		 -0.22%		0.38%		2.31%		0.05%

				Apr-2017		0.62%		1.03%		1.10%		2.14%		2.54%		2.19%		0.77%		1.13%		1.15%		1.49%		1.17%		0.88%

				May-2017		0.66%		1.41%		 -2.03%		3.25%		3.67%		2.96%		0.77%		1.55%		0.87%		0.88%		1.96%		0.85%

				Jun-2017		0.44%		0.62%		3.46%		0.31%		 -0.18%		1.01%		 -0.10%		 -0.09%		0.14%		 -0.14%		0.46%		0.11%

				Jul-2017		0.21%		2.06%		0.74%		3.69%		2.88%		5.96%		0.43%		1.68%		1.11%		0.84%		2.07%		0.59%

				Aug-2017		0.12%		0.31%		 -1.27%		0.52%		 -0.04%		2.23%		0.90%		0.99%		 -0.04%		1.77%		1.79%		0.89%

				Sep-2017		0.05%		2.06%		6.24%		1.86%		2.49%		 -0.40%		 -0.48%		 -0.90%		0.90%		0.01%		 -0.34%		 -0.29%

				Oct-2017		0.18%		2.33%		0.85%		1.88%		1.52%		3.51%		0.06%		 -0.38%		0.42%		0.37%		 -2.82%		0.13%

				Nov-2017		0.04%		3.07%		2.88%		0.81%		1.05%		0.20%		 -0.13%		1.11%		 -0.26%		0.05%		1.68%		 -0.05%

				Dec-2017		0.29%		1.11%		 -0.40%		2.24%		1.61%		3.59%		0.46%		0.35%		0.30%		0.73%		2.02%		0.52%

				Jan-2018		0.13%		5.73%		2.61%		5.57%		5.02%		8.33%		 -1.15%		1.19%		0.60%		 -0.04%		4.48%		 -0.74%

				Feb-2018		0.06%		 -3.69%		 -3.87%		 -4.72%		 -4.51%		 -4.61%		 -0.95%		 -0.89%		 -0.85%		 -1.99%		 -1.04%		 -0.95%

				Mar-2018		0.35%		 -2.54%		1.29%		 -1.76%		 -1.80%		 -1.86%		0.64%		1.06%		 -0.60%		0.29%		1.00%		0.52%

				Apr-2018		0.12%		0.38%		0.86%		1.60%		2.28%		 -0.44%		 -0.74%		 -1.60%		0.65%		 -1.45%		 -2.94%		 -0.61%

				May-2018		0.12%		2.41%		6.07%		 -2.31%		 -2.25%		 -3.54%		0.71%		 -0.76%		 -0.03%		 -0.94%		 -4.98%		0.47%

				Jun-2018		0.10%		0.62%		0.72%		 -1.88%		 -1.22%		 -4.15%		 -0.12%		 -0.44%		0.40%		 -1.19%		 -2.86%		 -0.10%

				Jul-2018		0.33%		3.72%		1.74%		2.39%		2.46%		2.20%		0.02%		 -0.17%		1.09%		2.55%		1.90%		0.28%

				Aug-2018		0.23%		3.26%		4.31%		 -2.09%		 -1.93%		 -2.70%		0.64%		0.10%		0.74%		 -1.73%		 -6.09%		0.49%

				Sep-2018		0.18%		0.57%		 -2.41%		0.46%		0.87%		 -0.53%		 -0.64%		 -0.86%		0.56%		1.51%		2.59%		 -0.43%

				Oct-2018		-0.14%		 -6.84%		 -10.86%		 -8.13%		 -7.96%		 -8.71%		 -0.79%		 -1.12%		 -1.60%		 -2.16%		 -1.96%		 -0.89%

				Nov-2018		-0.02%		2.04%		1.59%		0.95%		 -0.13%		4.12%		0.60%		0.31%		 -0.86%		 -0.42%		2.81%		0.39%

				Dec-2018		2.60%		 -9.03%		 -11.88%		 -4.53%		 -4.85%		 -2.66%		1.84%		2.02%		 -2.14%		1.35%		1.31%		1.38%

				Jan-2019		1.18%		8.01%		11.25%		7.56%		6.57%		8.77%		1.06%		1.52%		4.52%		4.41%		5.46%		1.63%

				Feb-2019		-0.38%		3.21%		5.20%		1.95%		2.55%		0.22%		 -0.06%		 -0.58%		1.66%		1.00%		 -1.09%		0.19%

				Mar-2019		3.14%		1.94%		 -2.09%		0.60%		0.63%		0.84%		1.92%		1.25%		0.94%		1.42%		 -1.33%		1.90%

				Apr-2019		-0.84%		4.05%		3.40%		2.64%		2.81%		2.11%		0.03%		 -0.30%		1.42%		0.24%		 -0.18%		0.26%

				May-2019		4.02%		 -6.35%		 -7.78%		 -5.37%		 -4.80%		 -7.26%		1.78%		1.35%		 -1.19%		0.41%		0.30%		1.60%

				Jun-2019		1.51%		7.05%		7.07%		6.02%		5.93%		6.24%		1.26%		2.22%		2.28%		3.40%		5.51%		1.45%

				Jul-2019		0.17%		1.44%		0.58%		 -1.21%		 -1.27%		 -1.22%		0.22%		 -0.28%		0.56%		1.21%		0.93%		0.35%

				Aug-2019		5.15%		 -1.58%		 -4.94%		 -3.09%		 -2.59%		 -4.88%		2.59%		2.03%		0.40%		0.75%		 -2.64%		2.37%

				Sep-2019		 -1.15%		1.87%		2.08%		2.57%		2.87%		1.91%		 -0.53%		 -1.02%		0.36%		 -0.46%		0.96%		 -0.39%

				Oct-2019		0.19%		2.17%		2.63%		3.49%		3.59%		4.22%		0.30%		0.67%		0.28%		0.28%		2.90%		0.39%

				Nov-2019		0.31%		3.63%		4.12%		0.88%		1.13%		 -0.14%		 -0.05%		 -0.76%		0.33%		 -0.48%		 -1.82%		0.00%

				Dec-2019		0.22%		3.02%		2.88%		4.33%		3.25%		7.46%		 -0.07%		0.58%		2.00%		2.01%		4.13%		0.14%

				Jan-2020		1.32%		 -0.04%		 -3.21%		 -2.69%		 -2.09%		 -4.66%		1.92%		1.28%		0.03%		1.52%		 -1.29%		2.04%

				Feb-2020		 -0.02%		 -8.23%		 -8.42%		 -7.90%		 -9.04%		 -5.27%		1.80%		0.67%		 -1.41%		 -0.97%		 -3.41%		1.37%

				Mar-2020		 -0.03%		 -12.35%		 -21.73%		 -14.48%		 -13.35%		 -15.40%		 -0.59%		 -2.24%		 -11.46%		 -13.85%		 -11.07%		 -3.94%

				Apr-2020		3.73%		12.82%		13.74%		7.58%		6.46%		9.16%		1.78%		1.96%		4.51%		2.25%		3.92%		2.95%

				May-2020		1.69%		4.76%		6.51%		3.27%		4.35%		0.77%		0.47%		0.44%		4.41%		6.07%		5.18%		1.61%

				Jun-2020		1.88%		1.99%		3.53%		4.52%		3.41%		7.35%		0.63%		0.89%		0.98%		3.51%		0.47%		1.44%

				Jul-2020		3.59%		5.64%		2.77%		4.46%		2.33%		8.94%		1.49%		3.19%		4.69%		3.71%		3.02%		2.21%

				Aug-2020		 -1.06%		7.19%		5.63%		4.28%		5.14%		2.21%		 -0.81%		 -0.15%		0.95%		0.51%		 -0.33%		 -0.30%

				Sep-2020		 -0.01%		 -3.80%		 -3.34%		 -2.46%		 -2.60%		 -1.60%		 -0.05%		 -0.36%		 -1.03%		 -1.85%		 -2.02%		 -0.04%

				Oct-2020		0.52%		 -2.66%		2.09%		 -2.15%		 -3.99%		2.06%		 -0.45%		0.09%		0.51%		 -0.03%		0.43%		 -0.24%

				Nov-2020		3.29%		10.95%		18.43%		13.45%		15.50%		9.25%		0.98%		1.82%		3.96%		3.86%		5.49%		1.81%

				Dec-2020		0.80%		3.84%		8.65%		5.41%		4.65%		7.35%		0.14%		1.34%		1.88%		1.90%		3.48%		0.61%

				Jan-2021		 -0.37%		 -1.01%		5.03%		0.22%		 -1.07%		3.07%		 -0.72%		 -0.88%		0.33%		 -1.09%		 -1.07%		 -0.52%

				Feb-2021		0.75%		2.76%		6.23%		1.98%		2.24%		0.76%		 -1.44%		 -1.72%		0.37%		 -2.55%		 -2.68%		 -1.30%

				Mar-2021		 -0.39%		4.38%		1.00%		1.26%		2.30%		 -1.51%		 -1.25%		 -1.92%		0.15%		 -0.96%		 -3.07%		 -1.07%

				Apr-2021		0.51%		5.34%		2.10%		2.94%		3.01%		2.49%		0.79%		1.26%		1.09%		2.22%		2.26%		0.95%

				May-2021		0.13%		0.70%		0.21%		3.13%		3.26%		2.32%		0.33%		0.94%		0.30%		1.06%		2.50%		0.39%

				Jun-2021		0.49%		2.33%		1.94%		 -0.65%		 -1.13%		0.17%		0.70%		 -0.88%		1.34%		0.73%		 -1.21%		0.92%

				Jul-2021		0.13%		2.38%		 -3.61%		 -1.65%		0.75%		 -6.73%		1.12%		1.33%		0.38%		0.42%		 -0.43%		1.05%

				Aug-2021		0.11%		3.04%		2.24%		1.90%		1.76%		2.62%		 -0.19%		 -0.42%		0.51%		0.98%		0.77%		 -0.02%

				Sep-2021		 -0.00%		 -4.65%		 -2.95%		 -3.20%		 -2.90%		 -3.97%		 -0.87%		 -1.78%		 -0.01%		 -2.07%		 -3.43%		 -0.76%

				Oct-2021		 -0.01%		7.01%		4.25%		2.39%		2.46%		0.99%		 -0.03%		 -0.24%		 -0.17%		0.02%		 -1.33%		 -0.06%

				Nov-2021		0.12%		 -0.69%		 -4.17%		 -4.50%		 -4.65%		 -4.08%		0.30%		 -0.29%		 -0.97%		 -1.84%		 -2.74%		0.07%

				Dec-2021		 -0.16%		4.48%		2.23%		4.13%		5.12%		1.88%		 -0.26%		 -0.14%		1.87%		1.40%		1.56%		0.05%



				Correl		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		1.00		0.03		-0.01		0.11		0.11		0.13		0.82		0.60		0.22		0.45		0.31		0.68

				US AGG		0.82		0.02		-0.06		0.10		0.08		0.13		1.00		0.73		0.23		0.55		0.37		0.83

				US HY		0.22		0.72		0.71		0.78		0.75		0.74		0.23		0.37		1.00		0.78		0.65		0.68

				($) JPM EMBI GD		0.45		0.58		0.52		0.70		0.67		0.69		0.55		0.62		0.78		1.00		0.80		0.80

				(LOC) JPM GBI-EM GD		0.31		0.59		0.54		0.78		0.74		0.80		0.37		0.67		0.65		0.80		1.00		0.60

				Top 20 Core Plus Managers		0.68		0.39		0.31		0.48		0.46		0.48		0.83		0.71		0.68		0.80		0.60		1.00

				UMC		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		100.00%		16.62%		10.79%		14.42%		16.26%		13.60%		148.38%		90.60%		43.04%		55.02%		37.90%		118.18%

				US AGG		56.52%		9.62%		5.30%		8.33%		8.96%		8.01%		100.00%		60.40%		25.76%		36.41%		22.32%		79.58%

				US HY		85.38%		49.87%		36.56%		46.12%		46.82%		35.53%		131.88%		90.97%		100.00%		84.68%		54.58%		137.52%

				($) JPM EMBI GD		102.88%		39.89%		26.30%		39.28%		39.66%		32.67%		165.58%		116.94%		81.43%		100.00%		65.73%		155.29%

				(LOC) JPM GBI-EM GD		96.68%		45.95%		30.51%		55.59%		54.16%		48.85%		148.24%		150.32%		89.17%		107.49%		100.00%		148.22%

				Top 20 Core Plus Managers		67.45%		19.22%		12.33%		17.30%		17.92%		14.82%		115.99%		73.43%		43.94%		50.58%		31.78%		100.00%

				DMC		BGIM US FI		S&P 500		R2000		MSCI ACWI xUS		MSCI EAFE		MSCI EM		Blbg Barc US Agg		Blbg Barc Glb Agg		Blbg Barc US HY		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		Top 20 Core Plus Managers

				BGIM US FI		100.00%		-20.40%		-17.86%		-17.76%		-15.85%		-11.85%		102.14%		16.48%		-13.14%		6.54%		-0.91%		83.13%

				US AGG		56.88%		-11.04%		-11.26%		-9.73%		-9.21%		-6.21%		100.00%		23.87%		-4.37%		14.27%		0.77%		85.68%

				US HY		47.02%		38.31%		20.56%		24.67%		24.55%		17.97%		53.00%		14.24%		100.00%		62.48%		20.41%		134.96%

				($) JPM EMBI GD		121.03%		24.04%		7.48%		18.08%		17.67%		16.25%		161.17%		64.03%		69.75%		100.00%		39.28%		208.11%

				(LOC) JPM GBI-EM GD		164.11%		48.96%		23.43%		50.79%		47.77%		47.34%		194.98%		151.05%		113.40%		142.98%		100.00%		262.41%

				Top 20 Core Plus Managers		53.33%		-2.47%		-6.50%		-3.97%		-3.66%		-2.05%		92.56%		22.59%		15.10%		24.55%		4.54%		100.00%



				Correlation		BGIM US FI		Top 20 Core Plus Managers

				US AGG		0.82		0.83

				US HY		0.22		0.68

				S&P 500		0.03		0.39





				Upside Mkt Cap		BGIM US FI		Top 20 Core Plus Managers

				US AGG		148%		116%

				US HY		43%		44%

				SP500		17%		19%





				Downside Mkt Cap		BGIM US FI		Top 20 Core Plus Managers

				US AGG		102%		93%

				US HY		-13%		15%

				SP500		-20%		-2%



































































Instructions: 
Add 3 months of returns for each product/index

update formulas to include additional 3 months (CTRL+~ to show formulas; highlight all; CTRL+F add current row number, replace with new row number)
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YTM Monthly



		Date		BGIM US FI		Blbg Barc U.S. Aggregate		Yield Diff		US FI Return		US AGG

		12/30/05		4.54%		5.12%		-0.58%		0.62%		0.95%												Total Months		193

		1/31/06		4.68%		5.20%		-0.52%		0.18%		0.01%				Relative Yield		Months		% of Time

		2/28/06		4.77%		5.25%		-0.48%		0.28%		0.33%				Yield Advantage		118		61%

		3/31/06		4.90%		5.50%		-0.60%		 -0.14%		 -0.98%				Yield Disadvantage		74		38%

		4/28/06		4.78%		5.60%		-0.82%		0.07%		 -0.18%				Flat		1		1%

		5/31/06		5.34%		5.74%		-0.40%		 -0.27%		 -0.11%

		6/30/06		5.28%		5.82%		-0.54%		0.43%		0.21%

		7/31/06		5.30%		5.64%		-0.34%		1.66%		1.35%

		8/31/06		5.12%		5.45%		-0.33%		2.68%		1.53%

		9/29/06		4.90%		5.35%		-0.45%		1.39%		0.88%

		10/31/06		4.97%		5.32%		-0.35%		0.69%		0.66%

		11/30/06		4.80%		5.19%		-0.39%		1.93%		1.16%

		12/29/06		4.98%		5.39%		-0.41%		 -1.78%		 -0.58%

		1/31/07		5.14%		5.48%		-0.34%		 -0.58%		 -0.04%

		2/28/07		4.96%		5.25%		-0.29%		2.54%		1.54%				Cum. Return (Gross)		7/31/16-11/30/18

		3/30/07		5.04%		5.31%		-0.27%		 -0.70%		0.00%				BGIM US FI 		5.4%

		4/30/07		4.97%		5.29%		-0.32%		0.70%		0.54%				U.S. Agg		-0.9%

		5/31/07		5.19%		5.54%		-0.35%		 -1.26%		 -0.76%				Excess		6.3%

		6/29/07		5.20%		5.69%		-0.49%		 -0.75%		 -0.30%

		7/31/07		5.20%		5.60%		-0.40%		1.16%		0.83%				Cum. Return (Gross)		12/30/05-9/30/08

		8/31/07		5.00%		5.39%		-0.39%		1.69%		1.23%				BGIM US FI 		15.6%

		9/28/07		4.88%		5.49%		-0.61%		1.07%		0.76%				U.S. Agg		13.4%

		10/31/07		4.90%		5.23%		-0.33%		0.99%		0.90%				Excess		2.3%

		11/30/07		4.25%		4.82%		-0.57%		2.55%		1.80%

		12/31/07		4.34%		5.15%		-0.81%		0.71%		0.28%				Cum. Return (Gross)		2/28/21 - 12/31/21

		1/31/08		3.75%		4.62%		-0.87%		1.26%		1.68%				BGIM US FI 		1.7%

		2/29/08		3.97%		4.49%		-0.52%		 -0.12%		0.14%				U.S. Agg		-0.8%

		3/31/08		3.72%		4.57%		-0.85%		0.49%		0.34%				Excess		2.5%

		4/30/08		3.82%		4.74%		-0.92%		0.19%		 -0.21%

		5/30/08		4.38%		5.03%		-0.65%		 -1.51%		 -0.73%

		6/30/08		4.52%		4.97%		-0.45%		0.02%		 -0.08%

		7/31/08		4.52%		5.03%		-0.51%		0.01%		 -0.08%

		8/29/08		4.58%		5.01%		-0.43%		0.79%		0.95%

		9/30/08		4.90%		5.07%		-0.17%		 -2.19%		 -1.34%

		10/31/08		6.08%		5.57%		0.51%		 -4.32%		 -2.36%

		11/28/08		4.94%		4.61%		0.33%		6.75%		3.26%

		12/31/08		4.51%		3.50%		1.01%		8.36%		3.73%

		1/30/09		4.83%		4.04%		0.79%		 -2.35%		 -0.88%

		2/27/09		5.27%		4.29%		0.98%		 -1.20%		 -0.38%

		3/31/09		5.27%		3.63%		1.64%		0.89%		1.39%

		4/30/09		5.33%		3.84%		1.49%		0.67%		0.48%

		5/29/09		5.24%		3.81%		1.43%		1.46%		0.73%

		6/30/09		5.01%		3.79%		1.22%		2.00%		0.57%

		7/31/09		4.87%		3.64%		1.23%		3.78%		1.61%

		8/31/09		4.84%		3.35%		1.49%		1.39%		1.04%

		9/30/09		4.64%		3.35%		1.29%		2.01%		1.05%

		10/30/09		4.54%		3.32%		1.22%		 -0.67%		0.49%

		11/30/09		4.31%		2.90%		1.41%		1.07%		1.29%

		12/31/09		4.64%		3.59%		1.05%		 -2.00%		 -1.56%

		1/29/10		4.43%		3.23%		1.20%		1.91%		1.53%

		2/26/10		4.40%		3.21%		1.19%		0.55%		0.37%

		3/31/10		4.48%		3.36%		1.12%		 -0.61%		 -0.12%

		4/30/10		4.38%		3.20%		1.18%		2.04%		1.04%

		5/31/10		4.24%		2.92%		1.32%		0.49%		0.84%

		6/30/10		4.00%		2.42%		1.58%		2.46%		1.57%

		7/30/10		3.85%		2.13%		1.72%		1.47%		1.07%

		8/31/10		3.59%		1.78%		1.81%		3.10%		1.29%

		9/30/10		3.61%		2.38%		1.23%		 -0.00%		0.11%

		10/29/10		3.73%		2.29%		1.44%		 -0.24%		0.36%

		11/30/10		3.83%		2.56%		1.27%		 -0.97%		 -0.57%

		12/31/10		4.06%		2.92%		1.14%		 -1.04%		 -1.08%

		1/31/11		4.13%		2.94%		1.19%		 -0.92%		0.12%

		2/28/11		4.12%		3.02%		1.10%		0.92%		0.25%

		3/31/11		4.14%		3.04%		1.10%		 -0.20%		0.06%

		4/29/11		3.96%		2.83%		1.13%		1.44%		1.27%

		5/31/11		3.76%		2.70%		1.06%		1.35%		1.31%

		6/30/11		3.88%		2.79%		1.09%		 -0.78%		 -0.29%

		7/29/11		3.65%		2.57%		1.08%		2.25%		1.59%

		8/31/11		3.45%		2.32%		1.13%		2.90%		1.46%

		9/30/11		3.31%		2.23%		1.08%		2.64%		0.73%

		10/31/11		3.28%		2.27%		1.01%		0.68%		0.11%

		11/30/11		3.44%		2.33%		1.11%		 -1.55%		 -0.09%

		12/30/11		3.30%		2.11%		1.19%		2.04%		1.10%

		1/31/12		3.15%		1.86%		1.29%		2.30%		0.88%

		2/29/12		3.13%		1.92%		1.21%		0.56%		 -0.02%

		3/30/12		3.25%		2.14%		1.11%		 -0.68%		 -0.55%

		4/30/12		3.11%		2.02%		1.09%		1.00%		1.11%

		5/31/12		2.99%		1.91%		1.08%		0.51%		0.90%

		6/29/12		3.02%		1.93%		1.09%		0.09%		0.04%

		7/31/12		2.77%		1.59%		1.18%		2.11%		1.38%

		8/31/12		2.80%		1.64%		1.16%		 -0.19%		0.07%

		9/28/12		2.82%		1.48%		1.34%		0.39%		0.14%

		10/31/12		2.74%		1.60%		1.14%		0.65%		0.20%

		11/30/12		2.76%		1.62%		1.14%		 -0.09%		0.16%

		12/31/12		2.82%		1.65%		1.17%		0.22%		 -0.14%

		1/31/13		2.93%		1.76%		1.17%		0.05%		 -0.70%

		2/28/13		2.90%		1.71%		1.19%		0.31%		0.50%

		3/29/13		2.93%		1.73%		1.20%		0.09%		0.08%

		4/30/13		2.77%		1.60%		1.17%		0.25%		1.01%

		5/31/13		3.02%		2.00%		1.02%		 -0.18%		 -1.78%

		6/28/13		3.27%		2.30%		0.97%		 -0.39%		 -1.55%

		7/31/13		3.24%		2.31%		0.93%		0.05%		0.14%

		8/30/13		3.33%		2.46%		0.87%		 -0.28%		 -0.51%

		9/30/13		3.29%		2.30%		0.99%		0.21%		0.95%

		10/31/13		3.21%		2.21%		1.00%		0.85%		0.81%

		11/29/13		3.27%		2.33%		0.94%		 -1.77%		 -0.37%

		12/31/13		3.31%		2.50%		0.81%		 -1.53%		 -0.57%

		1/31/14		3.19%		2.31%		0.88%		4.77%		1.48%

		2/28/14		3.13%		2.29%		0.84%		0.48%		0.53%

		3/31/14		3.10%		2.42%		0.68%		0.70%		 -0.17%

		4/30/14		2.99%		2.33%		0.66%		1.73%		0.84%

		5/30/14		2.94%		2.19%		0.75%		2.21%		1.14%

		6/30/14		2.95%		2.23%		0.72%		 -0.03%		0.05%

		7/31/14		2.99%		2.33%		0.66%		0.16%		 -0.25%

		8/29/14		2.92%		2.21%		0.71%		1.40%		1.10%

		9/30/14		3.02%		2.37%		0.65%		 -0.78%		 -0.68%

		10/31/14		2.97%		2.22%		0.75%		0.16%		0.98%

		11/28/14		2.95%		2.13%		0.82%		1.51%		0.71%

		12/31/14		2.96%		2.22%		0.74%		1.43%		0.09%

		1/30/15		3.26%		1.87%		1.39%		6.58%		2.10%

		2/27/15		3.50%		2.10%		1.40%		 -3.05%		 -0.94%

		3/31/15		3.46%		2.03%		1.43%		0.61%		0.46%

		4/30/15		3.60%		2.10%		1.50%		 -2.01%		 -0.36%

		5/29/15		3.69%		2.18%		1.51%		 -1.28%		 -0.24%

		6/30/15		3.90%		2.38%		1.52%		 -2.72%		 -1.09%

		7/31/15		3.83%		2.34%		1.49%		2.69%		0.70%

		8/31/15		3.92%		2.38%		1.54%		 -0.92%		 -0.14%

		9/30/15		3.85%		2.28%		1.57%		0.77%		0.68%

		10/30/15		3.84%		2.35%		1.49%		0.07%		0.02%

		11/30/15		3.93%		2.47%		1.46%		 -0.74%		 -0.26%

		12/31/15		4.05%		2.59%		1.46%		 -0.56%		 -0.32%

		1/29/16		3.90%		2.29%		1.61%		4.36%		1.38%

		2/29/16		3.84%		2.16%		1.68%		1.86%		0.71%

		3/31/16		3.66%		2.08%		1.58%		1.16%		0.92%

		4/29/16		3.42%		2.07%		1.35%		0.64%		0.38%

		5/31/16		3.45%		2.13%		1.32%		0.10%		0.03%

		6/30/16		3.22%		1.81%		1.41%		2.48%		1.80%

		7/31/16		1.63%		1.87%		-0.24%		1.38%		0.63%

		8/31/16		1.70%		1.95%		-0.25%		0.40%		 -0.11%

		9/30/16		1.54%		1.97%		-0.43%		 -0.21%		 -0.06%

		10/31/16		1.58%		2.12%		-0.54%		 -0.35%		 -0.76%

		11/30/16		1.82%		2.57%		-0.75%		 -1.10%		 -2.37%

		12/31/16		1.90%		2.61%		-0.71%		0.43%		0.14%

		1/31/17		1.85%		2.62%		-0.77%		0.37%		0.20%

		2/28/17		1.61%		2.57%		-0.96%		0.67%		0.67%

		3/31/17		1.75%		2.61%		-0.86%		 -0.34%		 -0.05%

		4/30/17		1.72%		2.53%		-0.81%		0.62%		0.77%

		5/31/17		1.66%		2.47%		-0.81%		0.66%		0.77%

		6/30/17		1.54%		2.56%		-1.02%		0.44%		 -0.10%

		7/31/17		1.56%		2.51%		-0.95%		0.21%		0.43%

		8/31/17		1.45%		2.42%		-0.97%		0.12%		0.90%

		9/30/17		1.47%		2.55%		-1.08%		0.05%		 -0.48%

		10/31/17		1.48%		2.60%		-1.12%		0.18%		0.06%

		11/30/17		1.63%		2.71%		-1.08%		0.04%		 -0.13%

		12/31/17		1.69%		2.72%		-1.03%		0.29%		0.46%

		1/31/18		1.65%		2.97%		-1.32%		0.13%		 -1.15%

		2/28/18		1.87%		3.15%		-1.28%		0.06%		 -0.95%

		3/31/18		2.17%		3.12%		-0.95%		0.35%		0.64%

		4/30/18		2.06%		3.29%		-1.23%		0.12%		 -0.74%

		5/31/18		2.16%		3.22%		-1.06%		0.12%		0.71%

		6/30/18		2.18%		3.29%		-1.11%		0.10%		 -0.12%

		7/31/18		2.22%		3.36%		-1.14%		0.33%		0.02%

		8/31/18		2.29%		3.30%		-1.01%		0.23%		0.64%

		9/30/18		2.38%		3.46%		-1.08%		0.18%		 -0.64%

		10/31/18		2.68%		3.59%		-0.91%		 -0.14%		 -0.79%

		11/30/18		3.11%		3.55%		-0.44%		 -0.02%		0.60%

		12/31/18		3.28%		3.28%		0.00%		2.60%		1.84%

		1/31/19		3.25%		3.16%		0.09%		1.18%		1.06%

		2/28/19		3.28%		3.21%		0.07%		 -0.38%		 -0.06%

		3/31/19		3.04%		2.94%		0.10%		3.14%		1.92%

		4/30/19		3.10%		2.97%		0.13%		 -0.84%		0.03%

		5/31/19		2.94%		2.69%		0.25%		4.02%		1.78%

		6/30/19		2.79%		2.50%		0.29%		1.51%		1.26%

		7/31/19		2.68%		2.53%		0.15%		0.17%		0.22%

		8/31/19		2.37%		2.13%		0.24%		5.15%		2.59%

		9/30/19		2.55%		2.27%		0.28%		 -1.15%		 -0.53%

		10/31/19		2.47%		2.23%		0.24%		0.19%		0.30%

		11/30/19		2.39%		2.30%		0.09%		0.31%		 -0.05%

		12/31/19		2.41%		2.32%		0.09%		0.22%		 -0.07%

		1/31/20		2.15%		2.03%		0.12%		1.32%		1.92%

		2/29/20		2.17%		1.69%		0.48%		 -0.02%		1.80%

		3/31/20		2.48%		1.59%		0.89%		-0.03%		-0.59%

		4/30/20		2.44%		1.32%		1.12%		3.70%		1.78%

		5/31/20		2.50%		1.36%		1.14%		1.69%		0.47%

		6/30/20		2.20%		1.27%		0.93%		1.88%		0.63%

		7/31/20		1.86%		1.07%		0.79%		3.59%		1.49%

		8/31/20		1.83%		1.17%		0.66%		-1.06%		-0.81%

		9/30/20		1.74%		1.19%		0.55%		-0.01%		-0.05%

		10/31/20		1.76%		1.25%		0.51%		0.52%		-0.45%

		11/30/20		1.57%		1.16%		0.41%		3.29%		0.98%

		12/31/20		1.39%		1.14%		0.25%		0.80%		0.14%

		1/31/21		1.22%		1.18%		0.04%		-0.37%		-0.72%

		2/28/21		1.05%		1.43%		-0.38%		0.75%		-1.44%

		3/31/21		1.00%		1.62%		-0.62%		-0.39%		-1.25%

		4/30/21		0.92%		1.53%		-0.61%		0.51%		0.79%

		5/31/21		0.87%		1.51%		-0.64%		0.13%		0.33%

		6/30/21		0.90%		1.51%		-0.61%		0.49%		0.70%

		7/31/21		0.84%		1.37%		-0.53%		0.13%		1.12%

		8/31/21		0.80%		1.43%		-0.63%		0.11%		-0.19%

		9/30/21		0.75%		1.57%		-0.82%		-0.00%		-0.87%

		10/31/21		0.66%		1.67%		-1.01%		-0.01%		-0.03%

		11/30/21		0.73%		1.70%		-0.97%		0.12%		0.30%

		12/31/21		0.78%		1.76%		-0.98%		-0.16%		-0.26%







































































































































































































































 BGIM US FI 	38716	38748	38776	38807	38835	38868	38898	38929	38960	38989	39021	39051	39080	39113	39141	39171	39202	39233	39262	39294	39325	39353	39386	39416	39447	39478	39507	39538	39568	39598	39629	39660	39689	39721	39752	39780	39813	39843	39871	39903	39933	39962	39994	40025	40056	40086	40116	40147	40178	40207	40235	40268	40298	40329	40359	40389	40421	40451	40480	40512	40543	40574	40602	40633	40662	40694	40724	40753	40786	40816	40847	40877	40907	40939	40968	40998	41029	41060	41089	41121	41152	41180	41213	41243	41274	41305	41333	41362	41394	41425	41453	41486	41516	41547	41578	41607	41639	41670	41698	41729	41759	41789	41820	41851	41880	41912	41943	41971	42004	42034	42062	42094	42124	42153	42185	42216	42247	42277	42307	42338	42369	42398	42429	42460	42489	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	4.5400000000000003E-2	4.6799999999999994E-2	4.7699999999999992E-2	4.9000000000000002E-2	4.7800000000000002E-2	5.3399999999999996E-2	5.28E-2	5.2999999999999999E-2	5.1200000000000002E-2	4.9000000000000002E-2	4.9699999999999994E-2	4.8000000000000001E-2	4.9800000000000004E-2	5.1399999999999994E-2	4.9599999999999998E-2	5.04E-2	4.9699999999999994E-2	5.1900000000000002E-2	5.2000000000000005E-2	5.2000000000000005E-2	0.05	4.8799999999999996E-2	4.9000000000000002E-2	4.2500000000000003E-2	4.3400000000000001E-2	3.7499999999999999E-2	3.9699999999999999E-2	3.7200000000000004E-2	3.8199999999999998E-2	4.3799999999999999E-2	4.5199999999999997E-2	4.5199999999999997E-2	4.58E-2	4.9000000000000002E-2	6.08E-2	4.9400000000000006E-2	4.5100000000000001E-2	4.8300000000000003E-2	5.2699999999999997E-2	5.2699999999999997E-2	5.33E-2	5.2400000000000002E-2	5.0099999999999999E-2	4.87E-2	4.8399999999999999E-2	4.6399999999999997E-2	4.5400000000000003E-2	4.3099999999999999E-2	4.6399999999999997E-2	4.4299999999999999E-2	4.4000000000000004E-2	4.4800000000000006E-2	4.3799999999999999E-2	4.24E-2	0.04	3.85E-2	3.5900000000000001E-2	3.61E-2	3.73E-2	3.8300000000000001E-2	4.0599999999999997E-2	4.1299999999999996E-2	4.1200000000000001E-2	4.1399999999999999E-2	3.9599999999999996E-2	3.7599999999999995E-2	3.8800000000000001E-2	3.6499999999999998E-2	3.4500000000000003E-2	3.3099999999999997E-2	3.2799999999999996E-2	3.44E-2	3.3000000000000002E-2	3.15E-2	3.1300000000000001E-2	3.2500000000000001E-2	3.1099999999999999E-2	2.9900000000000003E-2	3.0200000000000001E-2	2.7699999999999999E-2	2.7999999999999997E-2	2.8199999999999999E-2	2.7400000000000001E-2	2.76E-2	2.8199999999999999E-2	2.9300000000000003E-2	2.8999999999999998E-2	2.9300000000000003E-2	2.7699999999999999E-2	3.0200000000000001E-2	3.27E-2	3.2400000000000005E-2	3.3300000000000003E-2	3.2899999999999999E-2	3.2099999999999997E-2	3.27E-2	3.3099999999999997E-2	3.1899999999999998E-2	3.1300000000000001E-2	3.1E-2	2.9900000000000003E-2	2.9399999999999999E-2	2.9500000000000002E-2	2.9900000000000003E-2	2.92E-2	3.0200000000000001E-2	2.9700000000000001E-2	2.9500000000000002E-2	2.9600000000000001E-2	3.2599999999999997E-2	3.5000000000000003E-2	3.4599999999999999E-2	3.6000000000000004E-2	3.6900000000000002E-2	3.9E-2	3.8300000000000001E-2	3.9199999999999999E-2	3.85E-2	3.8399999999999997E-2	3.9300000000000002E-2	4.0500000000000001E-2	3.9E-2	3.8399999999999997E-2	3.6600000000000001E-2	3.4200000000000001E-2	3.4500000000000003E-2	3.2199999999999999E-2	1.6299999999999999E-2	1.7000000000000001E-2	1.54E-2	1.5800000000000002E-2	1.8200000000000001E-2	1.9E-2	1.8500000000000003E-2	1.61E-2	1.7500000000000002E-2	1.72E-2	1.66E-2	1.54E-2	1.5600000000000001E-2	1.4499999999999999E-2	1.47E-2	1.4800000000000001E-2	1.6299999999999999E-2	1.6899999999999998E-2	1.6500000000000001E-2	1.8700000000000001E-2	2.1700000000000001E-2	2.06E-2	2.1600000000000001E-2	2.18E-2	2.2200000000000001E-2	2.29E-2	2.3799999999999998E-2	2.6800000000000001E-2	3.1099999999999999E-2	3.2799999999999996E-2	3.2500000000000001E-2	3.2799999999999996E-2	3.04E-2	3.1E-2	2.9399999999999999E-2	2.7900000000000001E-2	2.6800000000000001E-2	2.3700000000000002E-2	2.5499999999999998E-2	2.4700000000000003E-2	2.3900000000000001E-2	2.41E-2	2.1499999999999998E-2	2.1700000000000001E-2	2.4799999999999999E-2	2.4399999999999998E-2	2.5000000000000001E-2	2.2000000000000002E-2	1.8600000000000002E-2	1.83E-2	1.7399999999999999E-2	1.7600000000000001E-2	1.5699999999999999E-2	1.3899999999999999E-2	1.2199999999999999E-2	1.0500000000000001E-2	0.01	9.1999999999999998E-3	8.6999999999999994E-3	8.9999999999999993E-3	8.3999999999999995E-3	8.0000000000000002E-3	7.4999999999999997E-3	6.6E-3	7.3000000000000001E-3	7.8000000000000005E-3	 Blbg Barc U.S. Aggregate 	38716	38748	38776	38807	38835	38868	38898	38929	38960	38989	39021	39051	39080	39113	39141	39171	39202	39233	39262	39294	39325	39353	39386	39416	39447	39478	39507	39538	39568	39598	39629	39660	39689	39721	39752	39780	39813	39843	39871	39903	39933	39962	39994	40025	40056	40086	40116	40147	40178	40207	40235	40268	40298	40329	40359	40389	40421	40451	40480	40512	40543	40574	40602	40633	40662	40694	40724	40753	40786	40816	40847	40877	40907	40939	40968	40998	41029	41060	41089	41121	41152	41180	41213	41243	41274	41305	41333	41362	41394	41425	41453	41486	41516	41547	41578	41607	41639	41670	41698	41729	41759	41789	41820	41851	41880	41912	41943	41971	42004	42034	42062	42094	42124	42153	42185	42216	42247	42277	42307	42338	42369	42398	42429	42460	42489	42521	42551	42582	42613	42643	42674	42704	42735	42766	42794	42825	42855	42886	42916	42947	42978	43008	43039	43069	43100	43131	43159	43190	43220	43251	43281	43312	43343	43373	43404	43434	43465	43496	43524	43555	43585	43616	43646	43677	43708	43738	43769	43799	43830	43861	43890	43921	43951	43982	44012	44043	44074	44104	44135	44165	44196	44227	44255	44286	44316	44347	44377	44408	44439	44469	44500	44530	44561	5.1200000000000002E-2	5.2000000000000005E-2	5.2499999999999998E-2	5.5E-2	5.5999999999999994E-2	5.74E-2	5.8200000000000002E-2	5.6399999999999999E-2	5.45E-2	5.3499999999999999E-2	5.3200000000000004E-2	5.1900000000000002E-2	5.3899999999999997E-2	5.4800000000000001E-2	5.2499999999999998E-2	5.3099999999999994E-2	5.2900000000000003E-2	5.5399999999999998E-2	5.6900000000000006E-2	5.5999999999999994E-2	5.3899999999999997E-2	5.4900000000000004E-2	5.2300000000000006E-2	4.82E-2	5.1500000000000004E-2	4.6199999999999998E-2	4.4900000000000002E-2	4.5700000000000005E-2	4.7400000000000005E-2	5.0300000000000004E-2	4.9699999999999994E-2	5.0300000000000004E-2	5.0099999999999999E-2	5.0700000000000002E-2	5.57E-2	4.6100000000000002E-2	3.5000000000000003E-2	4.0399999999999998E-2	4.2900000000000001E-2	3.6299999999999999E-2	3.8399999999999997E-2	3.8100000000000002E-2	3.7900000000000003E-2	3.6400000000000002E-2	3.3500000000000002E-2	3.3500000000000002E-2	3.32E-2	2.8999999999999998E-2	3.5900000000000001E-2	3.2300000000000002E-2	3.2099999999999997E-2	3.3599999999999998E-2	3.2000000000000001E-2	2.92E-2	2.4199999999999999E-2	2.1299999999999999E-2	1.78E-2	2.3799999999999998E-2	2.29E-2	2.5600000000000001E-2	2.92E-2	2.9399999999999999E-2	3.0200000000000001E-2	3.04E-2	2.8300000000000002E-2	2.7000000000000003E-2	2.7900000000000001E-2	2.5699999999999997E-2	2.3199999999999998E-2	2.23E-2	2.2700000000000001E-2	2.3300000000000001E-2	2.1099999999999997E-2	1.8600000000000002E-2	1.9199999999999998E-2	2.1400000000000002E-2	2.0199999999999999E-2	1.9099999999999999E-2	1.9299999999999998E-2	1.5900000000000001E-2	1.6399999999999998E-2	1.4800000000000001E-2	1.6E-2	1.6200000000000003E-2	1.6500000000000001E-2	1.7600000000000001E-2	1.7100000000000001E-2	1.7299999999999999E-2	1.6E-2	0.02	2.3E-2	2.3099999999999999E-2	2.46E-2	2.3E-2	2.2099999999999998E-2	2.3300000000000001E-2	2.5000000000000001E-2	2.3099999999999999E-2	2.29E-2	2.4199999999999999E-2	2.3300000000000001E-2	2.1899999999999999E-2	2.23E-2	2.3300000000000001E-2	2.2099999999999998E-2	2.3700000000000002E-2	2.2200000000000001E-2	2.1299999999999999E-2	2.2200000000000001E-2	1.8700000000000001E-2	2.1000000000000001E-2	2.0299999999999999E-2	2.1000000000000001E-2	2.18E-2	2.3799999999999998E-2	2.3399999999999997E-2	2.3799999999999998E-2	2.2799999999999997E-2	2.35E-2	2.4700000000000003E-2	2.5899999999999999E-2	2.29E-2	2.1600000000000001E-2	2.0799999999999999E-2	2.07E-2	2.1299999999999999E-2	1.8100000000000002E-2	1.8700000000000001E-2	1.95E-2	1.9699999999999999E-2	2.12E-2	2.5699999999999997E-2	2.6099999999999998E-2	2.6200000000000001E-2	2.5699999999999997E-2	2.6099999999999998E-2	2.53E-2	2.4700000000000003E-2	2.5600000000000001E-2	2.5099999999999997E-2	2.4199999999999999E-2	2.5499999999999998E-2	2.6000000000000002E-2	2.7099999999999999E-2	2.7200000000000002E-2	2.9700000000000001E-2	3.15E-2	3.1200000000000002E-2	3.2899999999999999E-2	3.2199999999999999E-2	3.2899999999999999E-2	3.3599999999999998E-2	3.3000000000000002E-2	3.4599999999999999E-2	3.5900000000000001E-2	3.5499999999999997E-2	3.2799999999999996E-2	3.1600000000000003E-2	3.2099999999999997E-2	2.9399999999999999E-2	2.9700000000000001E-2	2.69E-2	2.5000000000000001E-2	2.53E-2	2.1299999999999999E-2	2.2700000000000001E-2	2.23E-2	2.3E-2	2.3199999999999998E-2	2.0299999999999999E-2	1.6899999999999998E-2	1.5949129999999999E-2	1.3216529999999999E-2	1.358003E-2	1.2683089999999999E-2	1.0696550000000001E-2	1.1669769999999999E-2	1.1904619999999999E-2	1.2500000000000001E-2	1.1599999999999999E-2	1.14E-2	1.18E-2	1.43E-2	1.6200000000000003E-2	1.5299999999999999E-2	1.5100000000000001E-2	1.5100000000000001E-2	1.37E-2	1.43E-2	1.5699999999999999E-2	1.67E-2	1.7000000000000001E-2	1.7600000000000001E-2	







Instructions: 
Update column B and C with YTM data. 

drag down column d formula for the 3 additional months you added

Update column E and F with monthly returns for US FI and US Agg

update line charts. Box calcs won't change. just make sure theyre over the appropriate dates after you update the chart in power point.






Model RSI

				10-Year Bond Yield		Fitted Value		Standardized Residual

				US_LONG		US_FIT_S		US_BONDM_DEV		Dark Green Max		Light Green Max		Yellow Max		Horizotnal Axis		Yellow Min		Light Red Min		Dark Red Min

		12/31/04		4.2400		3.9848		0.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/05		4.1400		3.9609		0.29		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/05		4.3600		3.9356		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/05		4.5000		3.9256		0.93		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/05		4.2100		3.8960		0.51		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/05		4.0000		3.8707		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/05		3.9400		3.8453		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/05		4.2800		3.8199		0.75		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/05		4.0200		3.8108		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/05		4.3400		3.8015		0.87		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/05		4.5700		3.8168		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/05		4.4900		3.8329		1.06		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/05		4.3900		3.8364		0.90		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/06		4.5300		3.8461		1.11		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/06		4.5500		3.8536		1.13		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/06		4.8600		3.8681		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/06		5.0700		3.8913		1.91		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/06		5.1200		3.9207		1.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/06		5.1500		3.9633		1.92		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/06		4.9900		3.9981		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/06		4.7400		3.9985		1.20		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/06		4.6400		3.9994		1.04		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/06		4.6100		4.0123		0.97		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/06		4.4600		4.0090		0.73		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/06		4.7100		3.9961		1.16		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/07		4.8300		3.9918		1.36		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/07		4.5600		3.9939		0.92		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/07		4.6500		3.9930		1.06		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/07		4.6300		4.0008		1.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/07		4.9000		3.9826		1.49		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/07		5.0300		3.9673		1.72		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/07		4.7800		3.9624		1.33		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/07		4.5400		3.9614		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/07		4.5900		3.9598		1.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/07		4.4800		3.9581		0.85		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/07		3.9700		3.9561		0.02		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/07		4.0400		3.9313		0.18		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/08		3.6700		3.9198		(0.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/08		3.5300		3.9037		(0.61)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/08		3.4500		3.8772		(0.69)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/08		3.7700		3.8377		(0.11)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/08		4.0600		3.8150		0.40		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/08		3.9900		3.8061		0.30		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/08		3.9900		3.7952		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/08		3.8300		3.7741		0.09		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/08		3.8500		3.7580		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/08		4.0100		3.7389		0.44		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/08		2.9300		3.7321		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/08		2.2500		3.6994		(2.35)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/09		2.8700		3.6477		(1.26)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/09		3.0200		3.6095		(0.96)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/09		2.7100		3.5786		(1.41)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/09		3.1600		3.5327		(0.60)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/09		3.4700		3.4996		(0.05)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/09		3.5300		3.4773		0.09		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/09		3.5200		3.4578		0.10		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/09		3.4000		3.4387		(0.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/09		3.3100		3.4283		(0.19)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/09		3.4100		3.4204		(0.02)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/09		3.2100		3.4088		(0.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/09		3.8500		3.3882		0.75		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/10		3.6300		3.3787		0.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/10		3.5900		3.3610		0.37		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/10		3.8400		3.3495		0.79		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/10		3.6900		3.3447		0.56		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/10		3.3100		3.3324		(0.04)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/10		2.9700		3.3012		(0.54)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/10		2.9400		3.2597		(0.52)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/10		2.4700		3.2285		(1.23)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/10		2.5300		3.1947		(1.08)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/10		2.6300		3.1565		(0.85)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/10		2.8100		3.1135		(0.49)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/10		3.3000		3.0922		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/11		3.4200		3.0831		0.55		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/11		3.4200		3.0851		0.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/11		3.4700		3.0871		0.62		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/11		3.3200		3.0931		0.37		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/11		3.0500		3.0861		(0.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/11		3.1800		3.0605		0.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/11		2.8000		3.0378		(0.39)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/11		2.1700		3.0021		(1.35)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/11		1.9200		2.9366		(1.65)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/11		2.1700		2.8618		(1.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/11		2.0400		2.8002		(1.23)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/11		1.8700		2.7775		(1.47)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/12		1.8000		2.7684		(1.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/12		1.9400		2.7401		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/12		2.2100		2.7168		(0.82)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/12		1.9100		2.7116		(1.30)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/12		1.5500		2.6873		(1.84)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/12		1.6600		2.6429		(1.59)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/12		1.4900		2.6004		(1.80)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/12		1.5200		2.5474		(1.66)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/12		1.6500		2.5042		(1.38)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/12		1.6800		2.4690		(1.28)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/12		1.5700		2.4325		(1.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/12		1.7400		2.3948		(1.06)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/13		1.9800		2.3444		(0.59)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/13		1.8600		2.3074		(0.72)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/13		1.8600		2.2685		(0.66)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/13		1.6700		2.2232		(0.90)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/13		2.1200		2.1775		(0.09)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/13		2.5200		2.1650		0.58		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/13		2.5900		2.1783		0.67		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/13		2.7800		2.1954		0.95		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/13		2.6200		2.2328		0.63		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/13		2.5400		2.2552		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/13		2.7400		2.2521		0.79		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/13		3.0000		2.2394		1.23		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/14		2.6600		2.2182		0.72		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/14		2.6600		2.1839		0.77		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/14		2.7200		2.1427		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/14		2.6400		2.0979		0.88		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/14		2.4500		2.0504		0.65		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/14		2.5100		2.0042		0.82		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/14		2.5500		1.9509		0.97		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/14		2.3400		1.9146		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/14		2.5000		1.8922		0.98		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/14		2.3300		1.8920		0.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/14		2.1800		1.8955		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/14		2.1700		1.9083		0.42		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/15		1.6800		1.9288		(0.40)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/15		2.0000		1.9325		0.11		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/15		1.9300		1.9434		(0.02)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/15		2.0400		1.9444		0.15		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/15		2.0900		1.9578		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/15		2.3300		1.9774		0.57		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/15		2.2000		2.0030		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/15		2.2000		2.0277		0.28		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/15		2.0600		2.0516		0.01		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/15		2.1500		2.0661		0.14		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/15		2.2100		2.0812		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/15		2.2700		2.1033		0.27		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/16		1.9300		2.1212		(0.31)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/16		1.7400		2.1247		(0.62)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/16		1.7800		2.1310		(0.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/16		1.8200		2.1416		(0.52)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/16		1.8300		2.1614		(0.54)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/16		1.4900		2.1670		(1.10)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/16		1.4600		2.1502		(1.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/16		1.5700		2.1316		(0.91)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/16		1.5900		2.1102		(0.84)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/16		1.8300		2.0923		(0.43)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/16		2.3600		2.0826		0.45		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/16		2.4300		2.0781		0.57		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/17		2.4500		2.0651		0.62		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/17		2.3600		2.0628		0.48		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/17		2.3900		2.0549		0.54		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/17		2.2800		2.0434		0.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/17		2.1900		2.0276		0.26		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/17		2.3000		2.0154		0.46		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/17		2.2900		2.0029		0.47		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/17		2.1200		1.9908		0.21		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/17		2.3200		1.9805		0.55		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/17		2.3700		1.9737		0.64		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/17		2.4100		1.9712		0.71		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/17		2.4100		1.9763		0.70		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/18		2.7200		1.9835		1.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/18		2.8700		2.0166		1.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/18		2.7400		2.0399		1.13		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/18		2.9300		2.0580		1.41		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/18		2.8300		2.0786		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/18		2.8500		2.0959		1.22		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/18		2.9600		2.1072		1.38		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/18		2.8600		2.1242		1.19		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/18		3.0500		2.1367		1.48		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/18		3.1500		2.1565		1.61		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/18		3.0100		2.1800		1.35		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/18		2.6900		2.1993		0.80		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/19		2.6300		2.2077		0.68		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/19		2.7300		2.2230		0.82		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/19		2.4100		2.2488		0.26		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/19		2.5100		2.2647		0.40		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/19		2.1400		2.2851		(0.24)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/19		2.0000		2.2939		(0.48)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/19		2.0200		2.3085		(0.47)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/19		1.5000		2.3232		(1.33)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/19		1.6800		2.3166		(1.03)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/19		1.6900		2.3151		(1.01)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/19		1.7800		2.3029		(0.85)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/19		1.9200		2.2709		(0.57)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/20		1.5100		2.2328		(1.17)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/29/20		1.1300		2.1829		(1.71)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/20		0.7000		2.1328		(2.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/20		0.6400		2.0733		(2.32)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/20		0.6500		2.0182		(2.22)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/20		0.6600		1.9658		(2.12)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/20		0.5500		1.9094		(2.20)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/20		0.7200		1.8479		(1.83)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/20		0.6900		1.7945		(1.79)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/20		0.8800		1.7364		(1.39)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/20		0.8400		1.6850		(1.37)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/20		0.9300		1.6325		(1.14)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		1/31/21		1.1100		1.5871		(0.77)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		2/28/21		1.4400		1.5337		(0.15)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		3/31/21		1.7400		1.4821		0.42		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		4/30/21		1.6500		1.4398		0.34		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		5/31/21		1.5800		1.3841		0.32		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		6/30/21		1.4500		1.3272		0.20		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		7/31/21		1.2400		1.2645		(0.04)		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		8/31/21		1.3000		1.1943		0.17		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		9/30/21		1.5200		1.1332		0.63		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		10/31/21		1.5500		1.0701		0.78		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		11/30/21		1.4300		1.0031		0.69		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000

		12/31/21		1.5200		0.9392		0.94		1.0000		1.0000		1.0000		0.0000		-1.0000		-1.0000		-1.0000
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Expensive

Instructions: 
Ask Matt O for this data. Copy and paste it into here, update chart to the right. 





Appendix DMC UMC Slide

		Date		BGIM US FI		S&P 500		US Top 20 Composite		Blbg Barc US Agg		Blbg Barc US HY				USFI		Top 20 Composite		Index

		Mar-2005		 -1.58%		 -1.77%		 -0.63%		 -0.51%		 -2.91%		US AGG		1.27%		0.99%		0.85%

		Apr-2005		0.99%		 -1.90%		1.10%		1.35%		 -0.97%		US HY		0.27%		-0.31%		-2.06%

		May-2005		0.90%		3.18%		1.03%		1.08%		1.78%		SP500		0.77%		0.09%		-3.79%

		Jun-2005		0.35%		0.14%		0.70%		0.55%		1.96%

		Jul-2005		 -0.46%		3.72%		 -0.53%		 -0.91%		1.75%

		Aug-2005		0.89%		 -0.91%		1.17%		1.28%		0.19%

		Sep-2005		 -0.49%		0.81%		 -0.92%		 -1.03%		 -1.00%

		Oct-2005		 -0.29%		 -1.67%		 -0.74%		 -0.79%		 -0.70%

		Nov-2005		0.44%		3.78%		0.46%		0.44%		0.52%

		Dec-2005		0.62%		0.03%		0.95%		0.95%		0.86%

		Jan-2006		0.18%		2.65%		0.25%		0.01%		1.60%

		Feb-2006		0.28%		0.27%		0.42%		0.33%		0.67%

		Mar-2006		 -0.14%		1.24%		 -0.83%		 -0.98%		0.60%

		Apr-2006		0.07%		1.34%		 -0.06%		 -0.18%		0.62%

		May-2006		 -0.27%		 -2.88%		 -0.10%		 -0.11%		 -0.01%

		Jun-2006		0.43%		0.14%		0.18%		0.21%		 -0.35%

		Jul-2006		1.66%		0.62%		1.38%		1.35%		0.98%

		Aug-2006		2.68%		2.38%		1.52%		1.53%		1.62%

		Sep-2006		1.39%		2.58%		0.90%		0.88%		1.42%

		Oct-2006		0.69%		3.26%		0.78%		0.66%		1.36%

		Nov-2006		1.93%		1.90%		1.24%		1.16%		1.68%

		Dec-2006		 -1.78%		1.40%		 -0.30%		 -0.58%		1.10%

		Jan-2007		 -0.58%		1.51%		0.07%		 -0.04%		1.12%

		Feb-2007		2.54%		 -1.96%		1.60%		1.54%		1.40%

		Mar-2007		 -0.70%		1.12%		0.05%		0.00%		0.11%

		Apr-2007		0.70%		4.43%		0.61%		0.54%		1.30%

		May-2007		 -1.26%		3.49%		 -0.66%		 -0.76%		0.75%

		Jun-2007		 -0.75%		 -1.66%		 -0.40%		 -0.30%		 -1.80%

		Jul-2007		1.16%		 -3.10%		0.55%		0.83%		 -3.54%

		Aug-2007		1.69%		1.50%		0.97%		1.23%		1.36%

		Sep-2007		1.07%		3.74%		1.07%		0.76%		2.62%

		Oct-2007		0.99%		1.59%		0.73%		0.90%		0.60%

		Nov-2007		2.55%		 -4.18%		1.32%		1.80%		 -2.17%

		Dec-2007		0.71%		 -0.69%		0.18%		0.28%		0.29%

		Jan-2008		1.26%		 -6.00%		1.46%		1.68%		 -1.33%

		Feb-2008		 -0.12%		 -3.25%		 -0.32%		0.14%		 -1.36%

		Mar-2008		0.49%		 -0.43%		 -0.46%		0.34%		 -0.34%

		Apr-2008		0.19%		4.87%		0.43%		 -0.21%		4.31%

		May-2008		 -1.51%		1.30%		 -0.54%		 -0.73%		0.36%

		Jun-2008		0.02%		 -8.43%		 -0.56%		 -0.08%		 -2.80%

		Jul-2008		0.01%		 -0.84%		 -0.77%		 -0.08%		 -1.33%

		Aug-2008		0.79%		1.45%		0.52%		0.95%		0.35%

		Sep-2008		 -2.19%		 -8.91%		 -2.89%		 -1.34%		 -7.98%

		Oct-2008		 -4.32%		 -16.79%		 -4.71%		 -2.36%		 -15.91%

		Nov-2008		6.75%		 -7.18%		0.06%		3.26%		 -9.31%

		Dec-2008		8.36%		1.06%		3.43%		3.73%		7.68%

		Jan-2009		 -2.35%		 -8.43%		0.62%		 -0.88%		5.99%

		Feb-2009		 -1.20%		 -10.65%		 -1.13%		 -0.38%		 -3.10%

		Mar-2009		0.89%		8.76%		1.55%		1.39%		3.19%

		Apr-2009		0.67%		9.57%		2.47%		0.48%		12.10%

		May-2009		1.46%		5.59%		2.91%		0.73%		6.73%

		Jun-2009		2.00%		0.20%		1.62%		0.57%		2.86%

		Jul-2009		3.78%		7.56%		3.60%		1.61%		6.09%

		Aug-2009		1.39%		3.61%		1.73%		1.04%		1.86%

		Sep-2009		2.01%		3.73%		2.25%		1.05%		5.69%

		Oct-2009		 -0.67%		 -1.86%		1.35%		0.49%		1.79%

		Nov-2009		1.07%		6.00%		1.11%		1.29%		1.01%

		Dec-2009		 -2.00%		1.93%		 -0.27%		 -1.56%		3.28%

		Jan-2010		1.91%		 -3.60%		1.98%		1.53%		1.27%

		Feb-2010		0.55%		3.10%		0.54%		0.37%		0.17%

		Mar-2010		 -0.61%		6.03%		0.73%		 -0.12%		3.14%

		Apr-2010		2.04%		1.58%		1.66%		1.04%		2.34%

		May-2010		0.49%		 -7.99%		 -0.31%		0.84%		 -3.59%

		Jun-2010		2.46%		 -5.23%		1.56%		1.57%		1.24%

		Jul-2010		1.47%		7.01%		1.58%		1.07%		3.56%

		Aug-2010		3.10%		 -4.51%		1.47%		1.29%		0.04%

		Sep-2010		 -0.00%		8.92%		0.79%		0.11%		3.01%

		Oct-2010		 -0.24%		3.80%		0.78%		0.36%		2.58%

		Nov-2010		 -0.97%		0.01%		 -0.57%		 -0.57%		 -1.17%

		Dec-2010		 -1.04%		6.68%		 -0.44%		 -1.08%		1.81%

		Jan-2011		 -0.92%		2.37%		0.60%		0.12%		2.21%

		Feb-2011		0.92%		3.43%		0.70%		0.25%		1.31%

		Mar-2011		 -0.20%		0.04%		0.15%		0.06%		0.32%

		Apr-2011		1.44%		2.96%		1.53%		1.27%		1.55%

		May-2011		1.35%		 -1.13%		1.07%		1.31%		0.49%

		Jun-2011		 -0.78%		 -1.67%		 -0.57%		 -0.29%		 -0.97%

		Jul-2011		2.25%		 -2.03%		1.50%		1.59%		1.16%

		Aug-2011		2.90%		 -5.43%		0.19%		1.46%		 -4.00%

		Sep-2011		2.64%		 -7.03%		 -0.10%		0.73%		 -3.27%

		Oct-2011		0.68%		10.93%		0.96%		0.11%		5.99%

		Nov-2011		 -1.55%		 -0.22%		 -0.56%		 -0.09%		 -2.16%

		Dec-2011		2.04%		1.02%		1.32%		1.10%		2.66%

		Jan-2012		2.30%		4.48%		1.69%		0.88%		3.04%

		Feb-2012		0.56%		4.32%		0.67%		 -0.02%		2.38%

		Mar-2012		 -0.68%		3.29%		 -0.16%		 -0.55%		 -0.14%

		Apr-2012		1.00%		 -0.63%		1.12%		1.11%		1.05%

		May-2012		0.51%		 -6.01%		0.58%		0.90%		 -1.31%

		Jun-2012		0.09%		4.12%		0.54%		0.04%		2.11%

		Jul-2012		2.11%		1.39%		1.84%		1.38%		1.90%

		Aug-2012		 -0.19%		2.25%		0.55%		0.07%		1.17%

		Sep-2012		0.39%		2.58%		0.81%		0.14%		1.39%

		Oct-2012		0.65%		 -1.85%		0.62%		0.20%		0.88%

		Nov-2012		 -0.09%		0.58%		0.35%		0.16%		0.80%

		Dec-2012		0.22%		0.91%		0.29%		 -0.14%		1.58%

		Jan-2013		0.05%		5.18%		 -0.16%		 -0.70%		1.34%

		Feb-2013		0.31%		1.36%		0.55%		0.50%		0.51%

		Mar-2013		0.09%		3.75%		0.24%		0.08%		1.02%

		Apr-2013		0.25%		1.93%		1.32%		1.01%		1.81%

		May-2013		 -0.18%		2.34%		 -1.63%		 -1.78%		 -0.58%

		Jun-2013		 -0.39%		 -1.34%		 -2.23%		 -1.55%		 -2.62%

		Jul-2013		0.05%		5.09%		0.41%		0.14%		1.90%

		Aug-2013		 -0.28%		 -2.90%		 -0.61%		 -0.51%		 -0.61%

		Sep-2013		0.21%		3.14%		1.12%		0.95%		0.99%

		Oct-2013		0.85%		4.60%		1.29%		0.81%		2.51%

		Nov-2013		 -1.77%		3.05%		 -0.19%		 -0.37%		0.51%

		Dec-2013		 -1.53%		2.53%		 -0.29%		 -0.57%		0.54%

		Jan-2014		4.77%		 -3.46%		1.46%		1.48%		0.70%

		Feb-2014		0.48%		4.57%		0.91%		0.53%		2.02%

		Mar-2014		0.70%		0.84%		0.08%		 -0.17%		0.24%

		Apr-2014		1.73%		0.74%		0.95%		0.84%		0.63%

		May-2014		2.21%		2.35%		1.27%		1.14%		0.92%

		Jun-2014		 -0.03%		2.07%		0.32%		0.05%		0.84%

		Jul-2014		0.16%		 -1.38%		 -0.18%		 -0.25%		 -1.33%

		Aug-2014		1.40%		4.00%		1.11%		1.10%		1.58%

		Sep-2014		 -0.78%		 -1.40%		 -0.79%		 -0.68%		 -2.09%

		Oct-2014		0.16%		2.44%		0.89%		0.98%		1.19%

		Nov-2014		1.51%		2.69%		0.57%		0.71%		 -0.73%

		Dec-2014		1.43%		 -0.25%		 -0.09%		0.09%		 -1.45%

		Jan-2015		6.58%		 -3.00%		2.02%		2.10%		0.66%

		Feb-2015		 -3.05%		5.75%		 -0.46%		 -0.94%		2.41%

		Mar-2015		0.61%		 -1.58%		0.34%		0.46%		 -0.55%

		Apr-2015		 -2.01%		0.96%		 -0.12%		 -0.36%		1.21%

		May-2015		 -1.28%		1.29%		 -0.15%		 -0.24%		0.30%

		Jun-2015		 -2.72%		 -1.94%		 -1.16%		 -1.09%		 -1.49%

		Jul-2015		2.69%		2.10%		0.63%		0.70%		 -0.58%

		Aug-2015		 -0.92%		 -6.03%		 -0.41%		 -0.14%		 -1.74%

		Sep-2015		0.77%		 -2.47%		0.16%		0.68%		 -2.60%

		Oct-2015		0.07%		8.44%		0.47%		0.02%		2.75%

		Nov-2015		 -0.74%		0.30%		 -0.27%		 -0.26%		 -2.22%

		Dec-2015		 -0.56%		 -1.58%		 -0.61%		 -0.32%		 -2.52%

		Jan-2016		4.36%		 -4.96%		0.82%		1.38%		 -1.61%

		Feb-2016		1.86%		 -0.13%		0.44%		0.71%		0.57%

		Mar-2016		1.16%		6.78%		1.57%		0.92%		4.44%

		Apr-2016		0.64%		0.39%		0.94%		0.38%		3.92%

		May-2016		0.10%		1.80%		0.10%		0.03%		0.62%

		Jun-2016		2.48%		0.26%		1.72%		1.80%		0.92%

		Jul-2016		1.38%		3.69%		1.14%		0.63%		2.70%

		Aug-2016		0.40%		0.14%		0.23%		 -0.11%		2.09%

		Sep-2016		 -0.21%		0.02%		0.08%		 -0.06%		0.67%

		Oct-2016		 -0.35%		 -1.82%		 -0.52%		 -0.76%		0.39%

		Nov-2016		 -1.10%		3.70%		 -2.17%		 -2.37%		 -0.47%

		Dec-2016		0.43%		1.98%		0.43%		0.14%		1.85%

		Jan-2017		0.37%		1.90%		0.49%		0.20%		1.45%

		Feb-2017		0.67%		3.97%		0.86%		0.67%		1.46%

		Mar-2017		 -0.34%		0.12%		0.05%		 -0.05%		 -0.22%

		Apr-2017		0.62%		1.03%		0.88%		0.77%		1.15%

		May-2017		0.66%		1.41%		0.84%		0.77%		0.87%

		Jun-2017		0.44%		0.62%		0.11%		 -0.10%		0.14%

		Jul-2017		0.21%		2.06%		0.59%		0.43%		1.11%

		Aug-2017		0.12%		0.31%		0.88%		0.90%		 -0.04%

		Sep-2017		0.05%		2.06%		 -0.29%		 -0.48%		0.90%

		Oct-2017		0.18%		2.33%		0.13%		0.06%		0.42%

		Nov-2017		0.04%		3.07%		 -0.05%		 -0.13%		 -0.26%

		Dec-2017		0.29%		1.11%		0.52%		0.46%		0.30%

		Jan-2018		0.13%		5.73%		 -0.74%		 -1.15%		0.60%

		Feb-2018		0.06%		 -3.69%		 -0.95%		 -0.95%		 -0.85%

		Mar-2018		0.35%		 -2.54%		0.52%		0.64%		 -0.60%

		Apr-2018		0.12%		0.38%		 -0.61%		 -0.74%		0.65%

		May-2018		0.12%		2.41%		0.47%		0.71%		 -0.03%

		Jun-2018		0.10%		0.62%		 -0.10%		 -0.12%		0.40%

		Jul-2018		0.33%		3.72%		0.28%		0.02%		1.09%

		Aug-2018		0.23%		3.26%		0.49%		0.64%		0.74%

		Sep-2018		0.18%		0.57%		 -0.43%		 -0.64%		0.56%

		Oct-2018		 -0.14%		 -6.84%		 -0.89%		 -0.79%		 -1.60%

		Nov-2018		 -0.02%		2.04%		0.39%		0.60%		 -0.86%

		Dec-2018		2.60%		 -9.03%		1.38%		1.84%		 -2.14%

		Jan-2019		1.18%		8.01%		1.63%		1.06%		4.52%

		Feb-2019		 -0.38%		3.21%		0.19%		 -0.06%		1.66%

		Mar-2019		3.14%		1.94%		1.90%		1.92%		0.94%

		Apr-2019		 -0.84%		4.05%		0.26%		0.03%		1.42%

		May-2019		4.02%		 -6.35%		1.60%		1.78%		 -1.19%

		Jun-2019		1.51%		7.05%		1.45%		1.26%		2.28%

		Jul-2019		0.17%		1.44%		0.35%		0.22%		0.56%

		Aug-2019		5.15%		 -1.58%		2.37%		2.59%		0.40%

		Sep-2019		 -1.15%		1.87%		 -0.39%		 -0.53%		0.36%

		Oct-2019		0.19%		2.17%		0.39%		0.30%		0.28%

		Nov-2019		0.31%		3.63%		0.00%		 -0.05%		0.33%

		Dec-2019		0.22%		3.02%		0.14%		 -0.07%		2.00%

		Jan-2020		1.32%		 -0.04%		2.04%		1.92%		0.03%

		Feb-2020		 -0.02%		 -8.23%		1.38%		1.80%		 -1.41%

		Mar-2020		 -0.03%		 -12.35%		 -3.94%		 -0.59%		 -11.46%

		Apr-2020		3.73%		12.82%		2.95%		1.78%		4.51%

		May-2020		1.69%		4.76%		1.60%		0.47%		4.41%

		Jun-2020		1.88%		1.99%		1.44%		0.63%		0.98%

		Jul-2020		3.59%		5.64%		2.20%		1.49%		4.69%

		Aug-2020		 -1.06%		7.19%		 -0.30%		 -0.81%		0.95%

		Sep-2020		 -0.01%		 -3.80%		 -0.04%		 -0.05%		 -1.03%

		Oct-2020		0.52%		 -2.66%		 -0.24%		 -0.45%		0.51%

		Nov-2020		3.29%		10.95%		1.80%		0.98%		3.96%

		Dec-2020		0.80%		3.84%		0.61%		0.14%		1.88%

		Jan-2021		 -0.37%		 -1.01%		 -0.52%		 -0.72%		0.33%

		Feb-2021		0.75%		2.76%		 -1.30%		 -1.44%		0.37%

		Mar-2021		 -0.39%		4.38%		 -1.07%		 -1.25%		0.15%

		Apr-2021		0.51%		5.34%		0.95%		0.79%		1.09%

		May-2021		0.13%		0.70%		0.40%		0.33%		0.30%

		Jun-2021		0.49%		2.33%		0.92%		0.70%		1.34%

		Jul-2021		0.13%		2.38%		1.05%		1.12%		0.38%

		Aug-2021		0.11%		3.04%		 -0.02%		 -0.19%		0.51%

		Sep-2021		 -0.00%		 -4.65%		 -0.76%		 -0.87%		 -0.01%

		Oct-2021		 -0.01%		7.01%		 -0.06%		 -0.03%		 -0.17%

		Nov-2021		0.12%		 -0.69%		0.07%		0.30%		 -0.97%

		Dec-2021		 -0.16%		4.48%		0.05%		 -0.26%		1.87%

















USFI	

US AGG	US HY	SP500	1.2662015503875966E-2	2.709586206896551E-3	7.7234761904761921E-3	Top 20 Composite	

US AGG	US HY	SP500	9.8969302325581324E-3	-3.1134137931034468E-3	9.3436507936507955E-4	Index	

US AGG	US HY	SP500	8.5334341085271295E-3	-2.0615034482758615E-2	-3.7862444444444428E-2	









US HY	Index	-2.0615034482758615E-2	







SP500	Index	-3.7862444444444428E-2	







Appendix Rising Rates Slide

		9/30/1995		US 10 Yr Yield		BGIM US FI		Blbg Barc US Agg

		10/31/95		6.02%		1.58%		1.30%

		11/30/95		5.74%		1.67%		1.50%

		12/31/95		5.57%		1.90%		1.40%

		1/31/96		5.58%		0.45%		0.66%

		2/29/96		6.10%		-2.48%		-1.74%

		3/31/96		6.33%		-1.02%		-0.70%

		4/30/96		6.67%		0.51%		-0.56%

		5/31/96		6.85%		-0.27%		-0.20%

		6/30/96		6.71%		1.63%		1.34%

		7/31/96		6.79%		0.17%		0.27%

		8/31/96		6.94%		-0.55%		-0.17%

		9/30/96		6.70%		1.98%		1.74%

		10/31/96		6.34%		2.72%		2.22%

		11/30/96		6.04%		2.47%		1.71%

		12/31/96		6.42%		-1.57%		-0.93%

		1/31/97		6.49%		-0.19%		0.31%

		2/28/97		6.55%		0.03%		0.25%

		3/31/97		6.90%		-1.61%		-1.11%

		4/30/97		6.72%		1.81%		1.50%

		5/31/97		6.66%		0.95%		0.95%

		6/30/97		6.50%		1.39%		1.19%

		7/31/97		6.01%		4.13%		2.70%

		8/31/97		6.34%		-1.79%		-0.85%

		9/30/97		6.10%		2.06%		1.48%

		10/31/97		5.83%		2.29%		1.45%

		11/30/97		5.87%		0.83%		0.46%

		12/31/97		5.74%		1.44%		1.01%

		1/31/98		5.51%		1.55%		1.28%

		2/28/98		5.62%		-0.35%		-0.08%

		3/31/98		5.65%		0.29%		0.34%

		4/30/98		5.67%		0.33%		0.52%

		5/31/98		5.55%		1.23%		0.95%

		6/30/98		5.45%		1.73%		0.85%

		7/31/98		5.49%		-0.11%		0.21%

		8/31/98		4.98%		3.25%		1.63%

		9/30/98		4.42%		2.56%		2.34%

		10/31/98		4.61%		-0.87%		-0.53%

		11/30/98		4.71%		0.55%		0.57%

		12/31/98		4.65%		0.46%		0.30%

		1/31/99		4.65%		0.54%		0.71%

		2/28/99		5.29%		-2.27%		-1.75%

		3/31/99		5.24%		0.42%		0.55%

		4/30/99		5.35%		0.31%		0.32%

		5/31/99		5.62%		-1.28%		-0.88%

		6/30/99		5.78%		-0.56%		-0.32%

		7/31/99		5.90%		-0.34%		-0.42%

		8/31/99		5.97%		0.07%		-0.05%

		9/30/99		5.88%		0.90%		1.16%

		10/31/99		6.02%		0.30%		0.37%

		11/30/99		6.19%		-0.02%		-0.01%

		12/31/99		6.44%		-0.49%		-0.48%

		1/31/00		6.67%		-0.14%		-0.33%

		2/29/00		6.41%		1.15%		1.21%

		3/31/00		6.00%		1.35%		1.32%

		4/30/00		6.21%		-0.10%		-0.29%

		5/31/00		6.27%		-0.12%		-0.05%

		6/30/00		6.03%		1.73%		2.08%

		7/31/00		6.03%		0.64%		0.91%

		8/31/00		5.73%		1.27%		1.45%

		9/30/00		5.80%		0.60%		0.63%

		10/31/00		5.75%		-0.22%		0.66%

		11/30/00		5.47%		0.90%		1.64%

		12/31/00		5.11%		2.48%		1.86%

		1/31/01		5.11%		2.22%		1.63%

		2/28/01		4.90%		1.16%		0.87%

		3/31/01		4.92%		0.24%		0.50%

		4/30/01		5.34%		-0.82%		-0.42%

		5/31/01		5.38%		1.02%		0.60%

		6/30/01		5.41%		0.30%		0.38%

		7/31/01		5.05%		3.69%		2.24%

		8/31/01		4.83%		1.68%		1.15%

		9/30/01		4.59%		-0.47%		1.16%

		10/31/01		4.23%		3.03%		2.09%

		11/30/01		4.75%		0.08%		-1.38%

		12/31/01		5.05%		-0.13%		-0.64%

		1/31/02		5.03%		1.09%		0.81%

		2/28/02		4.88%		0.98%		0.97%

		3/31/02		5.40%		-2.45%		-1.66%

		4/30/02		5.09%		2.59%		1.94%

		5/31/02		5.05%		0.51%		0.85%

		6/30/02		4.80%		1.17%		0.87%

		7/31/02		4.46%		1.52%		1.21%

		8/31/02		4.14%		1.55%		1.69%

		9/30/02		3.60%		1.60%		1.62%

		10/31/02		3.89%		-1.39%		-0.46%

		11/30/02		4.21%		1.50%		-0.03%

		12/31/02		3.82%		2.84%		2.07%

		1/31/03		3.96%		-0.04%		0.09%

		2/28/03		3.69%		0.96%		1.38%

		3/31/03		3.80%		-0.00%		-0.08%

		4/30/03		3.84%		1.27%		0.83%

		5/31/03		3.37%		1.96%		1.86%

		6/30/03		3.52%		0.35%		-0.20%

		7/31/03		4.41%		-1.54%		-3.36%

		8/31/03		4.47%		0.29%		0.66%

		9/30/03		3.94%		2.30%		2.65%

		10/31/03		4.30%		-0.28%		-0.93%

		11/30/03		4.33%		0.20%		0.24%

		12/31/03		4.25%		0.62%		1.02%

		1/31/04		4.13%		0.73%		0.80%

		2/29/04		3.97%		0.55%		1.08%

		3/31/04		3.84%		0.30%		0.75%

		4/30/04		4.51%		-0.71%		-2.60%

		5/31/04		4.65%		-0.10%		-0.40%

		6/30/04		4.58%		0.40%		0.57%

		7/31/04		4.48%		0.54%		0.99%

		8/31/04		4.12%		0.68%		1.91%

		9/30/04		4.12%		0.09%		0.27%

		10/31/04		4.03%		0.35%		0.84%

		11/30/04		4.35%		-0.22%		-0.80%

		12/31/04		4.22%		0.39%		0.92%

		1/31/05		4.13%		0.21%		0.63%

		2/28/05		4.38%		-1.62%		-0.59%

		3/31/05		4.48%		-1.58%		-0.51%

		4/30/05		4.20%		0.99%		1.35%

		5/31/05		3.98%		0.90%		1.08%

		6/30/05		3.92%		0.35%		0.55%

		7/31/05		4.28%		-0.46%		-0.91%

		8/31/05		4.02%		0.89%		1.28%

		9/30/05		4.33%		-0.49%		-1.03%

		10/31/05		4.55%		-0.29%		-0.79%

		11/30/05		4.49%		0.44%		0.44%

		12/31/05		4.39%		0.62%		0.95%

		1/31/06		4.52%		0.18%		0.01%

		2/28/06		4.55%		0.28%		0.33%

		3/31/06		4.85%		-0.14%		-0.98%

		4/30/06		5.05%		0.07%		-0.18%

		5/31/06		5.12%		-0.27%		-0.11%

		6/30/06		5.14%		0.43%		0.21%

		7/31/06		4.98%		1.66%		1.35%

		8/31/06		4.73%		2.68%		1.53%

		9/30/06		4.63%		1.39%		0.88%

		10/31/06		4.60%		0.69%		0.66%

		11/30/06		4.46%		1.93%		1.16%

		12/31/06		4.70%		-1.78%		-0.58%

		1/31/07		4.81%		-0.58%		-0.04%

		2/28/07		4.57%		2.54%		1.54%

		3/31/07		4.65%		-0.70%		0.00%

		4/30/07		4.62%		0.70%		0.54%

		5/31/07		4.89%		-1.26%		-0.76%

		6/30/07		5.03%		-0.75%		-0.30%

		7/31/07		4.74%		1.16%		0.83%

		8/31/07		4.53%		1.69%		1.23%

		9/30/07		4.59%		1.07%		0.76%

		10/31/07		4.47%		0.99%		0.90%

		11/30/07		3.94%		2.55%		1.80%

		12/31/07		4.03%		0.71%		0.28%

		1/31/08		3.60%		1.26%		1.68%

		2/29/08		3.51%		-0.12%		0.14%

		3/31/08		3.41%		0.49%		0.34%

		4/30/08		3.73%		0.19%		-0.21%

		5/31/08		4.06%		-1.51%		-0.73%

		6/30/08		3.97%		0.02%		-0.08%

		7/31/08		3.95%		0.01%		-0.08%

		8/31/08		3.81%		0.79%		0.95%

		9/30/08		3.83%		-2.19%		-1.34%

		10/31/08		3.96%		-4.32%		-2.36%

		11/30/08		2.92%		6.75%		3.25%

		12/31/08		2.21%		8.36%		3.73%

		1/31/09		2.84%		-2.35%		-0.88%

		2/28/09		3.02%		-1.20%		-0.38%

		3/31/09		2.67%		0.89%		1.39%				1.17%

		4/30/09		3.12%		0.67%		0.48%				10.02%		5.81%		4.21%

		5/31/09		3.46%		1.46%		0.73%

		6/30/09		3.54%		2.00%		0.57%

		7/31/09		3.48%		3.78%		1.61%

		8/31/09		3.40%		1.39%		1.04%

		9/30/09		3.31%		2.01%		1.05%

		10/31/09		3.39%		-0.67%		0.49%

		11/30/09		3.20%		1.07%		1.29%

		12/31/09		3.84%		-2.00%		-1.56%

		1/31/10		3.59%		1.91%		1.53%

		2/28/10		3.61%		0.55%		0.37%

		3/31/10		3.83%		-0.61%		-0.12%

		4/30/10		3.66%		2.04%		1.04%

		5/31/10		3.29%		0.49%		0.84%

		6/30/10		2.93%		2.46%		1.57%

		7/31/10		2.91%		1.47%		1.07%

		8/31/10		2.47%		3.10%		1.29%				1.00%

		9/30/10		2.51%		-0.00%		0.11%				-2.44%		-0.76%		-1.68%

		10/31/10		2.60%		-0.24%		0.36%

		11/30/10		2.80%		-0.97%		-0.57%

		12/31/10		3.30%		-1.04%		-1.08%

		1/31/11		3.37%		-0.92%		0.12%

		2/28/11		3.43%		0.92%		0.25%

		3/31/11		3.47%		-0.20%		0.06%

		4/30/11		3.29%		1.44%		1.27%

		5/31/11		3.06%		1.35%		1.31%

		6/30/11		3.16%		-0.78%		-0.29%

		7/31/11		2.80%		2.25%		1.59%

		8/31/11		2.22%		2.90%		1.46%

		9/30/11		1.92%		2.64%		0.73%

		10/31/11		2.11%		0.68%		0.11%

		11/30/11		2.07%		-1.55%		-0.09%

		12/31/11		1.88%		2.04%		1.10%

		1/31/12		1.80%		2.30%		0.88%

		2/29/12		1.97%		0.56%		-0.02%

		3/31/12		2.21%		-0.68%		-0.55%

		4/30/12		1.92%		1.00%		1.11%

		5/31/12		1.56%		0.51%		0.90%

		6/30/12		1.65%		0.09%		0.04%

		7/31/12		1.47%		2.11%		1.38%

		8/31/12		1.55%		-0.19%		0.07%

		9/30/12		1.63%		0.39%		0.14%

		10/31/12		1.69%		0.65%		0.20%

		11/30/12		1.62%		-0.09%		0.16%

		12/31/12		1.76%		0.22%		-0.14%

		1/31/13		1.99%		0.05%		-0.70%

		2/28/13		1.88%		0.31%		0.50%

		3/31/13		1.85%		0.09%		0.08%

		4/30/13		1.67%		0.25%		1.01%				0.94%

		5/31/13		2.13%		-0.18%		-1.78%				-0.58%		-2.75%		2.17%

		6/30/13		2.49%		-0.39%		-1.55%

		7/31/13		2.58%		0.05%		0.14%

		8/31/13		2.79%		-0.28%		-0.51%

		9/30/13		2.61%		0.21%		0.95%

		10/31/13		2.56%		0.85%		0.81%

		11/30/13		2.75%		-1.77%		-0.37%

		12/31/13		3.03%		-1.53%		-0.57%

		1/31/14		2.65%		4.77%		1.48%

		2/28/14		2.65%		0.48%		0.53%

		3/31/14		2.72%		0.70%		-0.17%

		4/30/14		2.65%		1.73%		0.84%

		5/31/14		2.48%		2.21%		1.14%

		6/30/14		2.53%		-0.03%		0.05%

		7/31/14		2.56%		0.16%		-0.25%

		8/31/14		2.34%		1.40%		1.10%

		9/30/14		2.49%		-0.78%		-0.68%

		10/31/14		2.34%		0.16%		0.98%

		11/30/14		2.17%		1.51%		0.70%

		12/31/14		2.17%		1.43%		0.09%

		1/31/15		1.64%		6.58%		2.10%				0.71%

		2/28/15		1.99%		-3.05%		-0.94%				-8.22%		-2.15%

		3/31/15		1.92%		0.61%		0.46%						-6.06%

		4/30/15		2.03%		-2.01%		-0.36%

		5/31/15		2.12%		-1.28%		-0.24%

		6/30/15		2.35%		-2.72%		-1.09%

		7/31/15		2.18%		2.69%		0.70%

		8/31/15		2.22%		-0.92%		-0.14%

		9/30/15		2.04%		0.77%		0.68%

		10/31/15		2.14%		0.07%		0.02%

		11/30/15		2.21%		-0.74%		-0.26%

		12/31/15		2.27%		-0.56%		-0.32%

		1/31/16		1.92%		4.36%		1.38%

		2/29/16		1.74%		1.86%		0.71%

		3/31/16		1.77%		1.16%		0.92%

		4/30/16		1.83%		0.64%		0.38%

		5/31/16		1.85%		0.10%		0.03%

		6/30/16		1.47%		2.48%		1.80%

		7/31/16		1.45%		1.38%		0.63%				1.00%

		8/31/16		1.58%		0.40%		-0.11%				-0.48%		-2.95%

		9/30/16		1.60%		-0.21%		-0.06%						2.47%

		10/31/16		1.83%		-0.35%		-0.76%

		11/30/16		2.38%		-1.10%		-2.37%

		12/31/16		2.45%		0.43%		0.14%

		1/31/17		2.45%		0.37%		0.20%

		2/28/17		2.39%		0.67%		0.67%

		3/31/17		2.39%		-0.34%		-0.05%

		4/30/17		2.28%		0.62%		0.77%

		5/31/17		2.20%		0.66%		0.77%

		6/30/17		2.31%		0.44%		-0.10%

		7/31/17		2.30%		0.21%		0.43%

		8/31/17		2.12%		0.12%		0.90%

		9/30/17		2.33%		0.05%		-0.48%																				10.02%		5.81%		4.21%

		10/31/17		2.38%		0.18%		0.06%																				-2.44%		-0.76%		-1.68%

		11/30/17		2.41%		0.04%		-0.13%

		12/31/17		2.41%		0.29%		0.46%				0.74%																-0.58%		-2.75%		2.17%

		1/31/18		2.71%		0.13%		-1.15%				1.48%		-2.38%		3.86%

		2/28/18		2.86%		0.06%		-0.95%																				-8.22%		-2.15%		-6.06%

		3/31/18		2.74%		0.35%		0.64%

		4/30/18		2.95%		0.12%		-0.74%																				-0.48%		-2.95%		2.47%

		5/31/18		2.86%		0.12%		0.71%

		6/30/18		2.86%		0.10%		-0.12%																				1.48%		-2.38%		3.86%

		7/31/18		2.96%		0.33%		0.02%

		8/31/18		2.86%		0.23%		0.64%																				3.52%		-3.56%		7.08%

		9/30/18		3.05%		0.18%		-0.64%

		10/31/18		3.15%		-0.14%		-0.79%

		11/30/18		3.01%		-0.02%		0.60%

		12/31/18		2.69%		2.60%		1.84%

		1/31/19		2.63%		1.18%		1.06%

		2/28/19		2.73%		-0.39%		-0.06%

		3/31/19		2.41%		3.14%		1.92%

		4/30/19		2.51%		-0.84%		0.03%

		5/31/19		2.14%		4.02%		1.78%

		6/30/19		2.00%		1.51%		1.26%

		7/31/19		2.02%		0.17%		0.22%

		8/31/19		1.50%		5.15%		2.59%

		9/30/19		1.68%		-1.16%		-0.53%

		10/31/19		1.69%		0.19%		0.30%

		11/30/19		1.78%		0.31%		-0.05%

		12/31/19		1.92%		0.22%		-0.07%

		1/31/20		1.51%		1.32%		1.92%

		2/29/20		1.13%		-0.02%		1.80%

		3/31/20		0.70%		-0.03%		-0.59%

		4/30/20		0.64%		3.70%		1.78%

		5/31/20		0.65%		1.69%		0.47%

		6/30/20		0.66%		1.88%		0.63%				1.19%

		7/31/20		0.55%		3.59%		1.49%				3.52%		-3.56%		7.08%

		8/31/20		0.72%		-1.06%		-0.81%

		9/30/20		0.69%		-0.01%		-0.05%

		10/31/20		0.88%		0.52%		-0.45%

		11/30/20		0.84%		3.29%		0.98%

		12/31/20		0.93%		0.80%		0.14%

		1/31/21		1.11%		-0.37%		-0.72%

		2/28/21		1.44%		0.75%		-1.44%

		3/31/21		1.74%		-0.39%		-1.25%

		4/30/21		1.65%		0.51%		0.79%

		5/31/21		1.58%		0.13%		0.33%

		6/30/21		1.45%		0.49%		0.70%

		7/31/21		1.24%		0.13%		1.12%

		8/31/21		1.30%		0.11%		-0.19%

		9/30/21		1.52%		-0.00%		-0.87%

		10/31/21		1.55%		-0.01%		-0.03%

		11/30/21		1.43%		0.12%		0.30%

		12/31/21		1.52%		-0.16%		-0.26%



US 10 Yr Treasury Yield
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Attractive Alpha with Diversification Benefits to Risk Assets*
As of 12/31/2021

» Typical return-seeking credit sectors not only increase expected portfolio volatility, but also upticks the portfolio’s
correlation to equities and other risk assets.

* Through active Treasury duration management and allocation shifts to investment-grade corporates after spread
widening events, investors can:
v' Access spread product return potential
v" Maintain volatility characteristics and equity diversification benefits of core bonds
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For use in one-on-one presentations with sophisticated, institutional investors. Not for further distribution.

*Supplemental information to the attached U.S. Fixed Income GIPS composite presentation. Source: Bloomberg (© 2022, Bloomberg Finance LP), which Brandywine Global believes to be accurate and reliable. Bloomberg provides Brandywine Global fixed
income index returns and characteristics. Gross performance results include transaction costs but to not reflect the deduction of Brandywine Global’'s management fee. Gross performance returns over one year are annualized and assume the reinvestment
of dividends, interest and capital gains. A client’s return will be reduced by the advisory fees and other expenses incurred as a client. As fees are deducted quarterly, the compounding effect will be to increase the impact of fees by an amount directly related
to the gross account performance. For example, an account with an annual fee of 0.70%, if the gross performance is 10%, the compounding effect of the fees will result in net performance of approximately 9.23% annually. Please refer to Part 2A of
Brandywine Global's Form ADV for a description of its advisory fees. Please refer to our GIPS composite presentation, which includes a full description of Brandywine Global's fee schedule, performance footnotes and disclosures. Please see Appendix 1

for important disclosure information. Past performance is no guarantee of future results. 29/brandywineglobal.com
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		12/31/11		BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite		5 YR RETURN		30 YR RETURN		IG Corp		Bloomberg U.S. Govt/Credit 1-3 yr Index		Bloomberg 1-3 Year US Credit Index

		Jan-2012		2.30%		0.88%		0.99%		1.67%		3.04%		2.89%		1.58%		7.42%		4.48%		1.69%		0.79%		 -0.70%		2.21%		0.35%		0.97%

		Feb-2012		0.56%		 -0.02%		0.36%		 -0.07%		2.38%		0.73%		2.40%		2.86%		4.32%		0.67%		 -0.64%		 -2.55%		0.84%		 -0.00%		0.41%

		Mar-2012		 -0.68%		 -0.55%		 -0.15%		 -0.72%		 -0.14%		0.70%		0.22%		 -1.99%		3.29%		 -0.16%		 -0.63%		 -4.62%		 -0.97%		0.01%		0.18%

		Apr-2012		1.00%		1.11%		0.62%		1.18%		1.05%		0.69%		1.63%		0.96%		 -0.63%		1.12%		1.31%		4.90%		1.40%		0.20%		0.19%

		May-2012		0.51%		0.90%		1.04%		 -1.03%		 -1.31%		 -1.23%		 -2.32%		 -7.32%		 -6.01%		0.58%		0.83%		9.22%		0.75%		 -0.02%		 -0.17%

		Jun-2012		0.09%		0.04%		 -0.16%		0.48%		2.11%		1.04%		3.51%		5.58%		4.12%		0.54%		 -0.19%		 -1.69%		0.35%		0.04%		0.27%

		Jul-2012		2.11%		1.38%		1.36%		1.16%		1.90%		1.59%		3.71%		2.24%		1.39%		1.84%		0.74%		4.11%		2.88%		0.33%		0.66%

		Aug-2012		 -0.19%		0.07%		0.24%		0.86%		1.17%		1.28%		1.18%		 -0.11%		2.25%		0.55%		0.11%		 -1.56%		0.22%		0.09%		0.35%

		Sep-2012		0.39%		0.14%		0.40%		1.22%		1.39%		1.17%		1.63%		2.62%		2.58%		0.81%		 -0.03%		 -2.70%		0.70%		0.09%		0.35%

		Oct-2012		0.65%		0.20%		0.28%		 -0.14%		0.88%		0.11%		0.89%		0.52%		 -1.85%		0.62%		 -0.27%		 -0.18%		1.29%		0.02%		0.24%

		Nov-2012		 -0.09%		0.16%		0.50%		 -0.01%		0.80%		0.02%		1.18%		1.41%		0.58%		0.35%		0.60%		1.45%		 -0.16%		0.08%		0.05%

		Dec-2012		0.22%		 -0.14%		0.10%		 -0.33%		1.58%		1.08%		0.71%		2.16%		0.91%		0.29%		 -0.33%		 -2.51%		 -0.06%		0.06%		0.14%

		Jan-2013		0.05%		 -0.70%		 -0.55%		 -0.91%		1.34%		1.21%		 -1.34%		0.72%		5.18%		 -0.16%		 -0.64%		 -4.30%		 -0.89%		0.04%		0.14%

		Feb-2013		0.31%		0.50%		0.61%		 -0.95%		0.51%		0.09%		 -0.31%		 -0.32%		1.36%		0.55%		0.68%		1.46%		0.77%		0.11%		0.19%

		Mar-2013		0.09%		0.08%		0.52%		 -0.25%		1.02%		0.82%		 -0.62%		 -0.52%		3.75%		0.24%		0.14%		 -0.17%		0.02%		0.04%		0.09%

		Apr-2013		0.25%		1.01%		1.10%		1.39%		1.81%		0.59%		2.92%		3.43%		1.93%		1.32%		0.63%		4.83%		1.83%		0.15%		0.28%

		May-2013		 -0.18%		 -1.78%		 -1.43%		 -2.97%		 -0.58%		0.12%		 -3.57%		 -6.25%		2.34%		 -1.63%		 -1.63%		 -7.25%		-2.34%		 -0.14%		 -0.11%

		Jun-2013		 -0.39%		 -1.55%		 -1.39%		 -1.18%		 -2.62%		 -0.89%		 -4.91%		 -4.13%		 -1.34%		 -2.23%		 -1.43%		 -3.46%		-2.76%		 -0.14%		 -0.34%

		Jul-2013		0.05%		0.14%		0.40%		1.26%		1.90%		1.25%		1.21%		 -0.56%		5.09%		0.41%		0.22%		 -2.44%		0.83%		0.21%		0.39%

		Aug-2013		 -0.28%		 -0.51%		 -0.38%		 -0.53%		 -0.61%		 -0.22%		 -2.56%		 -4.09%		 -2.90%		 -0.61%		 -0.78%		 -0.85%		-0.70%		 -0.09%		 -0.04%

		Sep-2013		0.21%		0.95%		0.81%		2.06%		0.99%		0.15%		2.61%		4.40%		3.14%		1.12%		1.26%		0.11%		0.69%		0.27%		0.38%

		Oct-2013		0.85%		0.81%		0.90%		0.98%		2.51%		0.86%		2.77%		2.75%		4.60%		1.29%		0.59%		1.34%		1.48%		0.17%		0.34%

		Nov-2013		 -1.77%		 -0.37%		 -0.14%		 -0.82%		0.51%		0.53%		 -1.70%		 -3.64%		3.05%		 -0.19%		 -0.01%		 -2.90%		-0.20%		0.14%		0.24%

		Dec-2013		 -1.53%		 -0.57%		 -0.54%		 -0.60%		0.54%		0.44%		0.51%		 -0.55%		2.53%		 -0.29%		 -1.48%		 -1.99%		-0.16%		 -0.13%		 -0.10%

		Jan-2014		4.77%		1.48%		1.44%		1.06%		0.70%		0.62%		 -0.68%		 -4.63%		 -3.46%		1.46%		1.35%		6.20%		1.81%		0.19%		0.27%

		Feb-2014		0.48%		0.53%		0.49%		1.40%		2.02%		0.05%		3.03%		3.92%		4.57%		0.91%		0.21%		0.89%		1.04%		0.13%		0.24%

		Mar-2014		0.70%		 -0.17%		0.10%		 -0.07%		0.24%		0.34%		1.37%		2.81%		0.84%		0.08%		 -0.82%		0.90%		0.07%		 -0.09%		 -0.04%

		Apr-2014		1.73%		0.84%		0.69%		1.13%		0.63%		0.13%		1.24%		0.89%		0.74%		0.95%		0.47%		2.22%		1.20%		0.16%		0.23%

		May-2014		2.21%		1.14%		0.96%		0.59%		0.92%		0.76%		3.10%		2.08%		2.35%		1.27%		0.96%		3.16%		1.37%		0.21%		0.29%

		Jun-2014		 -0.03%		0.05%		0.34%		0.73%		0.84%		0.55%		0.36%		1.00%		2.07%		0.32%		 -0.25%		 -0.19%		0.08%		 -0.05%		 -0.04%

		Jul-2014		0.16%		 -0.25%		0.22%		 -0.90%		 -1.33%		 -0.25%		0.40%		 -1.06%		 -1.38%		 -0.18%		 -0.48%		0.76%		-0.06%		 -0.07%		 -0.02%

		Aug-2014		1.40%		1.10%		1.22%		0.55%		1.58%		0.24%		0.84%		0.48%		4.00%		1.11%		0.84%		4.77%		1.44%		0.18%		0.21%

		Sep-2014		 -0.78%		 -0.68%		 -0.29%		 -2.79%		 -2.09%		 -0.96%		 -1.81%		 -5.11%		 -1.40%		 -0.79%		 -0.54%		 -2.12%		-1.44%		 -0.08%		 -0.14%

		Oct-2014		0.16%		0.98%		0.73%		0.01%		1.19%		0.61%		1.71%		1.56%		2.44%		0.89%		0.96%		3.19%		1.02%		0.28%		0.27%

		Nov-2014		1.51%		0.71%		0.94%		 -0.36%		 -0.73%		0.36%		0.09%		 -1.31%		2.69%		0.57%		0.65%		3.08%		0.67%		0.15%		0.15%

		Dec-2014		1.43%		0.09%		0.52%		 -0.69%		 -1.45%		 -1.43%		 -2.31%		 -5.93%		 -0.25%		 -0.09%		 -0.47%		3.47%		0.06%		 -0.26%		 -0.30%

		Jan-2015		6.58%		2.10%		1.87%		 -0.16%		0.66%		0.20%		0.93%		0.34%		 -3.00%		2.02%		2.39%		10.64%		3.03%		0.52%		0.52%

		Feb-2015		 -3.05%		 -0.94%		 -0.59%		 -0.81%		2.41%		1.45%		0.85%		 -1.34%		5.75%		 -0.46%		 -1.39%		 -6.37%		-1.01%		 -0.16%		 -0.02%

		Mar-2015		0.61%		0.46%		0.57%		 -0.96%		 -0.55%		0.19%		0.22%		 -2.98%		 -1.58%		0.34%		0.76%		1.42%		0.32%		0.23%		0.21%

		Apr-2015		 -2.01%		 -0.36%		 -0.56%		1.06%		1.21%		0.73%		1.63%		2.92%		0.96%		 -0.12%		 -0.19%		 -4.02%		-0.70%		0.08%		0.17%

		May-2015		 -1.28%		 -0.24%		 -0.42%		 -1.79%		0.30%		0.05%		 -0.39%		 -2.58%		1.29%		 -0.15%		0.00%		 -2.11%		-0.65%		0.08%		0.10%

		Jun-2015		 -2.72%		 -1.09%		 -1.24%		 -0.44%		 -1.49%		 -0.86%		 -1.56%		 -1.22%		 -1.94%		 -1.16%		 -0.57%		 -4.69%		-1.84%		 -0.03%		 -0.16%

		Jul-2015		2.69%		0.70%		0.99%		0.23%		 -0.58%		 -0.36%		0.49%		 -2.56%		2.10%		0.63%		0.54%		3.77%		0.68%		0.06%		0.06%

		Aug-2015		 -0.92%		 -0.14%		 -0.27%		0.12%		 -1.74%		 -0.93%		 -0.91%		 -5.38%		 -6.03%		 -0.41%		0.15%		 -0.06%		-0.59%		 -0.07%		 -0.12%

		Sep-2015		0.77%		0.68%		0.59%		0.51%		 -2.60%		 -0.97%		 -1.29%		 -2.97%		 -2.47%		0.16%		1.04%		1.34%		0.75%		0.30%		0.30%

		Oct-2015		0.07%		0.02%		0.33%		0.21%		2.75%		0.01%		2.74%		4.53%		8.44%		0.47%		 -0.56%		 -0.88%		0.42%		 -0.03%		0.09%

		Nov-2015		 -0.74%		 -0.26%		0.05%		 -1.66%		 -2.22%		 -1.05%		 -0.06%		 -2.16%		0.30%		 -0.27%		 -0.53%		 -1.02%		-0.22%		 -0.20%		 -0.10%

		Dec-2015		 -0.56%		 -0.32%		 -0.27%		0.53%		 -2.52%		 -1.23%		 -1.39%		 -2.23%		 -1.58%		 -0.61%		 -0.31%		 -0.19%		-0.78%		 -0.13%		 -0.20%

		Jan-2016		4.36%		1.38%		1.46%		0.87%		 -1.61%		 -0.43%		 -0.18%		0.35%		 -4.96%		0.82%		2.21%		5.44%		0.35%		0.52%		0.33%

		Feb-2016		1.86%		0.71%		0.96%		2.23%		0.57%		 -0.21%		1.91%		1.44%		 -0.13%		0.44%		0.57%		3.17%		0.81%		0.09%		0.05%

		Mar-2016		1.16%		0.92%		0.82%		2.70%		4.44%		3.15%		3.27%		9.06%		6.78%		1.57%		0.17%		0.14%		2.77%		0.36%		0.76%

		Apr-2016		0.64%		0.38%		0.17%		1.33%		3.92%		2.34%		1.77%		2.57%		0.39%		0.94%		 -0.17%		 -0.68%		1.37%		0.14%		0.35%

		May-2016		0.10%		0.03%		0.42%		 -1.34%		0.62%		0.61%		 -0.18%		 -5.44%		1.80%		0.10%		 -0.32%		0.79%		-0.08%		 -0.07%		 -0.01%

		Jun-2016		2.48%		1.80%		1.90%		2.92%		0.92%		 -0.15%		3.37%		5.89%		0.26%		1.72%		1.85%		7.12%		2.25%		0.60%		0.64%

		Jul-2016		1.38%		0.63%		0.60%		0.75%		2.70%		1.64%		1.80%		0.60%		3.69%		1.14%		0.01%		2.94%		1.46%		0.02%		0.16%

		Aug-2016		0.40%		 -0.11%		 -0.05%		 -0.49%		2.09%		0.70%		1.79%		0.04%		0.14%		0.23%		 -0.66%		 -0.76%		0.20%		 -0.11%		 -0.01%

		Sep-2016		 -0.21%		 -0.06%		 -0.01%		0.55%		0.67%		0.60%		0.40%		2.02%		0.02%		0.08%		0.28%		 -2.00%		-0.25%		0.11%		0.10%

		Oct-2016		 -0.35%		 -0.76%		 -0.97%		 -2.78%		0.39%		0.72%		 -1.24%		 -0.85%		 -1.82%		 -0.52%		 -0.71%		 -5.10%		-0.81%		 -0.04%		0.02%

		Nov-2016		 -1.10%		 -2.37%		 -1.65%		 -3.97%		 -0.47%		0.18%		 -4.09%		 -7.03%		3.70%		 -2.17%		 -2.46%		 -8.75%		-2.68%		 -0.41%		 -0.42%

		Dec-2016		0.43%		0.14%		0.27%		 -0.46%		1.85%		1.29%		1.33%		1.87%		1.98%		0.43%		 -0.20%		 -0.40%		0.67%		0.06%		0.13%

		Jan-2017		0.37%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.49%		0.24%		0.25%		0.31%		0.19%		0.28%

		Feb-2017		0.67%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		0.86%		0.24%		1.76%		1.15%		0.16%		0.29%

		Mar-2017		 -0.34%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.05%		 -0.02%		 -0.71%		 -0.23%		0.05%		0.08%

		Apr-2017		0.62%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		0.88%		0.68%		1.53%		1.07%		0.18%		0.26%

		May-2017		0.66%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		0.84%		0.43%		2.05%		1.15%		0.17%		0.24%

		Jun-2017		0.44%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		0.11%		 -0.45%		0.62%		0.31%		 -0.04%		0.04%

		Jul-2017		0.21%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.59%		0.41%		 -0.92%		0.73%		0.26%		0.36%

		Aug-2017		0.12%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		0.88%		0.70%		3.76%		0.78%		0.20%		0.21%

		Sep-2017		0.05%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		 -0.29%		 -0.84%		 -2.41%		 -0.17%		 -0.12%		 -0.03%

		Oct-2017		0.18%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.13%		 -0.23%		 -0.13%		0.40%		 -0.03%		0.06%

		Nov-2017		0.04%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		 -0.05%		 -0.42%		1.07%		 -0.15%		 -0.22%		 -0.22%

		Dec-2017		0.29%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		0.52%		 -0.06%		2.04%		0.91%		0.03%		0.08%

		Jan-2018		0.13%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		 -0.74%		 -1.27%		 -3.68%		 -0.96%		 -0.27%		 -0.19%

		Feb-2018		0.06%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -0.95%		 -0.38%		 -3.47%		 -1.62%		 -0.09%		 -0.19%

		Mar-2018		0.35%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		0.52%		0.65%		3.37%		0.25%		0.16%		0.07%

		Apr-2018		0.12%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		 -0.61%		 -0.81%		 -2.17%		 -0.93%		 -0.10%		0.04%

		May-2018		0.12%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		0.47%		0.81%		2.43%		0.54%		0.37%		0.38%

		Jun-2018		0.10%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		 -0.10%		 -0.05%		0.30%		 -0.58%		0.01%		0.01%

		Jul-2018		0.33%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		0.28%		 -0.30%		 -1.65%		0.83%		0.05%		0.19%

		Aug-2018		0.23%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		0.49%		0.74%		1.75%		0.49%		0.35%		0.40%

		Sep-2018		0.18%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -0.43%		 -0.72%		 -3.34%		 -0.36%		 -0.07%		0.03%

		Oct-2018		 -0.14%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -0.89%		0.07%		 -3.62%		 -1.46%		0.11%		0.03%

		Nov-2018		 -0.02%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		0.39%		0.86%		1.95%		 -0.17%		0.29%		0.14%

		Dec-2018		2.60%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		1.38%		1.86%		5.94%		1.47%		0.78%		0.72%

		Jan-2019		1.18%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		1.63%		0.52%		0.61%		2.35%		0.39%		0.66%

		Feb-2019		 -0.38%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		0.19%		 -0.15%		 -1.18%		0.22%		0.16%		0.28%

		Mar-2019		3.14%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		1.90%		1.49%		5.60%		2.50%		0.66%		0.73%

		Apr-2019		 -0.84%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		0.26%		0.00%		 -2.00%		0.54%		0.23%		0.29%

		May-2019		4.02%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		1.60%		1.78%		7.48%		1.43%		0.69%		0.60%

		Jun-2019		1.51%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		1.45%		1.00%		1.37%		2.45%		0.56%		0.64%

		Jul-2019		0.17%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.35%		 -0.29%		0.05%		0.56%		 -0.06%		0.06%

		Aug-2019		5.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		2.37%		2.27%		12.53%		3.14%		0.81%		0.79%

		Sep-2019		 -1.15%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		 -0.39%		 -0.62%		 -3.00%		 -0.65%		 -0.05%		0.08%

		Oct-2019		0.19%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		0.39%		0.24%		 -1.01%		0.61%		0.35%		0.39%

		Nov-2019		0.31%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		0.00%		 -0.41%		 -0.42%		0.25%		 -0.00%		0.07%

		Dec-2019		0.22%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		0.14%		 -0.11%		 -3.50%		0.32%		0.24%		0.31%

		Jan-2020		1.32%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		2.04%		1.82%		8.27%		2.35%		0.55%		0.56%

		Feb-2020		 -0.02%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		1.38%		2.07%		8.03%		1.34%		0.82%		0.65%

		Mar-2020		 -0.03%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -3.94%		2.73%		7.56%		 -7.09%		0.31%		 -1.89%

		Apr-2020		3.73%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		2.95%		0.16%		1.97%		5.24%		0.63%		1.78%

		May-2020		1.69%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		1.60%		0.21%		 -2.58%		1.56%		0.33%		0.90%

		Jun-2020		1.88%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		1.44%		0.12%		 -0.06%		1.96%		0.20%		0.56%

		Jul-2020		3.59%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.20%		0.39%		5.55%		3.25%		0.19%		0.39%

		Aug-2020		 -1.06%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		 -0.30%		 -0.22%		 -6.13%		 -1.38%		0.04%		0.16%

		Sep-2020		 -0.01%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -0.04%		0.01%		0.11%		 -0.29%		0.01%		 -0.03%

		Oct-2020		0.52%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		 -0.24%		 -0.48%		 -4.16%		 -0.18%		0.02%		0.15%

		Nov-2020		3.29%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		1.81%		0.16%		1.45%		2.79%		0.10%		0.24%

		Dec-2020		0.80%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		0.61%		0.10%		 -1.45%		0.44%		0.09%		0.18%

		Jan-2021		 -0.37%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		 -0.52%		 -0.28%		 -4.43%		 -1.28%		0.03%		0.04%

		Feb-2021		0.75%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		 -1.30%		 -1.29%		 -6.17%		 -1.72%		 -0.03%		0.03%

		Mar-2021		 -0.39%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		 -1.07%		 -0.91%		 -6.14%		 -1.72%		 -0.05%		 -0.09%

		Apr-2021		0.51%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		0.95%		0.56%		2.68%		1.11%		0.08%		0.16%

		May-2021		0.13%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.39%		0.44%		0.65%		0.77%		0.12%		0.18%

		Jun-2021		0.49%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		0.92%		 -0.30%		4.33%		1.63%		 -0.15%		 -0.11%

		Jul-2021		0.13%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		1.05%		1.02%		4.11%		1.37%		0.17%		0.16%

		Aug-2021		0.11%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		 -0.02%		 -0.28%		 -0.28%		 -0.30%		0.00%		0.03%

		Sep-2021		 -0.00%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -0.76%		 -0.88%		 -3.31%		 -1.05%		 -0.08%		 -0.04%

		Oct-2021		 -0.01%		 -0.03%		 -0.26%		 -0.24%		 -0.17%		0.00%		0.02%		 -1.33%		7.01%		 -0.06%		 -0.87%		3.42%		0.25%		 -0.33%		 -0.34%

		Nov-2021		0.12%		0.30%		0.71%		 -0.29%		 -0.97%		 -0.46%		 -1.84%		 -2.74%		 -0.69%		0.07%		0.30%		3.36%		0.06%		 -0.08%		 -0.17%

		Dec-2021		 -0.16%		 -0.26%		 -0.41%		 -0.14%		1.87%		0.83%		1.40%		1.56%		4.48%		0.05%		-0.33%		-2.06%		 -0.08%		 -0.15%		 -0.02%

				BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite		5-Year Treasury Return		30-Year Treasury Return		IG Corp		Bloomberg U.S. Govt/Credit 1-3 yr Index		Bloomberg 1-3 Year US Credit Index

		Return		6.75%		2.90%		3.48%		1.77%		6.82%		4.33%		5.27%		0.74%		16.54%		4.46%		1.64%		4.40%		4.69%		1.39%		2.09%

		Std. Dev.		4.97%		2.97%		2.65%		4.34%		6.46%		4.48%		7.75%		11.33%		13.02%		3.37%		3.03%		13.10%		5.04%		0.80%		1.23%

		Correl to SP 500		-0.04		-0.02		0.02		0.23		0.74		0.70		0.55		0.51		1.00		0.30		-0.34		-0.30		0.36		-0.14		0.35



Return vs. Correlation to S&P 500

10-Year



BGIM US FI	Brandywine US FI







-4.1662695170934377E-2	6.7453288139754042E-2	Blbg Barc US Agg	

-1.8053728087305772E-2	2.8961455291021343E-2	5-Year Treasury Return	



-0.33941850393731371	1.6410601429518668E-2	30-Year Treasury Return	



-0.29824266936570015	4.3983748466194905E-2	IG Corp	



0.35655749755158017	4.6927788240165746E-2	Bloomberg U.S. Govt/Credit 1-3 yr Index	

-0.13847029121334703	1.3854296156079471E-2	Bloomberg 1-3 Year US Credit Index	

0.35282038041722724	2.0910755176105633E-2	eVest Top 20 AUM US Core Plus Composite	

0.29797759939192114	4.4637168744834366E-2	Blbg Barc Glb Agg (Hedged)	



1.9774868405165909E-2	3.4846521769499983E-2	Blbg Barc Glb Agg	

0.22571111836678293	1.7698924127889315E-2	Blbg Barc US HY	

0.73668801001369344	6.8227307705526874E-2	S	&	P/LSTA US Lev Loan 100	

0.69689880151871708	4.3312255134788424E-2	($) JPM EMBI GD	

0.5467097269559974	5.2720333390921637E-2	(LOC) JPM GBI-EM GD	

0.50753365791404537	7.436755252258509E-3	Correlation to S&P 500





Annualized Return







Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Update formulas for return, std. dev. and correl to include additional 3 months of data

chart will update automatically



5-year



										

api: Please do not edit or delete this unique identifier.

This is used as a reference when refreshing exported

reports using the eVestment Excel plug-in.

Editing or deleting this identifier will prevent the

report from refreshing.		Results displayed in USD

																								100

		Created On: 2020-04-30

		12/31/16		BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite		5 YR RETURN		30 YR RETURN		IG Corp		Bloomberg U.S. Govt/Credit 1-3 yr Index

		Jan-2017		0.37%		0.20%		 -0.36%		1.13%		1.45%		0.34%		1.44%		2.25%		1.90%		0.49%		0.24%		0.25%		0.31%		0.19%

		Feb-2017		0.67%		0.67%		0.85%		0.47%		1.46%		0.50%		2.00%		1.80%		3.97%		0.86%		0.24%		1.76%		1.15%		0.16%

		Mar-2017		 -0.34%		 -0.05%		 -0.05%		0.15%		 -0.22%		 -0.06%		0.38%		2.31%		0.12%		0.05%		 -0.02%		 -0.71%		 -0.23%		0.05%

		Apr-2017		0.62%		0.77%		0.68%		1.13%		1.15%		0.41%		1.49%		1.17%		1.03%		0.88%		0.68%		1.53%		1.07%		0.18%

		May-2017		0.66%		0.77%		0.58%		1.55%		0.87%		0.44%		0.88%		1.96%		1.41%		0.84%		0.43%		2.05%		1.15%		0.17%

		Jun-2017		0.44%		 -0.10%		 -0.28%		 -0.09%		0.14%		 -0.22%		 -0.14%		0.46%		0.62%		0.11%		 -0.45%		0.62%		0.31%		 -0.04%

		Jul-2017		0.21%		0.43%		0.33%		1.68%		1.11%		0.77%		0.84%		2.07%		2.06%		0.59%		0.41%		 -0.92%		0.73%		0.26%

		Aug-2017		0.12%		0.90%		0.91%		0.99%		 -0.04%		 -0.21%		1.77%		1.79%		0.31%		0.88%		0.70%		3.76%		0.78%		0.20%

		Sep-2017		0.05%		 -0.48%		 -0.46%		 -0.90%		0.90%		0.34%		0.01%		 -0.34%		2.06%		 -0.29%		 -0.84%		 -2.41%		 -0.17%		 -0.12%

		Oct-2017		0.18%		0.06%		0.42%		 -0.38%		0.42%		0.56%		0.37%		 -2.82%		2.33%		0.13%		 -0.23%		 -0.13%		0.40%		 -0.03%

		Nov-2017		0.04%		 -0.13%		0.16%		1.11%		 -0.26%		0.07%		0.05%		1.68%		3.07%		 -0.05%		 -0.42%		1.07%		 -0.15%		 -0.22%

		Dec-2017		0.29%		0.46%		0.22%		0.35%		0.30%		0.32%		0.73%		2.02%		1.11%		0.52%		 -0.06%		2.04%		0.91%		0.03%

		Jan-2018		0.13%		 -1.15%		 -0.71%		1.19%		0.60%		1.07%		 -0.04%		4.48%		5.73%		 -0.74%		 -1.27%		 -3.68%		 -0.96%		 -0.27%

		Feb-2018		0.06%		 -0.95%		 -0.23%		 -0.89%		 -0.85%		0.06%		 -1.99%		 -1.04%		 -3.69%		 -0.95%		 -0.38%		 -3.47%		 -1.62%		 -0.09%

		Mar-2018		0.35%		0.64%		0.83%		1.06%		 -0.60%		0.27%		0.29%		1.00%		 -2.54%		0.52%		0.65%		3.37%		0.25%		0.16%

		Apr-2018		0.12%		 -0.74%		 -0.37%		 -1.60%		0.65%		0.41%		 -1.45%		 -2.94%		0.38%		 -0.61%		 -0.81%		 -2.17%		 -0.93%		 -0.10%

		May-2018		0.12%		0.71%		0.38%		 -0.76%		 -0.03%		0.01%		 -0.94%		 -4.98%		2.41%		0.47%		0.81%		2.43%		0.54%		0.37%

		Jun-2018		0.10%		 -0.12%		0.18%		 -0.44%		0.40%		0.01%		 -1.19%		 -2.86%		0.62%		 -0.10%		 -0.05%		0.30%		 -0.58%		0.01%

		Jul-2018		0.33%		0.02%		0.03%		 -0.17%		1.09%		0.88%		2.55%		1.90%		3.72%		0.28%		 -0.30%		 -1.65%		0.83%		0.05%

		Aug-2018		0.23%		0.64%		0.31%		0.10%		0.74%		0.50%		 -1.73%		 -6.09%		3.26%		0.49%		0.74%		1.75%		0.49%		0.35%

		Sep-2018		0.18%		 -0.64%		 -0.38%		 -0.86%		0.56%		0.70%		1.51%		2.59%		0.57%		 -0.43%		 -0.72%		 -3.34%		 -0.36%		 -0.07%

		Oct-2018		 -0.14%		 -0.79%		 -0.19%		 -1.12%		 -1.60%		 -0.20%		 -2.16%		 -1.96%		 -6.84%		 -0.89%		0.07%		 -3.62%		 -1.46%		0.11%

		Nov-2018		 -0.02%		0.60%		0.49%		0.31%		 -0.86%		 -1.10%		 -0.42%		2.81%		2.04%		0.39%		0.86%		1.95%		 -0.17%		0.29%

		Dec-2018		2.60%		1.84%		1.44%		2.02%		 -2.14%		 -3.16%		1.35%		1.31%		 -9.03%		1.38%		1.86%		5.94%		1.47%		0.78%

		Jan-2019		1.18%		1.06%		1.06%		1.52%		4.52%		3.56%		4.41%		5.46%		8.01%		1.63%		0.52%		0.61%		2.35%		0.39%

		Feb-2019		 -0.38%		 -0.06%		0.12%		 -0.58%		1.66%		2.01%		1.00%		 -1.09%		3.21%		0.19%		 -0.15%		 -1.18%		0.22%		0.16%

		Mar-2019		3.14%		1.92%		1.79%		1.25%		0.94%		 -0.48%		1.42%		 -1.33%		1.94%		1.90%		1.49%		5.60%		2.50%		0.66%

		Apr-2019		 -0.84%		0.03%		0.06%		 -0.30%		1.42%		2.09%		0.24%		 -0.18%		4.05%		0.26%		0.00%		 -2.00%		0.54%		0.23%

		May-2019		4.02%		1.78%		1.44%		1.35%		 -1.19%		 -0.67%		0.41%		0.30%		 -6.35%		1.60%		1.78%		7.48%		1.43%		0.69%

		Jun-2019		1.51%		1.26%		1.40%		2.22%		2.28%		0.18%		3.40%		5.51%		7.05%		1.45%		1.00%		1.37%		2.45%		0.56%

		Jul-2019		0.17%		0.22%		0.79%		 -0.28%		0.56%		1.04%		1.21%		0.93%		1.44%		0.35%		 -0.29%		0.05%		0.56%		 -0.06%

		Aug-2019		5.15%		2.59%		2.27%		2.03%		0.40%		 -0.39%		0.75%		 -2.64%		 -1.58%		2.37%		2.27%		12.53%		3.14%		0.81%

		Sep-2019		 -1.15%		 -0.53%		 -0.46%		 -1.02%		0.36%		0.68%		 -0.46%		0.96%		1.87%		 -0.39%		 -0.62%		 -3.00%		 -0.65%		 -0.05%

		Oct-2019		0.19%		0.30%		 -0.17%		0.67%		0.28%		 -0.20%		0.28%		2.90%		2.17%		0.39%		0.24%		 -1.01%		0.61%		0.35%

		Nov-2019		0.31%		 -0.05%		 -0.12%		 -0.76%		0.33%		0.74%		 -0.48%		 -1.82%		3.63%		0.00%		 -0.41%		 -0.42%		0.25%		 -0.00%

		Dec-2019		0.22%		 -0.07%		 -0.21%		0.58%		2.00%		1.71%		2.01%		4.13%		3.02%		0.14%		 -0.11%		 -3.50%		0.32%		0.24%

		Jan-2020		1.32%		1.92%		1.81%		1.28%		0.03%		0.22%		1.52%		 -1.29%		 -0.04%		2.04%		1.82%		8.27%		2.35%		0.55%

		Feb-2020		 -0.02%		1.80%		1.22%		0.67%		 -1.41%		 -1.95%		 -0.97%		 -3.41%		 -8.23%		1.38%		2.07%		8.03%		1.34%		0.82%

		Mar-2020		 -0.03%		 -0.59%		 -1.56%		 -2.24%		 -11.46%		 -8.29%		 -13.85%		 -11.07%		 -12.35%		 -3.94%		2.73%		7.56%		 -7.09%		0.31%

		Apr-2020		3.73%		1.78%		1.62%		1.96%		4.51%		3.27%		2.25%		3.92%		12.82%		2.95%		0.16%		1.97%		5.24%		0.63%

		May-2020		1.69%		0.47%		0.28%		0.44%		4.41%		3.40%		6.07%		5.18%		4.76%		1.60%		0.21%		 -2.58%		1.56%		0.33%

		Jun-2020		1.88%		0.63%		0.50%		0.89%		0.98%		 -0.17%		3.51%		0.47%		1.99%		1.44%		0.12%		 -0.06%		1.96%		0.20%

		Jul-2020		3.59%		1.49%		1.09%		3.19%		4.69%		2.20%		3.71%		3.02%		5.64%		2.20%		0.39%		5.55%		3.25%		0.19%

		Aug-2020		 -1.06%		 -0.81%		 -0.72%		 -0.15%		0.95%		1.31%		0.51%		 -0.33%		7.19%		 -0.30%		 -0.22%		 -6.13%		 -1.38%		0.04%

		Sep-2020		 -0.01%		 -0.05%		0.36%		 -0.36%		 -1.03%		0.01%		 -1.85%		 -2.02%		 -3.80%		 -0.04%		0.01%		0.11%		 -0.29%		0.01%

		Oct-2020		0.52%		 -0.45%		0.01%		0.09%		0.51%		 -0.38%		 -0.03%		0.43%		 -2.66%		 -0.24%		 -0.48%		 -4.16%		 -0.18%		0.02%

		Nov-2020		3.29%		0.98%		0.57%		1.82%		3.96%		2.69%		3.86%		5.49%		10.95%		1.81%		0.16%		1.45%		2.79%		0.10%

		Dec-2020		0.80%		0.14%		0.31%		1.34%		1.88%		1.07%		1.90%		3.48%		3.84%		0.61%		0.10%		 -1.45%		0.44%		0.09%

		Jan-2021		 -0.37%		 -0.72%		 -0.54%		 -0.88%		0.33%		0.98%		 -1.09%		 -1.07%		 -1.01%		 -0.52%		 -0.28%		 -4.43%		 -1.28%		0.03%

		Feb-2021		0.75%		 -1.44%		 -1.55%		 -1.72%		0.37%		0.33%		 -2.55%		 -2.68%		2.76%		 -1.30%		 -1.29%		 -6.17%		 -1.72%		 -0.03%

		Mar-2021		 -0.39%		 -1.25%		 -0.39%		 -1.92%		0.15%		 -0.31%		 -0.96%		 -3.07%		4.38%		 -1.07%		 -0.91%		 -6.14%		 -1.72%		 -0.05%

		Apr-2021		0.51%		0.79%		0.26%		1.26%		1.09%		0.47%		2.22%		2.26%		5.34%		0.95%		0.56%		2.68%		1.11%		0.08%

		May-2021		0.13%		0.33%		0.22%		0.94%		0.30%		0.51%		1.06%		2.50%		0.70%		0.39%		0.44%		0.65%		0.77%		0.12%

		Jun-2021		0.49%		0.70%		0.49%		 -0.88%		1.34%		0.17%		0.73%		 -1.21%		2.33%		0.92%		 -0.30%		4.33%		1.63%		 -0.15%

		Jul-2021		0.13%		1.12%		1.24%		1.33%		0.38%		 -0.25%		0.42%		 -0.43%		2.38%		1.05%		1.02%		4.11%		1.37%		0.17%

		Aug-2021		0.11%		 -0.19%		 -0.20%		 -0.42%		0.51%		0.59%		0.98%		0.77%		3.04%		 -0.02%		 -0.28%		 -0.28%		 -0.30%		0.00%

		Sep-2021		 -0.00%		 -0.87%		 -0.94%		 -1.78%		 -0.01%		0.63%		 -2.07%		 -3.43%		 -4.65%		 -0.76%		 -0.88%		 -3.31%		 -1.05%		 -0.08%

		Oct-2021		 -0.01%		 -0.03%		 -0.26%		 -0.24%		 -0.17%		0.00%		0.02%		 -1.33%		7.01%		 -0.06%		 -0.87%		3.42%		0.25%		 -0.33%

		Nov-2021		0.12%		0.30%		0.71%		 -0.29%		 -0.97%		 -0.46%		 -1.84%		 -2.74%		 -0.69%		0.07%		0.30%		3.36%		0.06%		 -0.08%

		Dec-2021		 -0.16%		 -0.26%		 -0.41%		 -0.14%		1.87%		0.83%		1.40%		1.56%		4.48%		0.05%		-0.33%		-2.06%		 -0.08%		 -0.15%

				BGIM US FI		Blbg Barc US Agg		Blbg Barc Glb Agg (Hedged)		Blbg Barc Glb Agg		Blbg Barc US HY		S&P/LSTA US Lev Loan 100		($) JPM EMBI GD		(LOC) JPM GBI-EM GD		S&P 500		eVest Top 20 AUM US Core Plus Composite		5-Year Treasury Return		30-Year Treasury Return		IG Corp		Bloomberg U.S. Govt/Credit 1-3 yr Index

		Return		7.74%		3.57%		3.39%		3.36%		6.29%		3.87%		4.65%		2.82%		18.46%		4.82%		2.41%		6.95%		5.26%		1.85%

		Std. Dev.		4.31%		3.04%		2.68%		4.01%		7.30%		5.47%		8.75%		10.50%		15.26%		3.67%		2.94%		13.20%		5.72%		0.91%

		Correl to SP 500		0.10		0.03		0.07		0.29		0.78		0.75		0.61		0.55		1.00		0.38		-0.42		-0.27		0.48		-0.21



Return vs. Correlation to S&P 500

5-Year



BGIM US FI	Brandywine US FI







9.5764917632841548E-2	7.7422490814681E-2	eVest Top 20 AUM US Core Plus Composite	

0.38239293523408369	4.819683651447626E-2	Blbg Barc US Agg	

3.3407263860944489E-2	3.5669479440689988E-2	Blbg Barc US HY	

0.77760447360849527	6.2925935032097646E-2	5-Year Treasury Return	



-0.41812292921948019	2.4072328631107975E-2	30-Year Treasury Return	



-0.27330704503835396	6.9539742257861858E-2	IG Corp	



0.48030395445160751	5.2578199883249743E-2	#REF!	1	#REF!	1	#REF!	1	#REF!	1	#REF!	1	#REF!	1	Bloomberg U.S. Govt/Credit 1-3 yr Index	

-0.20544866420084004	1.8524574622748036E-2	Blbg Barc Glb Agg (Hedged)	



6.5481659148688851E-2	3.387070239067036E-2	Blbg Barc Glb Agg	

0.29119325871326379	3.3574582847427648E-2	S	&	P/LSTA US Lev Loan 100	

0.74553956865890891	3.8739433967717618E-2	($) JPM EMBI GD	

0.61103117321379141	4.6481642507740784E-2	(LOC) JPM GBI-EM GD	

0.54990820270498053	2.815784748011807E-2	Bloomberg U.S. Govt/Credit 1-3 yr Index	

-0.20544866420084004	1.8524574622748036E-2	Correlation to S&P 500





Annualized Return







Instructions: 
Add 3 months of returns in columns B-G. (use previous tab for quick access to returns)

Update formulas for return, std. dev. and correl to include additional 3 months of data

chart will update automatically




Strong Risk-Adjusted Returns - Sharpe Ratio*

As of 12/31/2021

U.S. Core Fixed Income Universe
Trailing 1, 3, 5, 10 and Since Inception

For use in one-on-one presentations with sophisticated, institutional investors. Not for further distribution.

*Supplemental information to the attached US Fixed Income GIPS composite. Data is obtained from eVestment Allliance. eVestment is a third-party, global provider of institutional investment data intelligence and analytics solutions. eVestment universes
are based on a set of criteria which includes qualitative and quantitative factors to create and maintain a competitive peer group. eVestment collects information directly from investment management firms and other sources believed to be reliable and
accurate. Performance rankings presented are based on the US Core Fixed Income Universe. Only products reporting gross of fee performance and a base currency of USD are included in the universe calculation. Performance results are presented
gross of fees. Gross performance results include transaction costs but to not reflect the deduction of Brandywine Global's management fee. Gross performance returns over one year are annualized and assume the reinvestment of dividends, interest and
capital gains. A client's return will be reduced by the advisory fees and other expenses incurred as a client. As fees are deducted quarterly, the compounding effect will be to increase the impact of fees by an amount directly related to the gross account
performance. For example, an account with an annual fee of 0.70%, if the gross performance is 10%, the compounding effect of the fees will result in net performance of approximately 9.23% annually. Please refer to Part 2A of Brandywine Global's Form
ADV for a description of its advisory fees. Please refer to our GIPS performance presentation, which includes a full description of Brandywine Global's fee schedule, performance footnotes and disclosures. Please see Appendix 1 for important disclosure

information. Past performance is no guarantee of future results 30/brandywineglobal.com



Differentiated Returns vs. Peers*
As of 12/31/2021

eVestment U.S. Core Plus Universe Rankings
R*2 vs. 80% US Agg / 20% US HY Index

*Supplemental information to the attached U.S. Fixed Income GIPS composite presentation. For use in one-on-one presentations with sophisticated, institutional investors. Not for further distribution. Data has been obtained by eVestment, which
Brandywine Global believes to be accurate and reliable. Charts created by Brandywine Global. eVestment is a third-party, global provider of institutional investment data intelligence and analytic solutions. eVestment universes are based on a set of criteria
which includes qualitative and quantitative factors to create and maintain a comparative peer group. eVestment collects information directly from investment management firms and other sources believed to be reliable and accurate. All performance

information is presented gross of fees. Annualized performance rankings of the products versus the applicable eVestment universe as of 12/31/2021. Past performance is no guarantee of future results. 31/brandywineglobal.com



U.S. Fixed Income: Total Return Composition*
January 2006 - December 2021 Results shown in USD

U.S. Fixed Income Composite Annualized Gross Return: 7.50%

Total Return Composition Annual Contribution to Total Return
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DOTotal Return u Credit mU.S. Treasury & Gov't Related H Residual
U.S. Treasury and Gov’t Related debt are government and government-related securities.
Credit is corporate and mortgage-backed securities.

Residual is the unexplained portion of excess return resulting from methodology differences between transaction versus holdings-based returns. The residual portion of the total return is
excluded from the pie chart above. The percent allocation is proportionately distributed amongst U.S. Treasury & Gov’t Related and Credit.

*Supplemental information to the attached U.S. Fixed Income GIPS compsite presentation.

For use in 'one-on-one’ presentations with sophisticated, institutional investors. Not for further distribution. Data is obtained from Wilshire Axiom and is based on the representative portfolio for the named strategy which Brandywine Global believes to be reliable
and accurate. The actual characteristics with regard to any particular client account may vary based on any investment restrictions applicable to the account. Performance results are presented gross of fees. Gross performance results include transaction costs but do not
reflect the deduction of Brandywine Global's management fee. Gross performance returns over one year are annualized and assume the reinvestment of dividends, interest and capital gains. A client's return will be reduced by the advisory fees and other expenses incurred
as a client. As fees are deducted quarterly, the compounding effect will be to increase the impact of fees by an amount directly related to the gross account performance. For example, an account with an annual fee of 0.70%, if the gross performance is 10%, the
compounding effect of the fees will result in net performance of approximately 9.23% annually. Please refer to Part 2A of Brandywine Global's Form ADV for a description of its advisory fees, which is available upon request. Please see Appendix 1 for important disclosure
information. Past performance is no guarantee of future results.
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U.S. Fixed Income: Performance Attribution*
January 2006 - December 2021 Results shown in USD

U.S. Fixed Income Composite Annualized Gross Return: 7.50%

Bloomberg U.S. Aggregate Index Annualized Return: 4.10%

Annualized Excess Return Gross of Fees: 3.40%

Excess Return Attribution Relative Excess Return
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DOTotal Return u Credit mU.S. Treasury & Gov't Related H Residual

U.S. Treasury and Gov't Related debt are government and government-related securities.
Credit is corporate and mortgage-backed securities.

Residual is the unexplained portion of excess return resulting from methodology differences between transaction versus holdings-based returns. The residual portion of the total return is
excluded from the pie chart above. The percent allocation is proportionately distributed amongst U.S. Treasury & Gov’t Related and Credit.

*Supplemental information to the attached U.S. Fixed Income GIPS compsite presentation.

For use in 'one-on-one' presentations with sophisticated, institutional investors. Not for further distribution. Data is obtained from Wilshire Axiom and is based on the representative portfolio for the named strategy which Brandywine Global believes to be reliable
and accurate. The actual characteristics with regard to any particular client account may vary based on any investment restrictions applicable to the account. Performance results are presented gross of fees. Gross performance results include transaction costs but do not
reflect the deduction of Brandywine Global's management fee. Gross performance returns over one year are annualized and assume the reinvestment of dividends, interest and capital gains. A client's return will be reduced by the advisory fees and other expenses incurred
as a client. As fees are deducted quarterly, the compounding effect will be to increase the impact of fees by an amount directly related to the gross account performance. For example, an account with an annual fee of 0.70%, if the gross performance is 10%, the
compounding effect of the fees will result in net performance of approximately 9.23% annually. Please refer to Part 2A of Brandywine Global's Form ADV for a description of its advisory fees, which is available upon request. The Bloomberg U.S. Aggregate Index represents
securities that are SEC-registered, taxable, and dollar denominated. The index covers the U.S. investment grade fixed rate bond market, with index components for government and corporate securities, mortgage pass-through securities, and asset-backed securities. This
data is provided for informational use only. Indices are unmanaged and not available for direct investment. Please see Appendix 1 for important disclosure information. Past performance is no guarantee of future results.
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U.S. Fixed Income: Portfolio Characteristics*
As of 12/31/2021

Portfolio Characteristics

Primary Maturity Coupon
Portfolio Benchmark
2 .

Yield-to-Maturity (%) 0.78 1.76 or 12:3

; 10-20 || 3.0
Yield-to-Worst (%) 0.77 1.75
Modified Duration 3.45 6.77 7710 | 6.0
Effective Duration 3.48 6.78 5-7 | 1.0
Average Maturity 5.91 8.71 3-5 2.8
Average Market Price 102.06 1-3 58.0
Average Coupon (%) 1.06 2.54 01 | 16.9 . . .
Current Yield (%) 0.94 2.33 0 20 40 60 80
# of Issues 37 12,350 % of Bonds % of Bonds

Sector Breakdown
Market Value (%)

Combined Rating

Government Sovereign 70.2 B AAA
Corporate Bond - Investment Grade 22.0 1 AA
Mortgage Backed Securities 4.8 A
Futures (Notional %) 4.0 2 BBB
Cash 2.1 —
Government Owned - No Guarantee 1.0

Total: 100.0

Benchmark = Bloomberg U.S. Aggregate Index
*Supplemental information to the attached U.S. Fixed Income GIPS composite presentation.

Blended Weighted Average Rating: AA

Portfolio Credit Quality (Blended Weighted Average Rating)

% Cumulative %
73.1 73.1
4. 77.2
9.9 87.1
1.9 99
1.0 100

All Averages are US DOLLAR - weighted by the net market value. Average Market Price includes accrued interest. The 'Blended Weighted Average Rating' is determined as follows: in line with the methodology used by Barclays Global indices, the
middle rating from the three major NRSROs (S & P, Moody’s, and Fitch) will be assigned to each security. In the event that ratings are provided by only two agencies, the lowest rating will be assigned. If only one agency assigns a rating, that rating will
be applied. If the security is not rated by one of the three major agencies, U.S. treasuries and certain U.S. agencies are given the U.S. issuer rating. Sovereign treasuries are given the sovereign issuer rating. All other unrated securities are given a rating
equivalent to a defaulted bond. The equivalent numerical rating is assigned to each security based on the Security Level scale. A Portfolio Level scale is applied on the weighted average calculation to round for fractional numerical ratings and then
converted to an alpha weighted average rating. Cash is included and received the highest rating.. Please refer to the Appendix at the end of this presentation for our fee schedules and GIPS presentations, which include performance footnotes, index

descriptions, and disclosures. Past performance is not a guarantee of future returns.
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U.S. Fixed Income: Outlook & Positioning
4Q 2021

Outlook

* The impact of new waves and variants of COVID-19 could be less onerous as we adapt to living with the virus and new therapeutics are
introduced. Trajectory of global GDP is expected to converge toward the pre-pandemic potential trend; many investors expect to see U.S.
inflation retreat this year, although the surprise could be a bigger drop.

* On the monetary policy front, the Fed pivoted and now expects to raise rates in 2022 after its bond buying program ends in mid-March.
Markets have currently priced in three to four rate hikes in 2022. The U.S. mid-term elections, geopolitical hot spots and Central Bank
missteps are all added risk factors.

» Persistent earnings growth, low expected defaults, and search for yield should continue to provide further support within the capital
markets. Delinquencies continue to be lower within residential real estate and strong housing fundamentals remain a positive backdrop
within structured product.

Portfolio Positioning

Underweight U.S. Treasury Duration

* While continuing to remain underweight, we’ve tactically increased exposure to long-dated U.S. treasuries following robust back up in
yields in 3Q, coupled with rising geopolitical risk and concerns emanating from a slowing Chinese economy. Roughly 65% allocation
continues to be held in short-dated Treasury floaters, providing safety and the ability to benefit from rising rates.

Underweight Investment Grade Corporate Credit
* We continue to reduce exposure to corporate credit. Most of our remaining exposure is to energy and industrials.

The views expressed above are the opinions of Brandywine Global and are not intended as a forecast or guarantee of future results. Please refer to the Appendix at the end of the presentation for important disclosure information Past performance
does not guarantee future results.
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U.S. Fixed Income: Core Themes & Allocations
As of 12/31/2021

Underweight Underweight
U.S. Government IG Corporate Credit
Description Description
* Reopening trade, growth and * Cyclical tilt
inflation in upvyard trajectory, but * Tactical exposure
should normalize.
. tinuing t
* Longer-duration Treasuries and ((j)uorr;tlir:;::ng 0 reduce spread
higher quality-credits carry
significant interest rate risk;
tactical opportunities may exist
* Tactically increased longer-dated <1 year duration exposure in
U.S. treasury duration investment-grade credit
Treasury floaters industrials
Exposure Trending: Increased Exposure Trending: Decrease

The above table represents the current core themes of the portfolio and is not indented to be an exhaustive list of all portfolio holdings. Any opinions expressed above are the views of Brandywine Global and are not a guarantee of future results. Please see
Appendix 1 for important disclosure information. 1870324
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U.S. Fixed Income Composite Performance*

As of 12/31/2021 Results shown in USD

Annualized Performance (%) Calendar Year Performance (%)
12 1 20 -
10 -
g 15 -
6 - 10 -
4 -
2 1 5
0 0
2
4 5 J
QTD YTD 1 Year 3 Year 5 Year 7Year 10 Year Since 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021
Inception
mGross ®mNet = Index 1" mIndex 22 mGross ®mNet = Index 1" mIndex 22
Returns (%) Excess Gross Return (%) Year Returns (%) Excess Gross Return (%)
Period Gross Net Index 1 Index 22 vs. Index T’ vs. Index 22 or YTD Gross Net Index T Index 22 vs. Index 1"  vs. Index?
QTD -0.06 -0.13 0.01 0.09 -0.07 -0.15 2021 1.29 0.99 -1.54 -1.58 2.83 2.87
YTD 1.29 0.99 -1.54 -1.58 2.83 2.87 2020 16.70 16.35 7.51 7.56 9.19 9.14
1 Year 1.29 0.99 -1.54 -1.58 2.83 2.87 2019 14.13 13.79 8.72 8.88 5.41 5.25
3 Year 10.48 10.16 4.79 4.85 5.69 5.63 2018 411 3.80 0.01 0.04 4.10 4.07
5 Year 7.73 7.41 3.57 3.62 4.16 4.11 2017 3.34 3.04 3.54 3.61 -0.20 -0.27
7 Year 6.98 6.67 3.00 3.04 3.98 3.94 2016 11.61 11.27 2.65 2.62 8.96 8.99
10 Year 6.74 6.42 2.90 2.96 3.84 3.78 2015 -0.93 -1.23 0.55 0.60 -1.48 -1.53
Since Inception 7.31 7.00 5.01 5.03 2.30 2.28 2014 14.51 1417 5.95 6.27 8.56 8.24
2013 -2.34 -2.63 -2.02 -2.25 -0.32 -0.09
2012 7.04 6.72 4.22 4.53 2.82 2.51
2011 11.18 10.85 7.85 7.80 3.33 3.38
2010 9.42 9.10 6.56 6.80 2.86 2.62
2009 7.08 6.76 5.93 6.12 1.15 0.96
2008 9.44 9.12 5.24 4.53 4.20 4.91

1Bloomberg U.S. Aggregate  2CE BofAML U.S. Broad Market Index  Inception Date: 10/1/1995  *Supplemental information to the attached GIPS U.S. Fixed Income Composite presentation  Returns are presented gross and net of
management fees and include the reinvestment of all income. Gross returns will be reduced by the investment advisory fee and other expenses incurred in the management of the account. Net of fee performance was calculated using the highest
management fee as described in Brandywine Global's Form ADV Part 2A, which is available upon request. The Bloomberg U.S. Aggregate Index represents securities that are SEC-registered, taxable, and dollar denominated. The index covers the
U.S. investment grade fixed rate bond market, with index components for government and corporate securities, mortgage pass-through securities, and asset-backed securities. The ICE BofAML U.S. Broad Market Index tracks the performance of
U.S. dollar denominated investment grade debt publicly issued in the U.S. domestic market, including U.S. Treasury, quasigovernment, corporate, securitized and collateralized securities. All indices are unmanaged and are not available for direct
investment. Indices do not incur costs including the payment of transaction costs, fees and other expenses. Please refer to our GIPS® presentations, which include performance footnotes, fee schedules, detailed index descriptions, and disclosures.
Past performance is no guarantee of future results.
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U.S. Fixed Income Composite Disclosure
As of 12/31/2021 Results shown in USD

Returns (%) St. Dev. (% 3-Year Rolling) Returns (%)
Year Composite Composite Market Firm Composite Composite Composite
or Gross of Net of # of Value Assets Dispersion Gross of Net of
YTD Fees Fees BUSA' BAUSBM?  Accts (MM) (MM) (%) Composite BUSA' BAUSBM? Period Fees Fees BUSA' BAUSBM?
2021 1.29 0.99 -1.54 -1.58 4 765 67,356 - 5.22 3.35 3.50 QTD -0.06 -0.13 0.01 0.09
2020 16.70 16.35 7.51 7.56 4 604 63,872 - 5.25 3.36 3.44 YTD 1.29 0.99 -1.54 -1.58
2019 14.13 13.79 8.72 8.88 5 429 74,024 - 4.31 2.87 2.93 1 Year 1.29 0.99 -1.54 -1.58
2018 4.11 3.80 0.01 0.04 2 104 70,070 - 3.35 2.84 2.88 3 Year 10.48 10.16 4.79 4.85
2017 3.34 3.04 3.54 3.61 2 112 74,382 - 5.95 278 2.86 5 Year 773 7.41 357 362
2016 11.61 11.27 2.65 2.62 1 80 65,498 - 6.62 2.98 3.08 7 Year 6.98 6.67 3.00 3.04
2015 -0.93 -1.23 0.55 0.60 1 69 68,819 - 6.26 2.88 3.01 10 Year 6.74 6.42 2.90 296
2014 14.51 14.17 5.95 6.27 1 109 63,375 - 4.01 2.63 2.73 Since 731 700 501 5.03
2013 -2.34 -2.63 -2.02 -2.25 1 89 50,050 - 3.93 2.71 2.78 Inception ' ' ' '
2012 7.04 6.72 4.22 4.53 2 87 42,894 - 4.28 2.38 2.41
2011 11.18 10.85 7.85 7.80 2 95 33,122 - 5.24 2.78 2.86
Composite Return Gross of Fees (%) Composite Return Net of Fees (%) BUSA'® Return (%) BAUSBM?2 Return (%)
Year Q1 Q2 Q3 Q4 Q1 Q2 Q3 Q4 Q1 Q2 Q3 Q4 Q1 Q2 Q3 Q4
2021 -0.02 1.13 0.24 -0.06 -0.09 1.05 0.16 -0.13 -3.37 1.83 0.05 0.01 -3.58 2.02 -0.03 0.09
2020 1.27 7.44 2.49 4.65 1.20 7.36 241 4.58 3.15 2.90 0.62 0.67 3.15 2.95 0.69 0.59
2019 3.95 4.70 4.11 0.72 3.88 4.62 4.03 0.65 2.94 3.08 2.27 0.18 2.99 3.15 2.38 0.11
2018 0.55 0.33 0.73 245 0.47 0.26 0.66 2.37 -1.46 -0.16 0.02 1.64 -1.45 -0.15 0.02 1.64
2017 0.69 1.72 0.38 0.51 0.62 1.65 0.30 0.44 0.82 1.45 0.85 0.39 0.87 1.46 0.83 0.40
2016 7.54 3.24 1.57 -1.03 7.47 3.16 1.49 -1.11 3.03 2.21 0.46 -2.98 3.07 2.28 0.43 -3.08
2015 3.96 -5.90 2.54 -1.24 3.88 -5.97 2.46 -1.31 1.61 -1.68 1.23 -0.57 1.67 -1.69 1.24 -0.58
2014 6.00 3.95 0.77 3.12 5.93 3.88 0.69 3.05 1.84 2.04 0.17 1.78 1.94 2.12 0.23 1.84
2013 0.45 -0.32 -0.02 -2.44 0.38 -0.40 -0.09 -2.52 -0.12 -2.32 0.57 -0.14 -0.11 -2.45 0.53 -0.22
2012 217 1.60 2.31 0.78 2.10 1.53 2.23 0.71 0.30 2.06 1.58 0.22 0.37 217 1.66 0.27
2011 -0.20 2.01 7.98 1.13 -0.28 1.94 7.90 1.06 0.43 2.29 3.82 1.12 0.44 2.30 3.75 1.1

1BUSA = Bloomberg U.S. Agﬁre ate 2BAUSBM = ICE BofAML U.S. Broad Market Index Incelouon Date: 10/1/1995 Qrganization: Brandywine Global Investment Management, LLC (the "Firm") is a wholly owned, inde, endem(l?/ operated, subsidiary of Franklin
Resources, Inc. Brandywine Global Investment Management, LLC claims compliance with the Global Investment Performance Standards (GIPS) and has prepared and presented this report in compliance with the GIPS standards. Brandywine Global Investment
Managéemem, LLC has been independently verified fof the periods January 1, 1993 through June 30, 2020. The verification repart(s) is/are availahle upon,request. Verification assesses whether (1) the firm has complied with all the compasite construction requirements
of the GIPS standards on a firm-wide basis and (2) the firm's policies and procedures are designed to calculate and present performance in compliance with the GIPS standards. Verification does not ensure the accuracy of any specific composite presentation. Policies
for valuing investments, calculating performance, and preparlngCGIPS Reports are available upon request. Disclosed total firm assets represent the total market value of all discretionary and nondiscretionary, fee-paying and non-fee-paying assets under the Firm's
management. Composite Description: The U.S. Fixed Income Composite (the "Composite”) Inception date: October 1, 1995. Creation date: January 1, 2010. The Composite includes all fully discretionary, fee-paying portfolios with no minimum market requirement and
no investment restrictions invested jn the U.S. Fixed Income Strategy. The strategy invests primarily in debt securities, such as U.S. Government and corporate obligations, bonds, notes, debentures, mortgage-backed securities, asset-backed securities. The strategy
seeks to provide maximum current income and achieve above avera%e total return consistent with prudent investment management over a full market cycle. Primary Benchmark Description: The Bloomberg U,S. Aggregate Index represents securities that are SEC-
registered, taxable, and dollar denominated. The index covers the U.S. investment grade fixed rate bond market, with index Components for government and corporate securities, mortgage pass-through securities, and asset-backed securities. Secondary Benchmark
Déscription: The ICE BofAML US Broad Market Index tracks the performance of US dollar denominated mvestmemgrade debt publicly issued in the US domestic market, including US Treasury, quasi-government, corporate, securitized and collateralized securities.
Performance Calculation: Preliminary data, if so noted, reflects unreconciled data for the most recent reporting period. Portfolios are valued daily on a trade date basis and include dividends and interest as well as all realized and unrealized capjtal gains and losses.
Return calculations at the portfolio level are time-weighted to account for periodic contributions and withdrawals. Performance results are calculated on a before tax, total return basis. Prior to July 1, 2007, portfolios were included in the Composite beginning with the first
full quarter of performance through the last full quarter of performance. After July 1, 2007, portfolios are included in the Composite beginning with the first full month'of performance through the last full month of performance. Composite returns are reported on quarterly
basis. The Composite returns consist of size-weighted portfolio returns using be%mnlng of period values to weight the portfolio returns. Monthly linking of interim performance results is used to calculate quarterly and annual returns. Composite's valuations and returns
are computed in U.S. Dollars ("USD"). The results are presented in USD or In other currencies (to accommodate overseas investors), the latter by converting monthly USD returns into other currency returns using the appropriate currency exchange rate refurns. Gross
returns reflect the deduction of tradlngt expenses. Net of fee returns reflect the deduction of trading expenses and the highest investment management fees charged within the composite membership as stated in the fee schedule below. Composite dispersion is
calculated using the asset-weighted standard deviation method for all partfolios that were in the Composite for the entire year. Composite dispersion is not presented for periods with five or fewer portfolios. The number of accounts and market values are as of the end of
the period. The three-year annualized standard deviation, calculated using gross-of-fee returns, measures the variability of the composite and the benchmark returns over the Erecedlng 36-month periqd, Past performance is no guarantee of future results. A list of
comBosne descriptions and a list of limited distribution pooled fund descriptions are available upon [eﬂuest. Fee Schedule: Institutional Client Separate Account Mane&ﬂqemem -ee Schedule (minimum initial investment: $10 million): 0.350% on the first $50 million;
0.300% on the next $50 millign, and 0.250% on any portion of assets in excess of $100 million. Institutional Client Commingled Account Management Fee Schedule (Minimum investment $1 million): 0.350% on the first $50 million; 0.300% on the next $50 million; and
0.250% on the next $100 million. Additional information on the Firm's fee schedule can be found in Form ADV Part 2A which is available uponrequest.
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Appendix 1 - Important Disclosure Information

This presentation has been prepared by Brandywine Global Investment Management, LLC (“*Brandywine Global”). It may not be reproduced or used in any form or medium without
written permission. The views expressed herein represent the opinions of Brandywine Global and are presented for informational purposes only. In rendering portfolio management
services, Brandywine Global may use the portfolio management services, research and other resources of its affiliates including Brandywine Global Investment Management (Europe)
Limited. They are not intended to be a recommendation or investment advice and do not take into account the individual financial circumstances or objectives of the investor who
receives it. The securities herein may not be suitable for all investors. Brandywine Global recommends that investors independently evaluate each issuer, security or instruments
discussed herein and consult any independent advisors they believe necessary.

The views herein are for informational purposes only and represent the opinions of Brandywine Global and are not intended to be a recommendation, investment advice, forecast or
guarantee of future results. The information should not be considered a solicitation or offer to provide any Brandywine Global service in any jurisdiction where it would be unlawful to
do so under the laws of that jurisdiction. The information contained within this presentation is obtained from sources believed to be accurate, reliable and current as of the presentation
date. Brandywine Global will not undertake to supplement, update or revise such information at a later date.

There may be additional risks associated with international investments. International securities may be subject to risks including, but not limited to: market/currency fluctuations,
investment risks, and other risks involving foreign economic, political, monetary, taxation, auditing and/or legal factors. These risks may be magnified in emerging markets. Fixed
income securities are subject to credit and interest rate risk. High yield, lower-rated, fixed income securities involve greater risk than investment-grade fixed income securities. Asset-
backed, mortgage-backed or mortgage related securities are subject to additional risks such as prepayment and extension risks. High yield bonds possess greater price, volatility,
illiquidity, and possibility of default. The aforementioned investments may not be suitable for everyone.

Brandywine Global believes that transactions in any option, future, commaodity, or other derivative product are not suitable for all persons, and that accordingly, clients should be aware
of the risks involved in trading such instruments. There may be significant risks which should be considered prior to investing. Derivatives transactions may increase liquidity risk and
introduce other significant risk factors of a complex character. All securities trading, whether in stocks, options or other investment vehicles, is speculative in nature and involves
substantial risk of loss.

Certain statements included in this presentation constitute forward looking statements. Forward-looking statements include statements that are predictive in nature, depend upon or
refer to future events or conditions, or include words such as “expects”, “anticipates”, “plans”, “believes”, “estimates”, “intends”, “targets”, “projects”, “forecasts” or negative
versions thereof and other similar expressions, or future or conditional verbs such as “may”, “will”, “should”, “would” and “could”, and similar expressions to the extent they relate to
the Firm. The forward-looking statements are not historical facts but reflect the current expectations regarding future results or events. These forward-looking statements are subject
to a number of risks and uncertainties that could cause actual results or events to differ materially from current expectations. Brandywine Global’s investment process may prove
incorrect, which may have a negative impact on performance.

Please see attached appendix containing description of indices used in connection with this product, if any. All indices are unmanaged and are not available for direct investment. The
indices do not incur costs including the payment of transaction costs, fees and other expenses.

Past performance is no guarantee of future results.

©2022, Brandywine Global Investment Management, LLC. All rights reserved.



Glossary of Indexes

Bloomberg U.S. Aggregate Index

The Bloomberg U.S. Aggregate Index represents securities that are SEC-
registered, taxable, and dollar denominated. The index covers the U.S.
investment grade fixed rate bond market, with index components for
government and corporate securities, mortgage pass-through securities, and
asset-backed securities.

Bloomberg U.S. High Yield Index

The Bloomberg U.S. Corporate High-Yield Index measures the market of
USD-denominated, non-investment grade, fixed-rate, taxable corporate
bonds. Securities are classified as high yield if the middle rating of Moody’s,
Fitch, and S&P is Bal/BB+/BB+ or below. The index excludes emerging
market debt. It was created in 1986, with history backfilled to July 1, 1983.

Bloomberg Global Aggregate Bond Index

The Bloomberg Global Aggregate Bond Index provides a broad-based
measure of the global investment-grade fixed income markets by including
agencies, corporates and asset backed issues.

S&P 500® Index

The S&P 500® is a broad measure of U.S. domestic large cap stocks. The 500
stocks in this capitalization-weighted index are chosen based on industry
representation, liquidity, and stability.

Bloomberg US Long Treasury Index: The Bloomberg US Treasury: Long
Index measures US dollar-denominated, fixed-rate, nominal debt issued by
the US Treasury with 10 years or more to maturity.

Bloomberg US Intermediate Govt/Credit Index: The Bloomberg
Intermediate US Government/Credit Bond Index is a broad-based flagship
benchmark that measures the non-securitized component of the US
Aggregate Index with less than 10 years to maturity.

Bloomberg US 1-3 Year Govt/Credit Index: The Bloomberg U.S.
Government/Credit 1- 3 yr. Index includes securities in the Government and
Credit Indices with a maturity band of 1to 3 years. The Government Index
includes treasuries (i.e., public obligations of the U.S. Treasury that have
remaining maturities of more than one year) and agencies(i.e., publicly issued
debt of U.S. Government agencies, quasi-federal corporations, and corporate
or foreign debt guaranteed by the U.S. Government). The Credit Index
includes publicly issued U.S. corporate and foreign debentures and secured
notes that meet specified maturity, liquidity, and quality requirements.

40/brandywineglobal.com



	0 - Fixed Income Manager Recommendations v.2
	1 - Deliberation and Action Board Order - Core Plus Fixed Income Manager Recommendation
	2 - Fixed Income Manager Recommendations
	3 - Verus Core Plus Fixed Income Manager Search Memov.2
	4 - Reams_Core Plus Fixed Income_SCERS_03.16.2022
	5 - Brandywine SERS - US FI 3.16.2022 - vFinal
	High Returns vs. Peers*�As of 12/31/2021
	Building Blocks of Our Approach
	Slide Number 5
	Macro Approach
	Slide Number 7
	Two Levers for Alpha: Spotlight on U.S. Treasury & Gov’t Related Duration�As of 12/31/2021
	Two Levers for Alpha: Spotlight on Investment-Grade Corporate Bonds �As of 12/31/2021
	Slide Number 10
	U.S. Fixed Income: Portfolio Characteristics*�As of 12/31/2021
	U.S. Fixed Income: Outlook & Positioning�4Q 2021
	U.S. Fixed Income: Core Themes & Allocations�As of 12/31/2021
	Slide Number 14
	Experience and Stability with a Global Presence
	Slide Number 16
	Investment Philosophy & Goals
	U.S. Fixed Income Solutions
	ESG Integration across the Global Fixed Income Team
	Relative Performance during Periods of Rising Rates*�As of 12/31/2021
	Generating Positive Outperformance During Periods of Lower Relative Yield*�As of 12/31/2021
	Are Bonds Dead? A Case Study of Japan
	Are Bonds Dead? A Case Study of Japan
	Defensive Alpha vs. Peers*�As of 12/31/2021 
	Bonds Acting Like Bonds*�As of 12/31/2021
	Attractive Alpha with Diversification Benefits to Risk Assets*�As of 12/31/2021 
	Strong Risk-Adjusted Returns – Sharpe Ratio*�As of 12/31/2021
	U.S. Fixed Income: Total Return Composition*�January 2006 - December 2021     Results shown in USD
	U.S. Fixed Income: Performance Attribution*�January 2006 - December 2021     Results shown in USD
	Slide Number 31
	U.S. Fixed Income Composite Disclosure�As of 12/31/2021      Results shown in USD
	Appendix 1 – Important Disclosure Information
	Glossary of Indexes 




