Special Accounts > Allocation Benchmarks

The Allocation Benchmarks Screen allows you tO assign Allocation Benchmarks @S a Target, Indexes OI Policies.
An Allocation Benchmark is a list of Assets that are used to compare the performance of a portfolio.

The Allocation Benchmark process creates an account specific benchmark based on the asset allocation of the Account.

This functionality uses the beginning (prior) weight of each Asset Class or Subclass from an Account for each time period.

These weightings are then multiplied by the corresponding Index Returns of the asset class/subclass in order to create a weighted index return for the
period.

The weighted index returns are linked and annualized (periods > 12 months) to display on InvestEdge reports or user interface screens.

The allocation benchmark calculation is performed only if the total percentage of the index sums to 100%.

You need to be assigned the Accounts - Benchmarks and Peer user right to use this screen. Please
contact your administrator for further information.

Note that both the weighting and composition of the Index may change historically. Allocation Benchmarks can be calculated intra-month for the following
time

periods:
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@BLALLOC-430058015 Aaron Metton 30 Assign - Sub-Accts. - Histery
@BLFALLOC-430147017 Aaron Odem 50 Assign - Sub-Accts. - Histery
@BFALLOC-@C-1525-00108 Aaron Terrell 30 Assign - Sub-Accts. - Histery
@B-ALLOC-500188012 Abel Gilbert 20 Asggign - Sub-Accts. - History
@BLALLOC-21001144008 Abigail Bennett 30 Azszign - Sub-Accts. - History
@BLALLOC-550043013 Abigail Gillespie 20 Agsign - Sub-Accts. - History
@BLALLOC-550156011 Abraham Blackwell 30 Azszign - Sub-Accts. - History
@BLALLOC-H50012016 Abraham Rowe 20 Agsign - Sub-Accts. - History
@BLALLOC-54000306007 Abraham Werner 20 Aszzign - Sub-Accts. - Histery
@BLALLOC-21000626008 Adam Livingsten 50 Assign - Sub-Accts. - Histery
@BFALLOC-500092813307 Adam Solemen 30 Assign - Sub-Accts. - Histery
@BLALLOC-550002015 Adrian Castre 50 Assign - Sub-Accts. - Histery
@BLALLOC-30003807305 Adrian Ellis 20 Asgsign - Sub-Accts. - Histery
@BFALLOC-30009839307 Adrian Hunt 50 Assign - Sub-Accts. - Histery
@BIALLOC-500325012 Adrian Schwartz 30 Azszign - Sub-Accts. - History
@BLALLOC-5000982730F Adriana Branch 20 Agsign - Sub-Accts. - History
@BIALLOC-21000314206 Adriana Vasguez 30 Azszign - Sub-Accts. - History
@BIALLOC-14000273001 Adriana Wade 20 Agsign - Sub-Accts. - History
@BLALLOC-14001224001 Adrienne Mcclain 30 Azszign - Sub-Accts. - History
@BLALLOC-510204012 Adrienne Spears 50 Assign - Sub-Accts. - Histery

The Allocation Benchmarks List list displays all Allocation Benchmarks Accounts to which the User has access.

If an Allocation Benchmark Account search is performed, the list reflects that search.



By default, the results list only displays the first 20 Accounts in descending order by Account Name.
The list can be sorted in ascending or descending order by Account #, Account Name, and Market Value.

From this list, Users can find the links to assign Accounts, view Sub-accounts, and view account history.



Assign Allocation Benchmarks

The ASSiQN screen allows you to search for and assign ACCOUNLS. Click the ASSigned link to view previously assigned ACCcounts.
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Click the Assign link to search Accounts and assign an Allocation Benchmark. The Assign function assigns the account as a Comparison Account.
This

section allows you to filter their search based on Account Name or Number, Group, Target Account, Market Value and Account Profile.

Enter all or part of an Account Name or number in the Account field. Any Account containing the numbers or letters entered in this field will be
displayed in the results list.

Select an Investment Officer from the Group drop-down menu.

Select a Target Account from the drop-down menu. Accounts are in alphabetical order. Selecting a specific Target Account will result in accounts
that have the selected account currently set as its target account.

In the Market Value field, enter a specific Market Value or enter minimum and maximum Market Values.

Use the Parameter fields to search for accounts with specific account parameter values. Users can select up to five different parameters for Accounts
to qualify.

Select the Order By which to view the results.
Click the Search button.

Once the Accounts are available in the search results, the User can assign the AllocationBenchmarkAccount to Accounts by clicking on the
selected Account and using the arrow buttons to assign.

Click the Submit button.



Aaron Melton (@BI-ALLOC-430068013) | Asz=ign | Sub-Accounts | History | Return To List
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Assigned Allocation Benchmarks

Click the Assigned link to view assigned Allocation Benchmark Accounts.

Allocation Benchmarks

Alfredo David (@BI-ALLOC410047013)

| As=ign | Sub-Accounts | History | Return To List

Assigned Accounts

Account # Account Name ~
410047013 Hectar Litchford Endowment

1 assignmentys)
Target Type WMarket WValue
Index Account 284588281




Sub Accounts Allocation Benchmarks

Click the Sub-Accounts link to view the Sub-Accounts of the Allocation Benchmark Account.

Allocation Benchmarks

Alfredo David (@BI-ALLOC-410047013) | Assign | Sub-Accounts | History | Return To List
Account Number / Name % Under Target % % Over
m (MSIDX-FOUSADEVIN)

Barclays US Treasury Bill 1-3 Mon TR USD i EET Ce
m (MSIDX-XIUSADDDKD) -

Russell 1000 Growth TR USD 0.0 1878 o.00
B (MSIDX-XIUSADDOKP)

Russ=ell 1000 Value TR USD i BT Ce

m (MSIDX-XISADDOOS)
Russell 2000 TR USD 0.00 3.49 0.00




History Allocation Benchmarks

To view the Allocation Benchmark Account's history by month, click the History link. The % Under, Target % and % Over are displayed on this read-

only

screen.

S&P 500 Tr

Account Number / Mame % Under Target % % Owver
| (MSIDX-FOUSADSVIN
Barclays US Treasury Bill 1-3 Mon TR USD L E2 GO
| (MSIDX-XIUSAQDOKO) c
Russell 1000 Growth TR USD o.00 1873 o.oo
B (MSIDX-XIUSADDOKP)
Russell 1000 Value TR USD 2o Tl et
| (MSIDX-XIUSADNOOS)
Russell 2000 TR USD 0.0 49 o.oo
0410 014 - 0473072014
Account Number / Mame % Under Target % % Owver
| (MSIDX-FOUSADSVIN c
Barclays US Treasury Bill 1-3 Men TR USD L iz DOC
| (MSIDX-KIUSADDOKO)
Russell 1000 Growth TR USD o.00 1889 o.oo
| (MSIDX-XIUSAQDOKP)
Russell 1000 Value TR USD et B et
| (MSIDX-XIUSADNOOS) c
Russell 2000 TR USD o.oo 252 v.oo
| | |
Account Number / Mame % Under Target % % Ower
| (sp_500_2)
S8P 500 Tr 0.00 100.00 0.00
| | 0f 20
Account HNumber / Name % Under Target % % Ower
| (zp_S00_2)
Sap 500 Tr 0.00 100.00 0.00
0 | | |
Account Number / Name: % Under Target % % Over
[ Y
m (sp_200_2) 0.00 100.00 0.00




Allocation Benchmark Configurations - Setup to Turn on
Allocation Benchmarks

Dataload Configurations

The following dataload configurations should be set for Allocation Benchmarks on tha Admin>Platform Admin>Dataloads screen.

description

To set allocation benchmark as account index

To calculate blend at account perf class level

Include partial month returns for allocation
benchmark

To set allocation benchmark as Tota or Total

Managed account level default index

Parameter that defines whether or not to turn

on allocation benchmark

This proc must be enabled to turn this
functionality on.

Name

Performance.Benchmark.
allocation_benchmark_as_acct_index

Performance.Benchmark.
allocation_benchmark_perf_class

Performance.Benchmark.
allocation_benchmark_include_partial_m
onth

Performance.Benchmark.
allocation_benchmark_total_managed_in
dex

Perfromance.
allocation_benchmark_account_paramete
r_id

Performance.RUN_PROCEDURE.
IE_load_fill_allocation_benchmark_accts

nm_friendly
Allocation Benchmark as
Comparison Index for Acct

Allocation Benchmark
Perfclass Blend

Allocation Benchmark
Include Partial Month

Allocation Benchmark as

Total/Total Managed Index

Allocation Benchmark
Account Parameter id

value(s)

0=No

1=Yes

0=No

1=Yes

0=No

1=Yes

0=No

1=Total

2 = Total Managed

Parameter_id that indicates to turn on
allocation benchmarks. Val must be set to 1.
0- off

1-turned on
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