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HEADINGS

*See Charts of the week on page 3.  

Key Takeaways

Earnings Season Is Off to a
Strong Start But Has Miles to Go

Financials & Health Care Surge 
to the Front of the Pack 

Info Tech Has & Will Continue to 
Set the Pace

The fall marathon season is underway, with runners having competed or planning to
compete in one of the many marathons across the country, including Chicago, Baltimore,
Detroit, Columbus and DC. One ‘run’ that has yet to be completed is the current equity bull
marathon which is the second longest in our history (127 months), but the strongest from
a total return perspective at this point of the cycle (+453% since its March 9, 2009
inception). Just as a marathon runner needs disciplined training and proper nutrition to
be successful on race day, the equity market needs a positive economic outlook, attractive
valuations, supportive corporate activity, and strong earnings growth to continue its run
to new record highs. With 3Q earnings season set to ‘fuel’ the near-term headlines, we
reflect on the results thus far and highlight some of our expectations moving forward.

It’s A Marathon, Not A Sprint
While earnings season is off to 
a ‘quick start,’ 284 companies 
representing ~66% of the S&P 
500 market capitalization are 
scheduled to report their 
earnings over the next two 
weeks. 

• It’s A Marathon, Not A Sprint | This week, 50 companies, representing ~15% of the S&P 500 market capitalization, reported
earnings. The results are off to a quick start—77% of companies beat bottom line estimates (well above the previous 20Q
average of 73%) and 59% of companies beat top line estimates (in line with the previous 20Q average of 60%). But as any
seasoned runner knows, an aggressive pace out of the gate may be difficult to maintain. As we cautioned last week, headline
earnings were expected to decline 4% year-over-year (YoY) in 3Q19, and although earnings typically beat estimates by ~4%, it
is likely to ‘come down to the wire’ on whether or not we can skirt negative earnings growth. The next two weeks should
provide additional insights, as 284 companies representing ~66% of the market capitalization of the S&P 500 are set to report.
Although the results will weigh heavily on individual stock performance in the near term, building confidence in our
expectation of 6-7% S&P 500 earnings growth in 2020 would be a tailwind for a market ‘thirsty’ for accelerating fundamentals.

• Financials Come From Behind | Most of the major financial services companies reported this week, and expectations were
low given lower interest rates and the inverted yield curve likely ‘cramped’ net interest income. In fact, the 10-year/3-month
subset of the yield curve was inverted for 84% of the quarter. While most companies beat their ‘low hurdle’ estimates, it is
important to acknowledge earnings estimates for the sector were revised down 4.75% over the last three months. On a
positive note, several financial institutions saw strength in their consumer-facing activities. With wage growth at 3.2% YoY and
the unemployment rate at 50-year lows, several banks reported better than expected results for both home and auto loans.
With our base case that the Federal Reserve will cut interest rates one additional time before year end and that the US
consumer will remain strong, the Financial sector earnings should rebound.

• Health Care the Underdog | The Health Care sector is the second worst performing sector year-to-date (YTD), and currently
lags the broader market by ~14%. The reason for the drastic underperformance is the potential negative earnings growth
consequences as a result of ‘Medicare for All’ (MFA) and other regulatory propositions such as drug price disclosures in
advertisements. Senator Elizabeth Warren, currently the Democratic front-runner, is one of the main advocates of MFA.
However, in Tuesday’s debate, it was clear that MFA is not widely accepted amongst the Democratic candidates. Former Vice
President Joe Biden balked at the program’s $30+ trillion cost, and Senator Amy Klobuchar referred to the system as a pipe
dream. Due to the division, it is doubtful that MFA would be passed by Congress and the political risk associated with the
Health Care sector is likely overblown. Health Care is one of only two sectors with earnings expectations revised higher over
the last three months, and a few major sector constituents upped their forward guidance on their earnings calls this week.
Attractive valuations, combined with solid earnings growth, support our current overweight to the sector.

• Info Tech Sets the Pace | The Technology sector is the top performing sector YTD, outperforming the S&P 500 by ~13%.
Despite its outperformance, there are growing concerns that the slowdown in global economic momentum and the US-China
trade war could start to impact the sector’s earnings. Earnings expectations were revised lower by 1.46% in the preceding
three months, but that is substantially less than the 3.87% downward revision for the broader market. Over the last ten
quarters, the Technology sector has seen the second largest earnings beats at 6.8% and we expect similar success this
quarter. Headline risk (e.g., anti-trust debate) could present an opportunity to add exposure, and we maintain our positive
outlook on the sector as it has historically been the top performer in an ‘insurance’ rate cut environment.

Follow Larry Adam on Twitter: @LarryAdamRJ
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ECONOMY
• Leading Economic Indicators declined for the second consecutive month in September, driven in part by weakness in

manufacturing. While the headline index is only 0.3 off the all-time high (set in July), this will be worth monitoring as LEIs
historically peak ~13 months prior to the next recession.*

• The Fed’s Beige Book noted that “the U.S. economy expanded at a slight to modest pace” into early October. Manufacturing
activity “continued to edge lower,” while contacts in some Fed districts indicated that persistent trade tensions and slower global
growth weighed on activity. Businesses generally expect slower growth (but still positive).

• Retail sales were weaker than expected (-0.3%) in the initial estimate for September. Core sales, which exclude autos, building
materials, and gasoline (each of which declined), edged up 0.1% -- suggesting a loss of momentum at the end of the quarter.
However, growth in retail sales throughout 3Q remained strong and was more than double the previous 15-year average.*

• Focus of the Week: Next week, home sales figures are expected to have been mixed in September, but the near-term trends are
higher. Durable goods orders should reflect a decrease in aircraft orders in September, but should otherwise be mixed and
lackluster. The University of Michigan Consumer Sentiment Index has been range-bound over the last several months, as tailwinds
from the strength in the US labor market has buoyed the uncertainty surrounding global trade.

*See Charts of the week on page 3.  

US EQUITY
• The S&P 500 was able to bounce back above its 50-day moving average and within 1% of new highs, following the trade agreement

with China last week. Technically, the market trend has been full of indecision, with the trade tone obviously being a significant
influence. Currently, we are near the top of that price range with internal indicators approaching overbought levels.*

• Earnings are the main market influence now for the coming weeks. If companies come through with good earnings and their
stocks react positively, the market likely prints a new high. If they disappoint, range-bound trading likely continues (2800-3000).
There is no real reason to have meaningful upside or downside unless trade surprises to the upside or downside.*

• Focus of the Week: Q3 earnings season has begun in generally positive fashion, led by the Health Care, Industrials, and Financials
sectors (three of the more out of favor areas this year). The average S&P 500 stock has gained 0.6% on results so far, while the
sectors above have seen average price gains of 3.2%, 1.81%, and 1.5% respectively. For the S&P 500 as a whole, 15% of companies
have reported Q3 results. 77% have beaten on the bottom line (vs. 73% over the past 20 quarters) for an earnings surprise of 2.9%
(vs 4.9% over the past 20 quarters). Additionally, 59% have beaten on the top line for a sales surprise of 1.04%.

FIXED INCOME
• Brexit and China have fueled a roller coaster with hopes of deals that never seem to happen. Despite the recent weakness in

Treasuries as sovereign bond yields have risen, the 10-year Treasury remains up over 10% year-to-date (YTD). We do not forecast a
material rise in sovereign yields from current levels, and expect the recent bearish tone to back off (halting the rise in yields)
especially as we approach this month’s Fed meeting as the market is pricing in a ~90% probability of a rate cut.

• Focus of the Week: Similar to equities, high yield has performed well over the past week as the trade agreement with China and
Brexit deal boosted risk assets. This positive momentum continued the strong performance of 2019, as high yield is up ~12% YTD,
which would mark the fourth consecutive year of positive performance. Going forward, we continue to favor investment grade
over high yield in the credit space, as increased issuance and tighter spreads will likely weigh on high yield.*

INTERNATIONAL & POLITICAL
• A second Brexit deal has been struck between the UK and the continuing European Union and the hope is that this will pass a

special Saturday session of the former's Parliament (the first since the early 1980s). As this is Brexit, the pathway to achieving this
is filled with challenges, including the stated disapproval of the Democratic Unionist Party, the Northern Irish political party that
holds some important voting sway to help the UK government get its proposed legislation through. If this deal is not passed on
Saturday, the combination of a further Brexit extension (beyond October 31) and a late November General Election is likely to be
suggested. The British pound has gathered some additional investor support in recent weeks in anticipation of an eventual
compromise passing of a 'soft Brexit‘ as the currency is now trading at the highest level (1.28) in six months.*

• On the ongoing China trade negotiations, progress toward an interim deal has served as a near-term positive that avoids an
October tariff hike to 30% on $250B Chinese goods, but the next steps present difficulties for concluding the ‘phase one’
agreement. The text will have to be formalized over the next several weeks ahead of a potential signing ceremony between Trump
and Xi at the APEC Summit in Chile on November 14-15. Issues have historically popped up in the text negotiating phase that have
derailed progress, and we cannot fully discount that possibility in the weeks ahead. We will also be watching for movement on
potential capital markets restrictions for Chinese firms, which could see some action around the end of October.

• Focus of the week: Support from Congressional Republicans has generally remained strongly against the impeachment
proceedings, but President Trump has faced bipartisan backlash against a decision related to the US pulling back support for the
Kurds in Northern Syria. The resumption of work in DC has led to votes to rebuke President Trump’s Syria decision and continued
impeachment inquiry activities. These will be areas to watch and will be used to gauge the temperature of the full House and
Senate Republican Caucus as it relates to support for the president. The events of the past several weeks have made it all but
certain that the House will proceed with passing articles of impeachment by the end of the year. The Senate is still unlikely to
convict and remove the president from office, but there is an increase in conversations in DC on whether the president will finish
his term/run for reelection. We continue to believe this is a low probability, but the odds are growing.

Durable Goods Orders (Sep)
New Home Sales (Sep)
Jobless Claims (10/19)

10/30 FOMC Policy Statement
10/30 Powell Press Briefing
11/1 ISM Manufacturing Index

Existing Home Sales (Sep)

Consumer Sentiment (Oct)

October 21 – October 25
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High Yield Spreads Narrow

Leading Economic Indicators Index Declines Retail Sales Control Group Rising At Record Pace

S&P 500 Rallies on Trade Truce News Earnings Beating Estimates
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Despite disappointing retail sales results for 
September, the retail sales control group rose 

at an annualized pace of 6.8% in 3Q19, 
almost double the previous 15-year average. 
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Positive forward progress between the 
US and China boosted the S&P 500 

back above its 50-day moving average. 
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The pound rallied as the UK and the EU agreed on a 
final hour Brexit deal, but it must be approved by the 

UK Parliament which will determine the deal’s fate 
tomorrow. 

Pound Moves Higher Due to Brexit Deal

Given the rally in risk assets, high yield 
spreads narrowed sharply over the past to 

weeks to nearly the bottom end of the 
trading range over the post year.
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Thus far, ~77% of companies have beaten EPS 
estimates in 3Q19. This is above the previous 

20-quarter average of 73%.
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weakness in the manufacturing 

sector. 

-0.75%

-0.25%

0.25%

0.75%

1.25%

Oct-14 Jul-15 Apr-16 Jan-17 Oct-17 Jul-18 Apr-19

Leading Indicators - United States (M/M)



4

WEEKLY HEADINGSOctober 18, 2019

1.5%

2.4%

6.9%

8.3%

8.8%

9.1%

9.2%

11.0%

11.6%

13.0%

13.5%

15.4%

15.6%

16.9%

18.2%

18.4%

18.8%

21.5%

0% 5% 10% 15% 20% 25%

U.S. Dollar

BBG Commodity Index

Municipals

U.S. Agg

LATAM

Asia ex JP

EM

EM Bonds

High Yield

IG Credit

Japan

EAFE

Russell 2000

Gold

AC World

Europe ex UK

Crude Oil (WTI)

S&P 500

Value Blend Growth Dev. Mkt World Emerg. Mkt 1-3 YR Medium Long

Large Cap 1.0% 0.9% 0.9% Large Cap 0.6% 0.9% 1.6% Treasury 0.0% 0.0% 0.0%

Mid Cap 1.2% 1.2% 1.1% Mid Cap 1.2% 1.0% 1.8%
Invest.  
Grade

0.1% 0.2% 0.3%

Small Cap 2.0% 2.1% 2.2% Small Cap 1.1% 1.3% 1.4% High Yield 0.2% 0.4% 0.5%

Value Blend Growth Dev. Mkt World Emerg. Mkt 1-3 YR Medium Long

Large Cap 21.0% 21.5% 22.0% Large Cap 16.4% 18.6% 11.0% Treasury 2.0% 6.0% 10.1%

Mid Cap 17.3% 18.1% 18.9% Mid Cap 17.8% 19.0% 7.2%
Invest. 
Grade
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Asset Class Performance | Weekly and Year-to-Date (as of October 17) 

Asset Class Performance | Distribution by Asset Class and Style (as of October 17) 

Commodities Equities Fixed Income

Year-to-Date**

**Assumes all asset classes are priced in US dollars unless otherwise noted.   
Ranked in order of performances (best to worst).

Week-to-Date**
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Giampiero Fuentes: <?xml version="1.0" encoding="utf-8"?><Schema xmlns:xsi="http://www.w3.org/2001/XMLSchema-instance" xmlns:xsd="http://www.w3.org/2001/XMLSchema" Version="1"><FQL><Q>^P_DATE(0CY)</Q><R>1</R><C>1</C><D xsi:type="xsd:string">12/31/2018</D></FQL><FQL><Q>LHMN0642^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Bloomberg Barclays US Aggregate Credit (1-3 Y)</D></FQL><FQL><Q>LHMN2773^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Bloomberg Barclays US Aggregate Credit - Corporate - Investment Grade - Intermediate</D></FQL><FQL><Q>LHMN0166^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Bloomberg Barclays US Aggregate Credit - Corporate - High Yield - Intermediate</D></FQL><FQL><Q>LHMN0087^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Bloomberg Barclays US Treasury Bellwethers (3 M)</D></FQL><FQL><Q>LHMN0648^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Bloomberg Barclays US Aggregate Credit (5-10 Y)</D></FQL><FQL><Q>LHMN0319^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Bloomberg Barclays US Aggregate Credit - Corporate - High Yield - Long</D></FQL><FQL><Q>LHMN0092^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Bloomberg Barclays US Treasury Bellwethers (5 Y)</D></FQL><FQL><Q>LHMN0093^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Bloomberg Barclays US Treasury Bellwethers (10 Y)</D></FQL><FQL><Q>LHMN15588^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Bloomberg Barclays US High-Yield (1-3 Y)</D></FQL><FQL><Q>LHMN0087^LB_RETURN(43755,43751)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.0292301224881664</D></FQL><FQL><Q>LHMN0092^LB_RETURN(43755,43751)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.0166397747640046</D></FQL><FQL><Q>LHMN0093^LB_RETURN(43755,43751)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.0105911116054624</D></FQL><FQL><Q>LHMN0642^LB_RETURN(43755,43751)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.0868062416689241</D></FQL><FQL><Q>LHMN2773^LB_RETURN(43755,43751)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.195753444297964</D></FQL><FQL><Q>LHMN0648^LB_RETURN(43755,43751)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.266699984204144</D></FQL><FQL><Q>LHMN15588^LB_RETURN(43755,43751)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.231862637947344</D></FQL><FQL><Q>LHMN0166^LB_RETURN(43755,43751)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.372925960656367</D></FQL><FQL><Q>LHMN0319^LB_RETURN(43755,43751)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.495437288925116</D></FQL><FQL><Q>106232^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">MSCI EAFE Small Cap</D></FQL><FQL><Q>MS655045^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">MSCI AC World Small Cap</D></FQL><FQL><Q>MS655061^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">MSCI EM (Emerging Markets) Small Cap</D></FQL><FQL><Q>MS650057^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">MSCI AC World Large Cap</D></FQL><FQL><Q>MS652590^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">MSCI EM (Emerging Markets) Mid Cap</D></FQL><FQL><Q>MS650005^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">MSCI EAFE Large Cap</D></FQL><FQL><Q>MS650073^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">MSCI EM (Emerging Markets) Large Cap</D></FQL><FQL><Q>MS652522^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">MSCI EAFE Mid Cap</D></FQL><FQL><Q>MS652574^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">MSCI AC World Mid Cap</D></FQL><FQL><Q>MS650005^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">16.3889311009641</D></FQL><FQL><Q>MS650057^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">18.5526378715477</D></FQL><FQL><Q>MS650073^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">11.0252814086189</D></FQL><FQL><Q>MS652522^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">17.8078162011339</D></FQL><FQL><Q>MS652574^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">18.9501264296277</D></FQL><FQL><Q>MS652590^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7.2257800487872</D></FQL><FQL><Q>106232^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">16.9049161542576</D></FQL><FQL><Q>MS655045^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">16.2795546634386</D></FQL><FQL><Q>MS655061^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">5.93123123435957</D></FQL><FQL><Q>MS650005^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.649272363511266</D></FQL><FQL><Q>MS650057^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.916669941107839</D></FQL><FQL><Q>MS650073^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.58638161221516</D></FQL><FQL><Q>MS652522^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.23897675542324</D></FQL><FQL><Q>MS652574^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.977180633413033</D></FQL><FQL><Q>MS652590^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.76292542549115</D></FQL><FQL><Q>106232^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.13178517166348</D></FQL><FQL><Q>MS655045^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.29801992880192</D></FQL><FQL><Q>MS655061^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.44836565721627</D></FQL><FQL><Q>SGX^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">S&amp;P 500 Growth</D></FQL><FQL><Q>CVK^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">S&amp;P Small Cap 600 Value</D></FQL><FQL><Q>CKG^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">S&amp;P Small Cap 600 Growth</D></FQL><FQL><Q>MUVK^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">S&amp;P Mid Cap 400 Value</D></FQL><FQL><Q>MGDK^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">S&amp;P Mid Cap 400 Growth</D></FQL><FQL><Q>SVXK^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">S&amp;P 500 Value</D></FQL><FQL><Q>MID^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">S&amp;P Mid Cap 400</D></FQL><FQL><Q>SML^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">S&amp;P Small Cap 600</D></FQL><FQL><Q>SP50^FG_COMPANY_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">S&amp;P 500</D></FQL><FQL><Q>SVXK^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">21.014335296613</D></FQL><FQL><Q>SP50^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">21.5204307255549</D></FQL><FQL><Q>SGX^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">21.9943181267326</D></FQL><FQL><Q>MUVK^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">17.2760426272594</D></FQL><FQL><Q>MID^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">18.1260239859584</D></FQL><FQL><Q>MGDK^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">18.9271442523057</D></FQL><FQL><Q>CVK^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">15.8180485548899</D></FQL><FQL><Q>SML^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">14.4474721722711</D></FQL><FQL><Q>CKG^FG_TRET_PCHG_IDX(43755,0CY,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">13.1693962156723</D></FQL><FQL><Q>SVXK^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.982038522907924</D></FQL><FQL><Q>SP50^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.946662489769823</D></FQL><FQL><Q>SGX^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.915874423094332</D></FQL><FQL><Q>MUVK^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.17190244171286</D></FQL><FQL><Q>MID^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.16030862667182</D></FQL><FQL><Q>MGDK^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.14918343960857</D></FQL><FQL><Q>CVK^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.00723844195037</D></FQL><FQL><Q>SML^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.1224875145998</D></FQL><FQL><Q>CKG^FG_TRET_PCHG_IDX(43755,43751,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.24147591148778</D></FQL><FQL><Q>LHMN0319^LB_RETURN(43755,12/31/2018)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">18.8405652758369</D></FQL><FQL><Q>LHMN0166^LB_RETURN(43755,12/31/2018)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">11.2963729419458</D></FQL><FQL><Q>LHMN15588^LB_RETURN(43755,12/31/2018)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6.33330434034423</D></FQL><FQL><Q>LHMN0648^LB_RETURN(43755,12/31/2018)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">12.6373029046021</D></FQL><FQL><Q>LHMN2773^LB_RETURN(43755,12/31/2018)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">9.07887576228818</D></FQL><FQL><Q>LHMN0642^LB_RETURN(43755,12/31/2018)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">4.3682271278134</D></FQL><FQL><Q>LHMN0093^LB_RETURN(43755,12/31/2018)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10.1458791683951</D></FQL><FQL><Q>LHMN0092^LB_RETURN(43755,12/31/2018)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6.04254563613822</D></FQL><FQL><Q>LHMN0087^LB_RETURN(43755,12/31/2018)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.95428323849391</D></FQL></Schema>		This sheet contains FactSet XML data for use with this workbook's =FDS codes.  Modifying the worksheet's contents may damage the workbook's =FDS functionality.





Equity

		EO LY		12/31/2018

		EO LM		10/13/19

		Current		10/17/19

								svxk		sp50		sgx

								muvk		mid		mgdk

								cvk		sml		ckg

								S&P 500 Value		S&P 500		S&P 500 Growth

								S&P Mid Cap 400 Value		S&P Mid Cap 400		S&P Mid Cap 400 Growth

								S&P Small Cap 600 Value		S&P Small Cap 600		S&P Small Cap 600 Growth

								Value		Blend		Growth

		YTD				Large Cap		21.0%		21.5%		22.0%

						Mid Cap		17.3%		18.1%		18.9%

						Small Cap		15.8%		14.4%		13.2%

								Value		Blend		Growth

		Month				Large Cap		1.0%		0.9%		0.9%

						Mid Cap		1.2%		1.2%		1.1%

						Small Cap		2.0%		2.1%		2.2%





Intl Equity

		EO LY		12/31/2018

		EO LM		10/13/19

		Current		10/17/19

								ms650005		ms650057		ms650073

								ms652522		ms652574		ms652590

								106232		ms655045		ms655061

								MSCI EAFE Large Cap		MSCI AC World Large Cap		MSCI EM (Emerging Markets) Large Cap

								MSCI EAFE Mid Cap		MSCI AC World Mid Cap		MSCI EM (Emerging Markets) Mid Cap

								MSCI EAFE Small Cap		MSCI AC World Small Cap		MSCI EM (Emerging Markets) Small Cap

								DM		AC World		EM

		YTD				Large Cap		16.4%		18.6%		11.0%

						Mid Cap		17.8%		19.0%		7.2%

						Small Cap		16.9%		16.3%		5.9%

								DM		AC World		EM

		Month				Large Cap		0.6%		0.9%		1.6%

						Mid Cap		1.2%		1.0%		1.8%

						Small Cap		1.1%		1.3%		1.4%





Fixed Income

		EO LY		12/31/2018

		EO LM		10/13/19

		Current		10/17/19

								lhmn0087		lhmn0092		lhmn0093						lhmn0087		lhmn0092		lhmn0093

								lhmn0642		lhmn2773		lhmn0648						lhmn0642		lhmn2773		lhmn0648

								lhmn15588		lhmn0166		lhmn0319						lhmn15588		lhmn0166		lhmn0319

								Bloomberg Barclays US Treasury Bellwethers (3 M)		Bloomberg Barclays US Treasury Bellwethers (5 Y)		Bloomberg Barclays US Treasury Bellwethers (10 Y)						Bloomberg Barclays US Treasury Bellwethers (3 M)		Bloomberg Barclays US Treasury Bellwethers (5 Y)		Bloomberg Barclays US Treasury Bellwethers (10 Y)

								Bloomberg Barclays US Aggregate Credit (1-3 Y)		Bloomberg Barclays US Aggregate Credit - Corporate - Investment Grade - Intermediate		Bloomberg Barclays US Aggregate Credit (5-10 Y)						Bloomberg Barclays US Aggregate Credit (1-3 Y)		Bloomberg Barclays US Aggregate Credit - Corporate - Investment Grade - Intermediate		Bloomberg Barclays US Aggregate Credit (5-10 Y)

								Bloomberg Barclays US High-Yield (1-3 Y)		Bloomberg Barclays US Aggregate Credit - Corporate - High Yield - Intermediate		Bloomberg Barclays US Aggregate Credit - Corporate - High Yield - Long						Bloomberg Barclays US High-Yield (1-3 Y)		Bloomberg Barclays US Aggregate Credit - Corporate - High Yield - Intermediate		Bloomberg Barclays US Aggregate Credit - Corporate - High Yield - Long

								1-3 YR		Medium		Long

		YTD				Treasury		2.0%		6.0%		10.1%

						Invest. Grade		4.4%		9.1%		12.6%

						High Yield		6.3%		11.3%		18.8%

								1-3 YR		Medium		Long

		Month				Treasury		0.0%		0.0%		0.0%

						Invest. Grade		0.1%		0.2%		0.3%

						High Yield		0.2%		0.4%		0.5%





Compiled

		EO LY		12/31/2018

		EO LM		10/13/19

		Current		10/17/19









								U.S. Equities										International Equities												Fixed Income

								(S&P 500 indices)										(MSCI indices)												(Bloomberg Barclays indices)

						April Returns				Value		Blend		Growth								DM		AC World		EM								Treasury		Invest. Grade		High Yield

								Large Cap		1.0%		0.9%		0.9%						Large Cap		0.6%		0.9%		1.6%						1-3 YR		0.0%		0.0%		0.0%

								Mid Cap		1.2%		1.2%		1.1%						Mid Cap		1.2%		1.0%		1.8%						Intermediate		0.1%		0.2%		0.3%

								Small Cap		2.0%		2.1%		2.2%						Small Cap		1.1%		1.3%		1.4%						Long		0.2%		0.4%		0.5%





						Year to Date Returns				Value		Blend		Growth								DM		AC World		EM								Treasury		Invest. Grade		High Yield

								Large Cap		21.0%		21.5%		22.0%						Large Cap		16.4%		18.6%		11.0%						1-3 YR		2.0%		6.0%		10.1%

								Mid Cap		17.3%		18.1%		18.9%						Mid Cap		17.8%		19.0%		7.2%						Intermediate		4.4%		9.1%		12.6%

								Small Cap		15.8%		14.4%		13.2%						Small Cap		16.9%		16.3%		5.9%						Long		6.3%		11.3%		18.8%





















































G's tests

		EO LY		12/31/2018

		EO LW		10/13/19

		Current		10/17/19











										U.S. Equities                       (S&P indices)										International Equities (MSCI indices)								Fixed Income                              (Bloomberg Barclays indices)

						Weekly Returns                                  (as of October 17)				Value		Blend		Growth						Dev. Mkt		World		Emerg. Mkt						1-3 YR		Medium		Long

								Large Cap		1.0%		0.9%		0.9%				Large Cap		0.6%		0.9%		1.6%				Treasury		0.0%		0.0%		0.0%

								Mid Cap		1.2%		1.2%		1.1%				Mid Cap		1.2%		1.0%		1.8%				Invest.  Grade		0.1%		0.2%		0.3%

								Small Cap		2.0%		2.1%		2.2%				Small Cap		1.1%		1.3%		1.4%				High Yield		0.2%		0.4%		0.5%

						Year-to-Date Returns                                    (as of October 17)				Value		Blend		Growth						Dev. Mkt		World		Emerg. Mkt						1-3 YR		Medium		Long

								Large Cap		21.0%		21.5%		22.0%				Large Cap		16.4%		18.6%		11.0%				Treasury		2.0%		6.0%		10.1%

								Mid Cap		17.3%		18.1%		18.9%				Mid Cap		17.8%		19.0%		7.2%				Invest. Grade		4.4%		9.1%		12.6%

								Small Cap		15.8%		14.4%		13.2%				Small Cap		16.9%		16.3%		5.9%				High Yield		6.3%		11.3%		18.8%
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Weekly Data
Data as of October 17

U.S Equities
Index Price Weekly MTD YTD 1 Year 3 Year 5 Year 10 Year

S&P 500 2998.0 2.1 0.8 21.5 8.9 14.4 10.8 15.8
DJ Industrial Average 27025.9 2.0 0.4 15.9 5.1 19.3 12.6 16.1
NASDAQ Composite Index 8156.9 2.6 2.0 22.9 6.7 19.9 13.1 19.0
Russell 1000 3182.1 2.0 0.8 21.5 3.9 13.2 10.6 13.2
Russell 2000 3831.9 3.8 1.3 15.6 (8.9) 8.2 8.2 11.2
Russell Midcap 5738.6 2.1 0.1 22.0 3.2 10.7 9.1 13.1

Equity Sectors
Sector Price Weekly MTD YTD 1 Year 3 Year 5 Year 10 Year

Materials 361.0 2.3 (1.0) 15.9 8.9 9.7 6.5 8.7
Industrials 654.1 3.0 (0.1) 22.5 6.1 12.1 10.4 13.2
Comm Services 172.0 3.3 3.1 25.5 12.0 5.0 6.4 10.2
Utilities 322.8 (0.9) (1.7) 23.2 22.5 13.7 12.0 12.2
Consumer Discretionary 961.9 2.8 1.6 24.4 11.5 17.3 15.3 17.5
Consumer Staples 622.3 (0.3) (1.0) 22.1 16.5 8.3 9.3 11.8
Health Care 1065.2 3.3 2.2 7.9 0.3 11.8 10.4 14.3
Information Technology 1432.9 1.6 1.4 33.3 16.1 23.5 20.0 17.0
Energy 423.0 0.3 (3.2) 2.6 (18.3) (3.2) (4.1) 2.1
Financials 465.4 2.6 0.1 19.7 6.3 15.4 11.4 10.6
Real Estate 244.6 0.5 0.5 30.3 29.8 12.0 11.0 14.9

Fixed Income
Index Yield Weekly MTD YTD 1 Year 3 Year 5 Year 10 Year

3-Months Treasury Bill (%) 1.7 0.0 0.1 1.9 2.3 1.5 1.0 0.5
2-Year Treasury (%) 1.6 (0.1) 0.1 3.0 4.3 1.4 1.1 1.1
10-Year Treasury (%) 1.8 (0.8) (0.6) 10.1 15.4 2.0 2.7 4.0
Barclays US Corporate High Yield 6.3 0.6 0.2 11.6 7.3 5.9 5.4 7.8
Bloomberg Barclays US Aggregate 2.3 (0.3) (0.2) 8.3 10.8 3.0 3.0 3.7
Bloomberg Barclays Municipals (0.4) 0.1 6.9 9.4 3.6 3.4 4.4
Bloomberg Barclays IG Credit 3.0 (0.1) (0.2) 13.0 13.8 4.6 4.3 5.6
Bloomberg Barclays EM Bonds 5.0 0.0 0.2 11.0 11.4 4.6 5.0 6.4

Commodities
Index Price Weekly MTD YTD 1 Year 3 Year 5 Year 10 Year

WTI Crude ($/bl) 53.9 (1.6) (0.4) 19.4 (22.6) 2.6 (8.2) (3.7)
Gold ($/Troy Oz) 1492.7 (0.1) 0.5 16.7 21.4 6.0 3.9 3.6
Dow Jones-UBS Commodity Index 78.6 0.8 1.0 2.4 (9.4) (3.1) (7.7) (5.2)

Currencies
Currency Price Weekly MTD YTD 1 Year 3 Year 5 Year 10 Year

U.S. Dollar Index 97.6 (1.1) (1.8) 1.5 2.1 (0.1) 2.8 2.6
U.S. Dollar per Euro 1.1 0.9 2.0 (2.8) (3.6) 0.4 (2.7) (2.9)
U.S. Dollar per British Pounds 1.3 4.5 4.2 0.8 (2.2) 1.9 (4.4) (2.4)
Japanese Yen per U.S. Dollar 108.7 0.6 0.5 (1.0) (3.1) 1.5 0.4 1.8

International Equities
Index Price Weekly MTD YTD 1 Year 3 Year 5 Year 10 Year

MSCI AC World 526.9 2.5 1.3 18.2 8.1 11.5 8.5 8.7
MSCI EAFE 1922.3 3.2 1.8 15.4 6.7 8.6 5.4 5.4
MSCI Europe ex UK 2006.9 3.2 2.1 18.4 9.4 10.0 5.9 5.3
MSCI Japan 3255.5 2.2 1.8 13.5 1.7 7.4 8.3 6.2
MSCI EM 1028.4 3.2 2.8 9.2 7.7 7.7 3.9 3.4
MSCI Asia ex JP 636.0 3.6 3.0 9.1 9.0 8.3 5.7 5.8
MSCI LATAM 2720.2 2.4 2.0 8.8 1.8 5.8 0.0 (0.9)
Canada S&P/TSX Composite 12502.4 0.0 (1.4) 14.7 5.8 4.0 2.9 3.6


__FDSCACHE__

		

Giampiero Fuentes: <?xml version="1.0" encoding="utf-8"?><Schema xmlns:xsi="http://www.w3.org/2001/XMLSchema-instance" xmlns:xsd="http://www.w3.org/2001/XMLSchema" Version="1"><FQL><Q>DJIAK^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">DJ Industrial Average</D></FQL><FQL><Q>R.3000^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Russell 3000</D></FQL><FQL><Q>LHMN0001^FG_YIELD(0,,,,"YTM")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.247232</D></FQL><FQL><Q>899800^FG_PRICE(0,,,USD)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">613.992334</D></FQL><FQL><Q>R.1000^RUSSELL_TOTAL_RET_DAILY(0,,,'MTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-1.258</D></FQL><FQL><Q>R.1000G^RUSSELL_TOTAL_RET_ANN(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3.707</D></FQL><FQL><Q>R.2000^RUSSELL_TOTAL_RET_DAILY(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.411</D></FQL><FQL><Q>R.2000G^RUSSELL_TOTAL_RET_DAILY(0,,,'MTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-2.368</D></FQL><FQL><Q>R.2000V^RUSSELL_TOTAL_RET_ANN(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-8.245</D></FQL><FQL><Q>R.3000G^RUSSELL_TOTAL_RET_DAILY(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.5</D></FQL><FQL><Q>R.3000V^RUSSELL_TOTAL_RET_DAILY(0,,,'MTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-2.084</D></FQL><FQL><Q>R.MID^RUSSELL_TOTAL_RET_ANN(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3.185</D></FQL><FQL><Q>R.3000^RUSSELL_TOTAL_RET_ANN(0,,,'3_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">12.832</D></FQL><FQL><Q>R.MID^RUSSELL_TOTAL_RET_DAILY(0,,,'MTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-1.96</D></FQL><FQL><Q>R.MIDG^RUSSELL_TOTAL_RET_DAILY(0,,,'MTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.957</D></FQL><FQL><Q>R.MIDV^RUSSELL_TOTAL_RET_DAILY(0,,,'MTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-2.602</D></FQL><FQL><Q>SP285^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">935.73663</D></FQL><FQL><Q>GOLD-FDS^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1494.8</D></FQL><FQL><Q>USDCHF^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.996</D></FQL><FQL><Q>R.1000G^RUSSELL_TOTAL_RET_ANN(0,,,'5_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">13.392</D></FQL><FQL><Q>R.MID^RUSSELL_TOTAL_RET_ANN(0,,,'5_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">9.101</D></FQL><FQL><Q>R.3000G^RUSSELL_TOTAL_RET_ANN(0,,,'10_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">14.737</D></FQL><FQL><Q>COMP^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">NASDAQ Composite Index</D></FQL><FQL><Q>R.3000G^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Russell 3000 Growth</D></FQL><FQL><Q>LHMN2765^FG_YIELD(0,,,,"YTM")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.928244</D></FQL><FQL><Q>892000^FG_PRICE(0,,,USD)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2656.444921</D></FQL><FQL><Q>DJIAK^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">26496.67</D></FQL><FQL><Q>R.1000^RUSSELL_TOTAL_RET_DAILY(0,,,'YTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">19.015</D></FQL><FQL><Q>R.1000V^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">763.277007</D></FQL><FQL><Q>R.2000G^RUSSELL_TOTAL_RET_DAILY(0,,,'YTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">12.61</D></FQL><FQL><Q>R.3000^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3156.713074</D></FQL><FQL><Q>R.3000V^RUSSELL_TOTAL_RET_DAILY(0,,,'YTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">15.023</D></FQL><FQL><Q>R.3000G^RUSSELL_TOTAL_RET_ANN(0,,,'3_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">16.365</D></FQL><FQL><Q>R.MID^RUSSELL_TOTAL_RET_DAILY(0,,,'YTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">19.539</D></FQL><FQL><Q>R.MIDG^RUSSELL_TOTAL_RET_DAILY(0,,,'YTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">24.035</D></FQL><FQL><Q>R.MIDV^RUSSELL_TOTAL_RET_DAILY(0,,,'YTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">16.358</D></FQL><FQL><Q>SP821^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">325.5356</D></FQL><FQL><Q>WTI-FDS^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">53.57</D></FQL><FQL><Q>R.1000V^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Russell 1000 Value</D></FQL><FQL><Q>R.1000^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Russell 1000</D></FQL><FQL><Q>LHMN0090^FG_YIELD(0,,,,"YTM")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.530434</D></FQL><FQL><Q>891800^FG_PRICE(0,,,USD)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">996.499535</D></FQL><FQL><Q>R.1000^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3118.946187</D></FQL><FQL><Q>R.1000G^RUSSELL_TOTAL_RET_DAILY(0,,,'YTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">22.692</D></FQL><FQL><Q>R.2000^RUSSELL_TOTAL_RET_DAILY(0,,,'YTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">11.362</D></FQL><FQL><Q>R.3000G^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6217.526409</D></FQL><FQL><Q>R.MID^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">5622.752708</D></FQL><FQL><Q>R.2000^RUSSELL_TOTAL_RET_ANN(0,,,'3_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">8.228</D></FQL><FQL><Q>R.MIDG^RUSSELL_TOTAL_RET_ANN(0,,,'3_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">14.498</D></FQL><FQL><Q>DJAGK^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">77.944</D></FQL><FQL><Q>R.3000V^RUSSELL_TOTAL_RET_ANN(0,,,'5_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7.761</D></FQL><FQL><Q>R.2000G^RUSSELL_TOTAL_RET_ANN(0,,,'10_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">12.248</D></FQL><FQL><Q>R.MIDG^RUSSELL_TOTAL_RET_ANN(0,,,'5_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">11.117</D></FQL><FQL><Q>R.3000^RUSSELL_TOTAL_RET_ANN(0,,,'10_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">13.079</D></FQL><FQL><Q>LHMN0014^FG_YIELD(0,,,,"YTM")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">5.00922</D></FQL><FQL><Q>R.2000G^RUSSELL_TOTAL_RET_DAILY(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.345</D></FQL><FQL><Q>R.3000V^RUSSELL_TOTAL_RET_ANN(0,,,'3_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">9.243</D></FQL><FQL><Q>R.1000G^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Russell 1000 Growth</D></FQL><FQL><Q>LHMN0093^FG_YIELD(0,,,,"YTM")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.657741</D></FQL><FQL><Q>168110^FG_PRICE(0,,,USD)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">12359.962</D></FQL><FQL><Q>R.1000^RUSSELL_TOTAL_RET_DAILY(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.61</D></FQL><FQL><Q>R.1000V^RUSSELL_TOTAL_RET_DAILY(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.714</D></FQL><FQL><Q>R.2000^RUSSELL_TOTAL_RET_ANN(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-8.889</D></FQL><FQL><Q>R.2000V^RUSSELL_TOTAL_RET_DAILY(0,,,'MTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-2.561</D></FQL><FQL><Q>R.3000G^RUSSELL_TOTAL_RET_DAILY(0,,,'MTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.61</D></FQL><FQL><Q>R.MID^RUSSELL_TOTAL_RET_DAILY(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.525</D></FQL><FQL><Q>R.2000G^RUSSELL_TOTAL_RET_ANN(0,,,'3_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">9.794</D></FQL><FQL><Q>R.MIDV^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Russell Midcap Value</D></FQL><FQL><Q>SP793^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">166.52948</D></FQL><FQL><Q>SPN01^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">422.10715</D></FQL><FQL><Q>USDCAD^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.3287</D></FQL><FQL><Q>R.1000^RUSSELL_TOTAL_RET_ANN(0,,,'5_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10.619</D></FQL><FQL><Q>R.2000V^RUSSELL_TOTAL_RET_ANN(0,,,'10_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10.058</D></FQL><FQL><Q>LHMN2814^FG_YIELD(0,,,,"YTM")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6.396338</D></FQL><FQL><Q>SP50^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2938.13</D></FQL><FQL><Q>R.2000G^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">5798.366441</D></FQL><FQL><Q>R.2000V^RUSSELL_TOTAL_RET_DAILY(0,,,'YTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">9.927</D></FQL><FQL><Q>R.3000G^RUSSELL_TOTAL_RET_DAILY(0,,,'YTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">22.001</D></FQL><FQL><Q>R.2000V^RUSSELL_TOTAL_RET_ANN(0,,,'3_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6.539</D></FQL><FQL><Q>R.MID^RUSSELL_TOTAL_RET_ANN(0,,,'3_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10.693</D></FQL><FQL><Q>R.MIDV^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2045.844429</D></FQL><FQL><Q>SP477^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">625.088</D></FQL><FQL><Q>EURUSD^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.10135</D></FQL><FQL><Q>R.1000V^RUSSELL_TOTAL_RET_ANN(0,,,'5_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7.793</D></FQL><FQL><Q>R.1000^RUSSELL_TOTAL_RET_ANN(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3.873</D></FQL><FQL><Q>R.3000^RUSSELL_TOTAL_RET_DAILY(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.597</D></FQL><FQL><Q>R.3000G^RUSSELL_TOTAL_RET_ANN(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.702</D></FQL><FQL><Q>R.MIDG^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Russell Midcap Growth</D></FQL><FQL><Q>R.MIDV^RUSSELL_TOTAL_RET_DAILY(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.59</D></FQL><FQL><Q>R.2000^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Russell 2000</D></FQL><FQL><Q>R.1000V^RUSSELL_TOTAL_RET_DAILY(0,,,'MTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-2.05</D></FQL><FQL><Q>R.2000G^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Russell 2000 Growth</D></FQL><FQL><Q>R.2000V^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Russell 2000 Value</D></FQL><FQL><Q>892400^FG_PRICE(0,,,USD)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">514.070349</D></FQL><FQL><Q>COMP^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7950.781</D></FQL><FQL><Q>R.1000G^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1055.945227</D></FQL><FQL><Q>R.1000V^RUSSELL_TOTAL_RET_DAILY(0,,,'YTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">15.398</D></FQL><FQL><Q>R.3000V^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">4698.303358</D></FQL><FQL><Q>R.MIDG^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2431.493378</D></FQL><FQL><Q>SP125^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">635.2489</D></FQL><FQL><Q>SP701^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1411.0719</D></FQL><FQL><Q>R.2000G^RUSSELL_TOTAL_RET_ANN(0,,,'5_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">9.076</D></FQL><FQL><Q>R.1000^RUSSELL_TOTAL_RET_ANN(0,,,'10_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">13.229</D></FQL><FQL><Q>R.MID^RUSSELL_TOTAL_RET_ANN(0,,,'10_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">13.072</D></FQL><FQL><Q>990300^FG_PRICE(0,,,USD)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1862.386164</D></FQL><FQL><Q>R.1000G^RUSSELL_TOTAL_RET_DAILY(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.511</D></FQL><FQL><Q>R.1000V^RUSSELL_TOTAL_RET_ANN(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">4.001</D></FQL><FQL><Q>R.2000G^RUSSELL_TOTAL_RET_ANN(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-9.634</D></FQL><FQL><Q>R.3000^RUSSELL_TOTAL_RET_DAILY(0,,,'MTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-1.336</D></FQL><FQL><Q>R.3000V^RUSSELL_TOTAL_RET_DAILY(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.698</D></FQL><FQL><Q>R.1000^RUSSELL_TOTAL_RET_ANN(0,,,'3_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">13.186</D></FQL><FQL><Q>R.MID^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Russell Midcap</D></FQL><FQL><Q>R.MIDG^RUSSELL_TOTAL_RET_DAILY(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.424</D></FQL><FQL><Q>R.MIDV^RUSSELL_TOTAL_RET_ANN(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.602</D></FQL><FQL><Q>DXY.Z^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">98.701</D></FQL><FQL><Q>USDJPY^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">107.95</D></FQL><FQL><Q>R.2000V^RUSSELL_TOTAL_RET_ANN(0,,,'5_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7.17</D></FQL><FQL><Q>R.1000G^RUSSELL_TOTAL_RET_ANN(0,,,'10_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">14.937</D></FQL><FQL><Q>R.3000V^CE_NAME</Q><R>1</R><C>1</C><D xsi:type="xsd:string">Russell 3000 Value</D></FQL><FQL><Q>SP50^P_DATE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:string">10/10/2019</D></FQL><FQL><Q>R.MIDV^RUSSELL_TOTAL_RET_ANN(0,,,'3_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7.816</D></FQL><FQL><Q>R.MIDV^RUSSELL_TOTAL_RET_ANN(0,,,'10_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">12.292</D></FQL><FQL><Q>SPN37^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">352.72156</D></FQL><FQL><Q>SP685^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">243.36089</D></FQL><FQL><Q>R.2000^RUSSELL_TOTAL_RET_DAILY(0,,,'MTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-2.464</D></FQL><FQL><Q>R.2000^RUSSELL_TOTAL_RET_ANN(0,,,'5_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">8.186</D></FQL><FQL><Q>R.2000V^RUSSELL_TOTAL_RET_DAILY(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.477</D></FQL><FQL><Q>R.3000^RUSSELL_TOTAL_RET_ANN(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.918</D></FQL><FQL><Q>LHMN0078^FG_YIELD(0,,,,"YTM")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.66541</D></FQL><FQL><Q>R.1000G^RUSSELL_TOTAL_RET_DAILY(0,,,'MTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.489</D></FQL><FQL><Q>R.3000V^RUSSELL_TOTAL_RET_ANN(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3.097</D></FQL><FQL><Q>R.1000G^RUSSELL_TOTAL_RET_ANN(0,,,'3_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">16.891</D></FQL><FQL><Q>939200^FG_PRICE(0,,,USD)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3184.44496</D></FQL><FQL><Q>R.1000V^RUSSELL_TOTAL_RET_ANN(0,,,'10_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">11.462</D></FQL><FQL><Q>R.3000^RUSSELL_TOTAL_RET_ANN(0,,,'5_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10.444</D></FQL><FQL><Q>USDCNY^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7.1252</D></FQL><FQL><Q>R.MIDG^RUSSELL_TOTAL_RET_ANN(0,,,'10_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">14.081</D></FQL><FQL><Q>991700^FG_PRICE(0,,,USD)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1944.541195</D></FQL><FQL><Q>R.2000^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3691.502796</D></FQL><FQL><Q>SP565^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1032.2186</D></FQL><FQL><Q>R.1000V^RUSSELL_TOTAL_RET_ANN(0,,,'3_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">9.43</D></FQL><FQL><Q>GBPUSD^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.22825</D></FQL><FQL><Q>R.2000V^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6326.35495</D></FQL><FQL><Q>R.3000^RUSSELL_TOTAL_RET_DAILY(0,,,'YTD')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">18.489</D></FQL><FQL><Q>R.3000G^RUSSELL_TOTAL_RET_ANN(0,,,'5_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">13.07</D></FQL><FQL><Q>SP621^FG_PRICE(0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">453.49637</D></FQL><FQL><Q>R.2000^RUSSELL_TOTAL_RET_ANN(0,,,'10_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">11.194</D></FQL><FQL><Q>R.3000V^RUSSELL_TOTAL_RET_ANN(0,,,'10_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">11.363</D></FQL><FQL><Q>R.MIDG^RUSSELL_TOTAL_RET_ANN(0,,,'')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">5.204</D></FQL><FQL><Q>R.MIDV^RUSSELL_TOTAL_RET_ANN(0,,,'5_YEAR')</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7.554</D></FQL><FQL><Q>DJIAK^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.57184696</D></FQL><FQL><Q>COMP^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.59514046</D></FQL><FQL><Q>WTI-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-10AY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-25.3587850076634</D></FQL><FQL><Q>GOLD-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-10AY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">42.1588207322872</D></FQL><FQL><Q>DJAGK^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-10AY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-39.6610851777019</D></FQL><FQL><Q>892400^MSCI_PRICE_GUSD_D(10/10/2019,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1069.796273</D></FQL><FQL><Q>892400^MSCI_PRICE_GUSD_D(10/10/2019-5AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">733.987658</D></FQL><FQL><Q>990300^MSCI_PRICE_GUSD_D(10/10/2019,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7878.730334</D></FQL><FQL><Q>990300^MSCI_PRICE_GUSD_D(10/10/2019-5AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6290.409706</D></FQL><FQL><Q>991700^MSCI_PRICE_GUSD_D(10/10/2019,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10307.723702</D></FQL><FQL><Q>991700^MSCI_PRICE_GUSD_D(10/10/2019-5AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7973.285644</D></FQL><FQL><Q>939200^MSCI_PRICE_GUSD_D(10/10/2019,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7207.381451</D></FQL><FQL><Q>939200^MSCI_PRICE_GUSD_D(10/10/2019-5AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">5169.428567</D></FQL><FQL><Q>891800^MSCI_PRICE_GUSD_D(10/10/2019,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2288.349344</D></FQL><FQL><Q>891800^MSCI_PRICE_GUSD_D(10/10/2019-5AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1979.908777</D></FQL><FQL><Q>899800^MSCI_PRICE_GUSD_D(10/10/2019,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1389.042894</D></FQL><FQL><Q>899800^MSCI_PRICE_GUSD_D(10/10/2019-5AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1106.374255</D></FQL><FQL><Q>892000^MSCI_PRICE_GUSD_D(10/10/2019,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7201.30849</D></FQL><FQL><Q>892000^MSCI_PRICE_GUSD_D(10/10/2019-5AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7423.331341</D></FQL><FQL><Q>168110^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.9119105</D></FQL><FQL><Q>WTI-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-5AY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-37.6149994177245</D></FQL><FQL><Q>GOLD-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-5AY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">22.6251025430681</D></FQL><FQL><Q>DJAGK^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-5AY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-34.0603189374392</D></FQL><FQL><Q>SP50.R^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.6437421</D></FQL><FQL><Q>SP50.R^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.9818077</D></FQL><FQL><Q>SP50.R^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-1.2320161</D></FQL><FQL><Q>SP50.R^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">19.06712</D></FQL><FQL><Q>SP50.R^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7.6479077</D></FQL><FQL><Q>SP50.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">12.989526</D></FQL><FQL><Q>LHMN0078^LB_RETURN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">4.83756021385517</D></FQL><FQL><Q>LHMN0090^LB_RETURN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">5.79142107250432</D></FQL><FQL><Q>LHMN0093^LB_RETURN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">16.2541819745202</D></FQL><FQL><Q>LHMN2814^LB_RETURN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">29.6967821658291</D></FQL><FQL><Q>LHMN0001^LB_RETURN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">16.9930081023818</D></FQL><FQL><Q>LHMN0730^LB_RETURN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">19.3953432967949</D></FQL><FQL><Q>LHMN2765^LB_RETURN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">24.1364516579678</D></FQL><FQL><Q>LHMN0014^LB_RETURN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">27.6763898988529</D></FQL><FQL><Q>GBPUSD^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.5402565</D></FQL><FQL><Q>USDJPY^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.5261421</D></FQL><FQL><Q>USDCNY^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.119155645</D></FQL><FQL><Q>USDCAD^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.32258034</D></FQL><FQL><Q>892400^MSCI_PRICE_GUSD_D(10/10/2019-10AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">467.275564</D></FQL><FQL><Q>990300^MSCI_PRICE_GUSD_D(10/10/2019-10AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">4758.122674</D></FQL><FQL><Q>991700^MSCI_PRICE_GUSD_D(10/10/2019-10AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6275.045478</D></FQL><FQL><Q>939200^MSCI_PRICE_GUSD_D(10/10/2019-10AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">4085.368374</D></FQL><FQL><Q>891800^MSCI_PRICE_GUSD_D(10/10/2019-10AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1649.99617</D></FQL><FQL><Q>899800^MSCI_PRICE_GUSD_D(10/10/2019-10AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">806.557471</D></FQL><FQL><Q>892000^MSCI_PRICE_GUSD_D(10/10/2019-10AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7815.666186</D></FQL><FQL><Q>168110^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3.6839042</D></FQL><FQL><Q>SPN37.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">8.657019</D></FQL><FQL><Q>SP125.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">13.047558</D></FQL><FQL><Q>SP793.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">9.819583</D></FQL><FQL><Q>SP821.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">12.414534</D></FQL><FQL><Q>SP285.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">17.390104</D></FQL><FQL><Q>SP477.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">12.011498</D></FQL><FQL><Q>SP565.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">14.027673</D></FQL><FQL><Q>SP701.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">16.927595</D></FQL><FQL><Q>SPN01.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.5778031</D></FQL><FQL><Q>SP621.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10.275264</D></FQL><FQL><Q>SP685.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">14.716151</D></FQL><FQL><Q>DXY.Z^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.5896804</D></FQL><FQL><Q>EURUSD^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-2.8835058</D></FQL><FQL><Q>GBPUSD^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-2.567646</D></FQL><FQL><Q>USDJPY^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.8996803</D></FQL><FQL><Q>USDCNY^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.43044063</D></FQL><FQL><Q>USDCAD^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.4556062</D></FQL><FQL><Q>USDCHF^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.3219896</D></FQL><FQL><Q>USDCAD^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.2627313</D></FQL><FQL><Q>USDCAD^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.35498142</D></FQL><FQL><Q>USDCAD^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-2.7163625</D></FQL><FQL><Q>USDCAD^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.365172</D></FQL><FQL><Q>USDCAD^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.34376755</D></FQL><FQL><Q>USDCNY^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.18491745</D></FQL><FQL><Q>USDCNY^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3.7796617</D></FQL><FQL><Q>USDCNY^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.974236</D></FQL><FQL><Q>USDCNY^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.0599036</D></FQL><FQL><Q>DJIAK^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.1283159</D></FQL><FQL><Q>COMP^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.9973526</D></FQL><FQL><Q>R.1000^FG_TRET_PCHG_IDX(10/10/2019-1AW,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.910061515542027</D></FQL><FQL><Q>R.1000G^FG_TRET_PCHG_IDX(10/10/2019-1AW,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.16556379576405</D></FQL><FQL><Q>R.1000V^FG_TRET_PCHG_IDX(10/10/2019-1AW,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.643849182662137</D></FQL><FQL><Q>R.2000^FG_TRET_PCHG_IDX(10/10/2019-1AW,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.0465209349138074</D></FQL><FQL><Q>R.2000G^FG_TRET_PCHG_IDX(10/10/2019-1AW,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.253821786994335</D></FQL><FQL><Q>R.2000V^FG_TRET_PCHG_IDX(10/10/2019-1AW,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.162193449557191</D></FQL><FQL><Q>R.3000^FG_TRET_PCHG_IDX(10/10/2019-1AW,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.847989288433881</D></FQL><FQL><Q>R.3000G^FG_TRET_PCHG_IDX(10/10/2019-1AW,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.07493390875231</D></FQL><FQL><Q>R.3000V^FG_TRET_PCHG_IDX(10/10/2019-1AW,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.612057535172883</D></FQL><FQL><Q>R.MID^FG_TRET_PCHG_IDX(10/10/2019-1AW,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.301638630537981</D></FQL><FQL><Q>R.MIDG^FG_TRET_PCHG_IDX(10/10/2019-1AW,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.630102430652757</D></FQL><FQL><Q>R.MIDV^FG_TRET_PCHG_IDX(10/10/2019-1AW,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.0888209763707293</D></FQL><FQL><Q>GBPUSD^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.32865405</D></FQL><FQL><Q>GBPUSD^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-3.5607696</D></FQL><FQL><Q>USDJPY^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.11566281</D></FQL><FQL><Q>USDJPY^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-1.6087115</D></FQL><FQL><Q>DXY.Z^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.8146935</D></FQL><FQL><Q>EURUSD^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-2.6960917</D></FQL><FQL><Q>GBPUSD^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-5.1864977</D></FQL><FQL><Q>USDJPY^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.006484047</D></FQL><FQL><Q>USDCNY^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3.0519834</D></FQL><FQL><Q>USDCAD^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3.49271</D></FQL><FQL><Q>USDCHF^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.7790278</D></FQL><FQL><Q>DXY.Z^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3.343165</D></FQL><FQL><Q>DXY.Z^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.62031865</D></FQL><FQL><Q>EURUSD^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-4.5003295</D></FQL><FQL><Q>EURUSD^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.43087563</D></FQL><FQL><Q>GBPUSD^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-6.9472313</D></FQL><FQL><Q>GBPUSD^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.25398594</D></FQL><FQL><Q>USDJPY^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-4.2189837</D></FQL><FQL><Q>USDJPY^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.3895823</D></FQL><FQL><Q>DJIAK^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-1.5609562</D></FQL><FQL><Q>DJIAK^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">13.585747</D></FQL><FQL><Q>DJIAK^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3.5077095</D></FQL><FQL><Q>COMP^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.60703754</D></FQL><FQL><Q>COMP^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">19.825912</D></FQL><FQL><Q>COMP^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7.1237683</D></FQL><FQL><Q>WTI-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-1D))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.78605358160744</D></FQL><FQL><Q>WTI-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-4AD))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.38152914458742</D></FQL><FQL><Q>WTI-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-0M))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.961360695137736</D></FQL><FQL><Q>WTI-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-0CY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">18.6489479512735</D></FQL><FQL><Q>WTI-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-1AY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-26.7969390543864</D></FQL><FQL><Q>WTI-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-3AY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7.65675241157557</D></FQL><FQL><Q>GOLD-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-1D))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.826007629789349</D></FQL><FQL><Q>GOLD-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-1AW))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-1.46990969613078</D></FQL><FQL><Q>GOLD-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-0M))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.63960142732109</D></FQL><FQL><Q>GOLD-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-0CY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">16.8725566849101</D></FQL><FQL><Q>GOLD-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-1AY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">25.761399966347</D></FQL><FQL><Q>GOLD-FDS^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-3AY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">18.682016673283</D></FQL><FQL><Q>DJAGK^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-1D))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.02566603357117</D></FQL><FQL><Q>DJAGK^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-1AW))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.263702903304641</D></FQL><FQL><Q>DJAGK^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-0M))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.210851118539468</D></FQL><FQL><Q>DJAGK^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-0CY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.60203350061918</D></FQL><FQL><Q>DJAGK^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-1AY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-9.77555012790979</D></FQL><FQL><Q>DJAGK^((FG_PRICE(10/10/2019)/FG_PRICE(10/10/2019-3AY))-1)*100</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-10.1582581232638</D></FQL><FQL><Q>USDCHF^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.080382824</D></FQL><FQL><Q>USDCHF^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.090283155</D></FQL><FQL><Q>USDCHF^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>		This sheet contains FactSet XML data for use with this workbook's =FDS codes.  Modifying the worksheet's contents may damage the workbook's =FDS functionality.















		

Giampiero Fuentes: 1</R><C>1</C><D xsi:type="xsd:double">-0.11532903</D></FQL><FQL><Q>USDCHF^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.034689</D></FQL><FQL><Q>USDCHF^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.5908251</D></FQL><FQL><Q>USDCHF^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.42557073</D></FQL><FQL><Q>LHMN0078^FG_TRET_PCHG_IDX(10/10/2019-1D,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.0057803418856972</D></FQL><FQL><Q>LHMN0078^LB_RETURN(10/10/2019,10/10/2019-1AW)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.036989843994828</D></FQL><FQL><Q>LHMN0078^LB_RETURN(10/10/2019,10/10/2019-0M)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.0677595795171904</D></FQL><FQL><Q>LHMN0078^LB_RETURN(10/10/2019,10/10/2019-0CY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.83137837982776</D></FQL><FQL><Q>LHMN0078^LB_RETURN(10/10/2019,10/10/2019-1AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.33998506632009</D></FQL><FQL><Q>LHMN0078^LB_RETURN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">4.60999645675539</D></FQL><FQL><Q>LHMN0090^FG_TRET_PCHG_IDX(10/10/2019-1D,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.101799599547692</D></FQL><FQL><Q>LHMN0090^LB_RETURN(10/10/2019,10/10/2019-1AW)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.248725811856432</D></FQL><FQL><Q>LHMN0090^LB_RETURN(10/10/2019,10/10/2019-0M)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.216484399052153</D></FQL><FQL><Q>LHMN0090^LB_RETURN(10/10/2019,10/10/2019-0CY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">3.11402965986294</D></FQL><FQL><Q>LHMN0090^LB_RETURN(10/10/2019,10/10/2019-1AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">4.48035653980543</D></FQL><FQL><Q>LHMN0090^LB_RETURN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">4.38640427760024</D></FQL><FQL><Q>LHMN0093^FG_TRET_PCHG_IDX(10/10/2019-1D,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.617034501930469</D></FQL><FQL><Q>LHMN0093^LB_RETURN(10/10/2019,10/10/2019-1AW)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-1.06706274236462</D></FQL><FQL><Q>LHMN0093^LB_RETURN(10/10/2019,10/10/2019-0M)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.200655964413721</D></FQL><FQL><Q>LHMN0093^LB_RETURN(10/10/2019,10/10/2019-0CY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">11.0839525003325</D></FQL><FQL><Q>LHMN0093^LB_RETURN(10/10/2019,10/10/2019-1AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">16.9553029287312</D></FQL><FQL><Q>LHMN0093^LB_RETURN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6.93687889633132</D></FQL><FQL><Q>LHMN2814^FG_TRET_PCHG_IDX(10/10/2019-1D,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.044888743575644</D></FQL><FQL><Q>LHMN2814^LB_RETURN(10/10/2019,10/10/2019-1AW)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.194055517114333</D></FQL><FQL><Q>LHMN2814^LB_RETURN(10/10/2019,10/10/2019-0M)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.394460989662648</D></FQL><FQL><Q>LHMN2814^LB_RETURN(10/10/2019,10/10/2019-0CY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10.9667468855869</D></FQL><FQL><Q>LHMN2814^LB_RETURN(10/10/2019,10/10/2019-1AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7.0500040991937</D></FQL><FQL><Q>LHMN2814^LB_RETURN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">18.3245031957893</D></FQL><FQL><Q>LHMN0001^FG_TRET_PCHG_IDX(10/10/2019-1D,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.324464436934624</D></FQL><FQL><Q>LHMN0001^LB_RETURN(10/10/2019,10/10/2019-1AW)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.562017182580499</D></FQL><FQL><Q>LHMN0001^LB_RETURN(10/10/2019,10/10/2019-0M)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.0818872769954737</D></FQL><FQL><Q>LHMN0001^LB_RETURN(10/10/2019,10/10/2019-0CY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">8.60993778947678</D></FQL><FQL><Q>LHMN0001^LB_RETURN(10/10/2019,10/10/2019-1AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">11.398274944342</D></FQL><FQL><Q>LHMN0001^LB_RETURN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">9.68313750453671</D></FQL><FQL><Q>LHMN0730^LB_RETURN(10/10/2019,10/10/2019-1AW)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.0701315302557015</D></FQL><FQL><Q>LHMN0730^LB_RETURN(10/10/2019,10/10/2019-0M)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.563547842251011</D></FQL><FQL><Q>LHMN0730^LB_RETURN(10/10/2019,10/10/2019-0CY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7.3508804526957</D></FQL><FQL><Q>LHMN0730^LB_RETURN(10/10/2019,10/10/2019-1AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10.1169218359635</D></FQL><FQL><Q>LHMN0730^LB_RETURN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">11.187452294984</D></FQL><FQL><Q>LHMN2765^FG_TRET_PCHG_IDX(10/10/2019-1D,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.410705316812066</D></FQL><FQL><Q>LHMN2765^LB_RETURN(10/10/2019,10/10/2019-1AW)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.75511683792826</D></FQL><FQL><Q>LHMN2765^LB_RETURN(10/10/2019,10/10/2019-0M)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.108925943864191</D></FQL><FQL><Q>LHMN2765^LB_RETURN(10/10/2019,10/10/2019-0CY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">13.075531673054</D></FQL><FQL><Q>LHMN2765^LB_RETURN(10/10/2019,10/10/2019-1AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">14.1557991723735</D></FQL><FQL><Q>LHMN2765^LB_RETURN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">14.5363297564958</D></FQL><FQL><Q>LHMN0014^FG_TRET_PCHG_IDX(10/10/2019-1D,10/10/2019,,,,"UNHEDGED")</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.0912938241303451</D></FQL><FQL><Q>LHMN0014^LB_RETURN(10/10/2019,10/10/2019-1AW)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.0050809706287458</D></FQL><FQL><Q>LHMN0014^LB_RETURN(10/10/2019,10/10/2019-0M)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.167307062314426</D></FQL><FQL><Q>LHMN0014^LB_RETURN(10/10/2019,10/10/2019-0CY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10.978440829436</D></FQL><FQL><Q>LHMN0014^LB_RETURN(10/10/2019,10/10/2019-1AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">11.8561004553743</D></FQL><FQL><Q>LHMN0014^LB_RETURN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">14.290283726915</D></FQL><FQL><Q>SPN37.R^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.9812474</D></FQL><FQL><Q>SPN37.R^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.46300888</D></FQL><FQL><Q>SPN37.R^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-3.2730222</D></FQL><FQL><Q>SPN37.R^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">13.281155</D></FQL><FQL><Q>SPN37.R^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6.057143</D></FQL><FQL><Q>SPN37.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">8.300298</D></FQL><FQL><Q>SP125.R^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.87337494</D></FQL><FQL><Q>SP125.R^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.69493055</D></FQL><FQL><Q>SP125.R^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-2.9723883</D></FQL><FQL><Q>SP125.R^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">18.939198</D></FQL><FQL><Q>SP125.R^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.4837852</D></FQL><FQL><Q>SP125.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10.726927</D></FQL><FQL><Q>SP793.R^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.64002275</D></FQL><FQL><Q>SP793.R^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.3766408</D></FQL><FQL><Q>SP793.R^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.15036464</D></FQL><FQL><Q>SP793.R^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">21.555292</D></FQL><FQL><Q>SP793.R^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">12.40741</D></FQL><FQL><Q>SP793.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">4.0613456</D></FQL><FQL><Q>SP821.R^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.11917949</D></FQL><FQL><Q>SP821.R^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.4354477</D></FQL><FQL><Q>SP821.R^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.9000063</D></FQL><FQL><Q>SP821.R^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">24.272097</D></FQL><FQL><Q>SP821.R^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">22.853899</D></FQL><FQL><Q>SP821.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">14.417363</D></FQL><FQL><Q>SP285.R^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.5336523</D></FQL><FQL><Q>SP285.R^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.8162737</D></FQL><FQL><Q>SP285.R^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-1.2082696</D></FQL><FQL><Q>SP285.R^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">20.982027</D></FQL><FQL><Q>SP285.R^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10.05286</D></FQL><FQL><Q>SP285.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">15.456426</D></FQL><FQL><Q>SP477.R^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.2045989</D></FQL><FQL><Q>SP477.R^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.79568624</D></FQL><FQL><Q>SP477.R^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.64816475</D></FQL><FQL><Q>SP477.R^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">22.47821</D></FQL><FQL><Q>SP477.R^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">17.277336</D></FQL><FQL><Q>SP477.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">8.2784395</D></FQL><FQL><Q>SP565.R^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.51419735</D></FQL><FQL><Q>SP565.R^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.4959464</D></FQL><FQL><Q>SP565.R^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-1.0471225</D></FQL><FQL><Q>SP565.R^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">4.5328736</D></FQL><FQL><Q>SP565.R^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-1.5381634</D></FQL><FQL><Q>SP565.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">9.207386</D></FQL><FQL><Q>SP701.R^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.6375313</D></FQL><FQL><Q>SP701.R^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.4898062</D></FQL><FQL><Q>SP701.R^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.11127591</D></FQL><FQL><Q>SP701.R^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">31.224812</D></FQL><FQL><Q>SP701.R^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">17.444551</D></FQL><FQL><Q>SP701.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">22.261772</D></FQL><FQL><Q>SPN01.R^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.2795448</D></FQL><FQL><Q>SPN01.R^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.22556782</D></FQL><FQL><Q>SPN01.R^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-3.4368098</D></FQL><FQL><Q>SPN01.R^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.3552537</D></FQL><FQL><Q>SPN01.R^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-21.305489</D></FQL><FQL><Q>SPN01.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-4.2773623</D></FQL><FQL><Q>SP621.R^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.0304332</D></FQL><FQL><Q>SP621.R^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.4586449</D></FQL><FQL><Q>SP621.R^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-2.474308</D></FQL><FQL><Q>SP621.R^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">16.644419</D></FQL><FQL><Q>SP621.R^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.6415467</D></FQL><FQL><Q>SP621.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">13.707998</D></FQL><FQL><Q>SP685.R^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.18489361</D></FQL><FQL><Q>SP685.R^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.30636787</D></FQL><FQL><Q>SP685.R^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.07041693</D></FQL><FQL><Q>SP685.R^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">29.618431</D></FQL><FQL><Q>SP685.R^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">28.02465</D></FQL><FQL><Q>SP685.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">12.141753</D></FQL><FQL><Q>GBPUSD^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.9875119</D></FQL><FQL><Q>USDJPY^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.1809826</D></FQL><FQL><Q>USDCNY^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.18491745</D></FQL><FQL><Q>SPN37.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6.1069555</D></FQL><FQL><Q>SP125.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10.272252</D></FQL><FQL><Q>SP793.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">5.4857316</D></FQL><FQL><Q>SP821.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">12.240295</D></FQL><FQL><Q>SP285.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">14.490973</D></FQL><FQL><Q>SP477.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">8.855037</D></FQL><FQL><Q>SP565.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">9.0364685</D></FQL><FQL><Q>SP701.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">19.389515</D></FQL><FQL><Q>SPN01.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-4.325669</D></FQL><FQL><Q>SP621.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10.529466</D></FQL><FQL><Q>SP685.R^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-5AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">11.119341</D></FQL><FQL><Q>LHMN0078^LB_RETURN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">5.21702663145971</D></FQL><FQL><Q>LHMN0090^LB_RETURN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">11.6342514400173</D></FQL><FQL><Q>LHMN0093^LB_RETURN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">49.1103667596584</D></FQL><FQL><Q>LHMN2814^LB_RETURN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">113.106996945533</D></FQL><FQL><Q>LHMN0001^LB_RETURN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">44.7413119611851</D></FQL><FQL><Q>LHMN0730^LB_RETURN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">52.5612814590744</D></FQL><FQL><Q>LHMN2765^LB_RETURN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">72.3888821167785</D></FQL><FQL><Q>LHMN0014^LB_RETURN(10/10/2019,10/10/2019-10AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">86.8162241337469</D></FQL><FQL><Q>DXY.Z^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.42071342</D></FQL><FQL><Q>DXY.Z^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.16487241</D></FQL><FQL><Q>DXY.Z^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-0.680238</D></FQL><FQL><Q>DXY.Z^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2.6286006</D></FQL><FQL><Q>EURUSD^FG_TOTAL_RETURNC(10/10/2019-1D,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.30509233</D></FQL><FQL><Q>EURUSD^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.2640009</D></FQL><FQL><Q>EURUSD^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1.0227442</D></FQL><FQL><Q>EURUSD^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-3.6565661</D></FQL><FQL><Q>892400^MSCI_PRICE_GUSD_D(10/10/2019-1AW,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1060.610242</D></FQL><FQL><Q>892400^MSCI_PRICE_GUSD_D(10/10/2019-0M,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1082.84661</D></FQL><FQL><Q>892400^MSCI_PRICE_GUSD_D(10/10/2019-0CY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">927.78355</D></FQL><FQL><Q>892400^MSCI_PRICE_GUSD_D(10/10/2019-1AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1014.63179</D></FQL><FQL><Q>892400^MSCI_PRICE_GUSD_D(10/10/2019-3AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">806.14608</D></FQL><FQL><Q>990300^MSCI_PRICE_GUSD_D(10/10/2019-1AW,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7808.979363</D></FQL><FQL><Q>990300^MSCI_PRICE_GUSD_D(10/10/2019-0M,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7988.983333</D></FQL><FQL><Q>990300^MSCI_PRICE_GUSD_D(10/10/2019-0CY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7048.072174</D></FQL><FQL><Q>990300^MSCI_PRICE_GUSD_D(10/10/2019-1AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7730.104782</D></FQL><FQL><Q>990300^MSCI_PRICE_GUSD_D(10/10/2019-3AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6488.586828</D></FQL><FQL><Q>991700^MSCI_PRICE_GUSD_D(10/10/2019-1AW,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10102.650121</D></FQL><FQL><Q>991700^MSCI_PRICE_GUSD_D(10/10/2019-0M,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">10422.271928</D></FQL><FQL><Q>991700^MSCI_PRICE_GUSD_D(10/10/2019-0CY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">8983.784071</D></FQL><FQL><Q>991700^MSCI_PRICE_GUSD_D(10/10/2019-1AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">9794.428244</D></FQL><FQL><Q>991700^MSCI_PRICE_GUSD_D(10/10/2019-3AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">8196.818007</D></FQL><FQL><Q>939200^MSCI_PRICE_GUSD_D(10/10/2019-1AW,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7236.653512</D></FQL><FQL><Q>939200^MSCI_PRICE_GUSD_D(10/10/2019-0M,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7237.605169</D></FQL><FQL><Q>939200^MSCI_PRICE_GUSD_D(10/10/2019-0CY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6489.83392</D></FQL><FQL><Q>939200^MSCI_PRICE_GUSD_D(10/10/2019-1AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7411.651558</D></FQL><FQL><Q>939200^MSCI_PRICE_GUSD_D(10/10/2019-3AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">5967.167947</D></FQL><FQL><Q>891800^MSCI_PRICE_GUSD_D(10/10/2019-1AW,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2277.455052</D></FQL><FQL><Q>891800^MSCI_PRICE_GUSD_D(10/10/2019-0M,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2297.198972</D></FQL><FQL><Q>891800^MSCI_PRICE_GUSD_D(10/10/2019-0CY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2162.749493</D></FQL><FQL><Q>891800^MSCI_PRICE_GUSD_D(10/10/2019-1AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">2197.331575</D></FQL><FQL><Q>891800^MSCI_PRICE_GUSD_D(10/10/2019-3AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1941.500996</D></FQL><FQL><Q>899800^MSCI_PRICE_GUSD_D(10/10/2019-1AW,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1390.073216</D></FQL><FQL><Q>899800^MSCI_PRICE_GUSD_D(10/10/2019-0M,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1397.266865</D></FQL><FQL><Q>899800^MSCI_PRICE_GUSD_D(10/10/2019-0CY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1318.631429</D></FQL><FQL><Q>899800^MSCI_PRICE_GUSD_D(10/10/2019-1AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1340.047871</D></FQL><FQL><Q>899800^MSCI_PRICE_GUSD_D(10/10/2019-3AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">1167.270136</D></FQL><FQL><Q>892000^MSCI_PRICE_GUSD_D(10/10/2019-1AW,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7137.526284</D></FQL><FQL><Q>892000^MSCI_PRICE_GUSD_D(10/10/2019-0M,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7227.127132</D></FQL><FQL><Q>892000^MSCI_PRICE_GUSD_D(10/10/2019-0CY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6780.499674</D></FQL><FQL><Q>892000^MSCI_PRICE_GUSD_D(10/10/2019-1AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">7053.073161</D></FQL><FQL><Q>892000^MSCI_PRICE_GUSD_D(10/10/2019-3AY,,,0)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">6162.260223</D></FQL><FQL><Q>168110^FG_TOTAL_RETURNC(10/10/2019-1AW,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">0.32775402</D></FQL><FQL><Q>168110^FG_TOTAL_RETURNC(10/10/2019-0M,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">-1.4163911</D></FQL><FQL><Q>168110^FG_TOTAL_RETURNC(10/10/2019-0CY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">14.660608</D></FQL><FQL><Q>168110^FG_TOTAL_RETURNC(10/10/2019-1AY,10/10/2019)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">5.8339596</D></FQL><FQL><Q>168110^P_TOTAL_RETURNC_ANN(10/10/2019,10/10/2019-3AY)</Q><R>1</R><C>1</C><D xsi:type="xsd:double">4.0823784</D></FQL></Schema>
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		sp50				Date		10/10/2019												Hide				Hide				Hide

						U.S Equities

						Index		Price		Daily		Weekly		MTD		YTD		1 Year		3 Year		3 Year		5 Year		5 Year		10 Year		10 Year

		sp50		SP50.r		S&P 500		2938.1		0.6		1.0		(1.2)		19.1		7.6		13.0		13.0		10.8		10.8		15.8		15.8

				DJIAK		DJ Industrial Average		26496.7		0.6		1.1		(1.6)		13.6		3.5		19.3		19.3		12.6		12.6		16.1		16.1

				COMP		NASDAQ Composite Index		7950.8		0.6		1.0		(0.6)		19.8		7.1		19.9		19.9		13.1		13.1		19.0		19.0

				R.1000		Russell 1000		3118.9		0.6		0.9		(1.3)		19.0		3.9		13.2		13.2		10.6		10.6		13.2		13.2

				R.1000G		Russell 1000 Growth		1055.9		0.5		1.2		(0.5)		22.7		3.7		16.9		16.9		13.4		13.4		14.9		14.9

				R.1000V		Russell 1000 Value		763.3		0.7		0.6		(2.1)		15.4		4.0		9.4		9.4		7.8		7.8		11.5		11.5

				R.2000		Russell 2000		3691.5		0.4		(0.0)		(2.5)		11.4		(8.9)		8.2		8.2		8.2		8.2		11.2		11.2

				R.2000G		Russell 2000 Growth		5798.4		0.3		(0.3)		(2.4)		12.6		(9.6)		9.8		9.8		9.1		9.1		12.2		12.2

				R.2000V		Russell 2000 Value		6326.4		0.5		0.2		(2.6)		9.9		(8.2)		6.5		6.5		7.2		7.2		10.1		10.1

				R.3000		Russell 3000		3156.7		0.6		0.8		(1.3)		18.5		2.9		12.8		12.8		10.4		10.4		13.1		13.1

				R.3000G		Russell 3000 Growth		6217.5		0.5		1.1		(0.6)		22.0		2.7		16.4		16.4		13.1		13.1		14.7		14.7

				R.3000V		Russell 3000 Value		4698.3		0.7		0.6		(2.1)		15.0		3.1		9.2		9.2		7.8		7.8		11.4		11.4

				R.MID		Russell Midcap		5622.8		0.5		0.3		(2.0)		19.5		3.2		10.7		10.7		9.1		9.1		13.1		13.1



						Midcap U.S. Stocks

				R.MID		Russell Midcap		5622.8		0.5		0.3		(2.0)		19.5		3.2		10.7				9.1				13.1

				R.MIDG		Russell Midcap Growth		2431.5		0.4		0.6		(1.0)		24.0		5.2		14.5				11.1				14.1

				R.MIDV		Russell Midcap Value		2045.8		0.6		0.1		(2.6)		16.4		1.6		7.8				7.6				12.3

						Equity Sectors

						Sector		Price		Daily		Weekly		MTD		YTD		1 Year		3 Year		3 Year		5 Year		5 Year		10 Year		10 Year

		spn37		SPN37.r		Materials		352.7		1.0		0.5		(3.3)		13.3		6.1		8.3		8.3		6.1		6.1		8.7		8.7

		sp125		sp125.r		Industrials		635.2		0.9		0.7		(3.0)		18.9		2.5		10.7		10.7		10.3		10.3		13.0		13.0

		sp793		SP793.r		Comm Services		166.5		0.6		1.4		(0.2)		21.6		12.4		4.1		4.1		5.5		5.5		9.8		9.8

		sp821		SP821.r		Utilities		325.5		(0.1)		0.4		(0.9)		24.3		22.9		14.4		14.4		12.2		12.2		12.4		12.4

		sp285		SP285.r		Consumer Discretionary		935.7		0.5		0.8		(1.2)		21.0		10.1		15.5		15.5		14.5		14.5		17.4		17.4

		sp477		SP477.r		Consumer Staples		625.1		0.2		0.8		(0.6)		22.5		17.3		8.3		8.3		8.9		8.9		12.0		12.0

		sp565		SP565.r		Health Care		1032.2		0.5		0.5		(1.0)		4.5		(1.5)		9.2		9.2		9.0		9.0		14.0		14.0

		sp701		SP701.r		Information Technology		1411.1		0.6		1.5		(0.1)		31.2		17.4		22.3		22.3		19.4		19.4		16.9		16.9

		spn01		SPN01.r		Energy		422.1		1.3		0.2		(3.4)		2.4		(21.3)		(4.3)		(4.3)		(4.3)		(4.3)		2.6		2.6

		sp621		SP621.r		Financials		453.5		1.0		1.5		(2.5)		16.6		2.6		13.7		13.7		10.5		10.5		10.3		10.3

		sp685		sp685.r		Real Estate		243.4		0.2		0.3		(0.1)		29.6		28.0		12.1		12.1		11.1		11.1		14.7		14.7



						Fixed Income

						Index		Yield		Daily		Weekly		MTD		YTD		1 Year		3 Year		3 Year		5 Year		5 Year		10 Year		10 Year

				lhmn0078		3-Months Treasury Bill (%)		1.7		0.0		0.0		0.1		1.8		2.3		4.6		1.5		4.8		0.9		5.2		0.5

				lhmn0090		2-Year Treasury (%)		1.5		(0.1)		(0.2)		0.2		3.1		4.5		4.4		1.4		5.8		1.1		11.6		1.1

				lhmn0093		10-Year Treasury (%)		1.7		(0.6)		(1.1)		0.2		11.1		17.0		6.9		2.3		16.3		3.1		49.1		4.1

				LHMN2814		Barclays US Corporate High Yield		6.4		0.0		0.2		(0.4)		11.0		7.1		18.3		5.8		29.7		5.3		113.1		7.9

				LHMN0001		Bloomberg Barclays US Aggregate		2.2		(0.3)		(0.6)		0.1		8.6		11.4		9.7		3.1		17.0		3.2		44.7		3.8

				lhmn0730		Bloomberg Barclays Municipals				0.1		0.1		0.6		7.4		10.1		11.2		3.6		19.4		3.6		52.6		4.3

				lhmn2765		Bloomberg Barclays IG Credit		2.9		(0.4)		(0.8)		(0.1)		13.1		14.2		14.5		4.6		24.1		4.4		72.4		5.6

				lhmn0014		Bloomberg Barclays EM Bonds		5.0		(0.1)		(0.0)		0.2		11.0		11.9		14.3		4.6		27.7		5.0		86.8		6.4



						Commodities

						Index		Price		Daily		Weekly		MTD		YTD		1 Year		3 Year		3 Year		5 Year		5 Year		10 Year		10 Year

				WTI-FDS		WTI Crude ($/bl)		53.6		1.8		1.4		(1.0)		18.6		(26.8)		7.7		2.5		(37.6)		(9.0)		(25.4)		(2.9)

				GOLD-FDS		Gold ($/Troy Oz)		1494.8		(0.8)		(1.5)		0.6		16.9		25.8		18.7		5.9		22.6		4.2		42.2		3.6

				DJAGK		Dow Jones-UBS Commodity Index		77.9		0.0		0.3		0.2		1.6		(9.8)		(10.2)		(3.5)		(34.1)		(8.0)		(39.7)		(4.9)



						Currencies

						Currency		Price		Daily		Weekly		MTD		YTD		1 Year		3 Year		3 Year		5 Year		5 Year		10 Year		10 Year

				DXY.Z		U.S. Dollar Index		98.7		(0.4)		(0.2)		(0.7)		2.6		3.3		0.6		0.6		2.8		2.8		2.6		2.6

				EURUSD		U.S. Dollar per Euro		1.1		0.3		0.3		1.0		(3.7)		(4.5)		(0.4)		(0.4)		(2.7)		(2.7)		(2.9)		(2.9)

				GBPUSD		U.S. Dollar per British Pounds		1.2		0.5		(1.0)		(0.3)		(3.6)		(6.9)		(0.3)		(0.3)		(5.2)		(5.2)		(2.6)		(2.6)

				USDJPY		Japanese Yen per U.S. Dollar		108.0		0.5		1.2		(0.1)		(1.6)		(4.2)		1.4		1.4		0.0		0.0		1.9		1.9

				USDCNY		China Renminbi per U.S. Dollar		7.1		(0.1)		(0.2)		(0.2)		3.8		3.0		2.1		2.1		3.1		3.1		0.4		0.4

				USDCAD		Canadian Dollar per U.S. Dollar		1.3		(0.3)		(0.3)		0.4		(2.7)		2.4		0.3		0.3		3.5		3.5		2.5		2.5

				USDCHF		Swiss Franc per U.S. Dollar		1.0		0.1		(0.1)		(0.1)		1.0		0.6		0.4		0.4		0.8		0.8		(0.3)		(0.3)



						International Equities

						Index		Price		Daily		Weekly		MTD		YTD		1 Year		3 Year		3 Year		5 Year		5 Year		10 Year		10 Year

				892400		MSCI AC World		514.1				0.9		(1.2)		15.3		5.4		32.7		9.9		45.8		7.8		128.9		8.6

				990300		MSCI EAFE		1862.4				0.9		(1.4)		11.8		1.9		21.4		6.7		25.2		4.6		65.6		5.2

				991700		MSCI Europe ex UK		1944.5				2.0		(1.1)		14.7		5.2		25.8		7.9		29.3		5.3		64.3		5.1

				939200		MSCI Japan		3184.4				(0.4)		(0.4)		11.1		(2.8)		20.8		6.5		39.4		6.9		76.4		5.8

				891800		MSCI EM		996.5				0.5		(0.4)		5.8		4.1		17.9		5.6		15.6		2.9		38.7		3.3

				899800		MSCI Asia ex JP		614.0				(0.1)		(0.6)		5.3		3.7		19.0		6.0		25.5		4.7		72.2		5.6

				892000		MSCI LATAM		2656.4				0.9		(0.4)		6.2		2.1		16.9		5.3		(3.0)		(0.6)		(7.9)		(0.8)

				168110		Canada S&P/TSX Composite		12360.0				0.3		(1.4)		14.7		5.8		4.1		4.1		2.9		2.9		3.7		3.7





__APW_ACTIVE_FIELD_RESTORE__
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DISCLOSURES

All expressions of opinion reflect the judgment of the author(s) and/or Investment Strategy Committee, and are subject to
change. This information should not be construed as a recommendation. The foregoing content is subject to change at any
time without notice. Content provided herein is for informational purposes only. There is no guarantee that these statements,
opinions or forecasts provided herein will prove to be correct. Past performance is not a guarantee of future results. Indices
and peer groups are not available for direct investment. Any investor who attempts to mimic the performance of an index or
peer group would incur fees and expenses that would reduce returns. No investment strategy can guarantee success.
Economic and market conditions are subject to change. Investing involves risks including the possible loss of capital.

Diversification and asset allocation do not ensure a profit or protect against a loss.

INTERNATIONAL INVESTING | International investing involves additional risks such as currency fluctuations, differing financial
accounting standards, and possible political and economic instability. These risks are greater in emerging markets.

SECTORS | Sector investments are companies engaged in business related to a specific economic sector and are presented
herein for illustrative purposes only and should not be considered as the sole basis for an investment decision. Sectors are
subject to fierce competition and their products and services may be subject to rapid obsolescence. There are additional risks
associated with investing in an individual sector, including limited diversification.

OIL | Investing in oil involves special risks, including the potential adverse effects of state and federal regulation and may not
be suitable for all investors.

CURRENCIES | Currencies investing are generally considered speculative because of the significant potential for investment
loss. Their markets are likely to be volatile and there may be sharp price fluctuations even during periods when prices overall
are rising.

GOLD | Gold is subject to the special risks associated with investing in precious metals, including but not limited to: price may
be subject to wide fluctuation; the market is relatively limited; the sources are concentrated in countries that have the
potential for instability; and the market is unregulated.

FIXED INCOME | Fixed-income securities (or “bonds”) are exposed to various risks including but not limited to credit (risk of
default of principal and interest payments), market and liquidity, interest rate, reinvestment, legislative (changes to the tax
code), and call risks. There is an inverse relationship between interest rate movements and fixed income prices. Generally,
when interest rates rise, fixed income prices fall and when interest rates fall, fixed income prices generally rise.

US TREASURIES | US Treasury securities are guaranteed by the US government and, if held to maturity, generally offer a fixed
rate of return and guaranteed principal value.

DESIGNATIONS

Certified Financial Planner Board of Standards Inc. owns the certification marks CFP® and CERTIFIED FINANCIAL PLANNER™ in
the U.S.

Investments & Wealth InstituteTM (The Institute) is the owner of the certification marks “CIMA” and “Certified Investment
Management Analyst.” Use of CIMA and/or Certified Investment Management Analyst signifies that the user has successfully
completed The Institute's initial and ongoing credentialing requirements for investment management professionals.

DATA SOURCES

FactSet and Bloomberg.

DOMESTIC EQUITY DEFINITION

LARGE GROWTH | Russell 1000 Growth Total Return Index: This index represents a segment of the Russell 1000 Index with a
greater-than-average growth orientation. Companies in this index have higher price-to-book and price-earnings ratios, lower
dividend yields and higher forecasted growth values. This index includes the effects of reinvested dividends.

MID GROWTH | Russell Mid Cap Growth Total Return Index: This index contains stocks from the Russell Midcap Index with a
greater-than-average growth orientation. The stocks are also members of the Russell 1000 Growth Index. This index includes
the effects of reinvested dividends.

SMALL GROWTH | Russell 2000 Growth Total Return Index: This index represents a segment of the Russell 2000 Index with a
greater-than-average growth orientation. The combined market capitalization of the Russell 2000 Growth and Value Indices
will add up to the total market cap of the Russell 2000. This index includes the effects of reinvested dividends.
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LARGE BLEND | Russell 1000 Total Return Index: This index represents the 1000 largest companies in the Russell 3000 Index.
This index is highly correlated with the S&P 500 Index. This index includes the effects of reinvested dividends.

MID BLEND | Russell Mid Cap Total Return Index: This index consists of the bottom 800 securities in the Russell 1000 Index as
ranked by total market capitalization. This index includes the effects of reinvested dividends.

SMALL BLEND | Russell 2000 Total Return Index: This index covers 2000 of the smallest companies in the Russell 3000 Index,
which ranks the 3000 largest US companies by market capitalization. The Russell 2000 represents approximately 10% of the
Russell 3000 total market capitalization. This index includes the effects of reinvested dividends.

LARGE VALUE | Russell 1000 Value Total Return Index: This index represents a segment of the Russell 1000 Index with a less-
than-average growth orientation. Companies in this index have low price-to-book and price-earnings ratios, higher dividend
yields and lower forecasted growth values. This index includes the effects of reinvested dividends.

MID VALUE | Russell Mid Cap Value Total Return Index: This index contains stocks from the Russell Midcap Index with a less-
than-average growth orientation. The stocks are also members of the Russell 1000 Value Index. This index includes the effects
of reinvested dividends.

SMALL VALUE | Russell 2000 Value Total Return Index: This index represents a segment of the Russell 2000 Index with a less-
than-average growth orientation. The combined market capitalization of the Russell 2000 Growth and Value Indices will add up
to the total market cap of the Russell 2000. This index includes the effects of reinvested dividends.

FIXED INCOME DEFINITION

AGGREGATE BOND | Bloomberg Barclays US Agg Bond Total Return Index: The index is a measure of the investment grade,
fixed-rate, taxable bond market of roughly 6,000 SEC-registered securities with intermediate maturities averaging
approximately 10 years. The index includes bonds from the Treasury, Government-Related, Corporate, MBS, ABS, and CMBS
sectors.

HIGH YIELD | Bloomberg Barclays US Corporate High Yield Total Return Index: The index measures the USD-denominated,
high yield, fixed-rate corporate bond market. Securities are classified as high yield if the middle rating of Moody’s, Fitch and
S&P is Ba1/BB+/BB+ or below.

CREDIT | Bloomberg Barclays US Credit Total Return Index: The index measures the investment grade, US dollar-
denominated, fixed-rate, taxable corporate and government related bond markets. It is composed of the US Corporate Index
and a non-corporate component that includes foreign agencies, sovereigns, supranationals and local authorities.

MUNICIPAL | Bloomberg Barclays Municipal Total Return Index: The index is a measure of the long-term tax-exempt bond
market with securities of investment grade (rated at least Baa by Moody’s Investors Service and BBB by Standard and Poor’s).
This index has four main sectors: state and local general obligation bonds, revenue bonds, insured bonds, and prerefunded
bonds.

DOW JONES INDUSTRIAL AVERAGE (DJIA) | The Dow Jones Industrial Average (DJIA) is an index that tracks 30 large, publicly-
owned companies trading on the New York Stock Exchange (NYSE) and the NASDAQ.

NASDAQ COMPOSITE INDEX | The Nasdaq Composite Index is the market capitalization-weighted index of over 3,300 common
equities listed on the Nasdaq stock exchange.

S&P 500 | The S&P 500 Total Return Index: The index is widely regarded as the best single gauge of large-cap U.S. equities.
There is over USD 7.8 trillion benchmarked to the index, with index assets comprising approximately USD 2.2 trillion of this
total. The index includes 500 leading companies and captures approximately 80% coverage of available market capitalization.

BLOOMBERG BARCLAYS CAPITAL AGGREGATE BOND TOTAL RETURN INDEX | This 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
index is designed to minimize concentration in any one commodity or sector. It currently has 22 commodity futures in seven
sectors. No one commodity can compose less than 2% or more than 15% of the index, and no sector can represent more than
33% of the index (as of the annual weightings of the components).

INTERNATIONAL EQUITY DEFINITION

EMERGING MARKETS EASTERN EUROPE | MSCI EM Eastern Europe Net Return Index: The index captures large- and mid-cap
representation across four Emerging Markets (EM) countries in Eastern Europe. With 50 constituents, the index covers
approximately 85% of the free float-adjusted market capitalization in each country.
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EMERGING MARKETS ASIA | MSCI EM Asia Net Return Index: The index captures large- and mid-cap representation across
eight Emerging Markets countries. With 554 constituents, the index covers approximately 85% of the free float-adjusted market
capitalization in each country.

EMERGING MARKETS LATIN AMERICA | MSCI EM Latin America Net Return Index: The index captures large- and mid-cap
representation across five Emerging Markets (EM) countries in Latin America. With 116 constituents, the index covers
approximately 85% of the free float-adjusted market capitalization in each country.

EMERGING MARKETS | MSCI Emerging Markets Net Return Index: This index consists of 23 countries representing 10% of
world market capitalization. The index is available for a number of regions, market segments/sizes and covers approximately
85% of the free float-adjusted market capitalization in each of the 23 countries.

PACIFIC EX-JAPAN | MSCI Pacific Ex Japan Net Return Index: The index captures large- and mid-cap representation across
four of 5 Developed Markets (DM) countries in the Pacific region (excluding Japan). With 150 constituents, the index covers
approximately 85% of the free float-adjusted market capitalization in each country.

JAPAN | MSCI Japan Net Return Index: The index is designed to measure the performance of the large and mid cap segments
of the Japanese market. With 319 constituents, the index covers approximately 85% of the free float-adjusted market
capitalization in Japan.

FOREIGN DEVELOPED MARKETS | MSCI EAFE Net Return Index: This index is designed to represent the performance of large
and mid-cap securities across 21 developed markets, including countries in Europe, Australasia and the Far East, excluding the
U.S. and Canada. The index is available for a number of regions, market segments/sizes and covers approximately 85% of the
free float-adjusted market capitalization in each of the 21 countries.

EUROPE EX UK | MSCI Europe Ex UK Net Return Index: The index captures large and mid cap representation across 14
Developed Markets (DM) countries in Europe. With 337 constituents, the index covers approximately 85% of the free float-
adjusted market capitalization across European Developed Markets excluding the UK.

MSCI EAFE | The MSCI EAFE (Europe, Australasia, and Far East) is a free float-adjusted market capitalization index that is
designed to measure developed market equity performance, excluding the United States & Canada. The EAFE consists of the
country indices of 22 developed nations.

INTERNATIONAL DISCLOSURES

FOR CLIENTS IN THE UNITED KINGDOM | For clients of Raymond James Financial International Limited (RJFI): This document
and any investment to which this document relates is intended for the sole use of the persons to whom it is addressed, being
persons who are Eligible Counterparties or Professional Clients as described in the FCA rules or persons described in Articles
19(5) (Investment professionals) or 49(2) (high net worth companies, unincorporated associations, etc.) of the Financial
Services and Markets Act 2000 (Financial Promotion) Order 2005 (as amended)or any other person to whom this promotion
may lawfully be directed. It is not intended to be distributed or passed on, directly or indirectly, to any other class of persons
and may not be relied upon by such persons and is, therefore, not intended for private individuals or those who would be
classified as Retail Clients.

FOR CLIENTS OF RAYMOND JAMES INVESTMENT SERVICES, LTD.: This document is for the use of professional investment
advisers and managers and is not intended for use by clients.

FOR CLIENTS IN FRANCE | This document and any investment to which this document relates is intended for the sole use of the
persons to whom it is addressed, being persons who are Eligible Counterparties or Professional Clients as described in "Code
Monetaire et Financier" and Reglement General de l'Autorite des marches Financiers. It is not intended to be distributed or
passed on, directly or indirectly, to any other class of persons and may not be relied upon by such persons and is, therefore, not
intended for private individuals or those who would be classified as Retail Clients.

FOR CLIENTS OF RAYMOND JAMES EURO EQUITIES | Raymond James Euro Equities is authorised and regulated by the Autorite
de Controle Prudentiel et de Resolution and the Autorite des Marches Financiers.

FOR INSTITUTIONAL CLIENTS IN THE EUROPEAN ECONOMIC AREA (EE) OUTSIDE OF THE UNITED KINGDOM | This document
(and any attachments or exhibits hereto) is intended only for EEA institutional clients or others to whom it may lawfully be
submitted.

FOR CANADIAN CLIENTS | This document is not prepared subject to Canadian disclosure requirements, unless a Canadian has
contributed to the content of the document. In the case where there is Canadian contribution, the document meets all
applicable IIROC disclosure requirements.
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INTERNATIONAL HEADQUARTERS: THE RAYMOND JAMES FINANCIAL CENTER

880 CARILLON PARKWAY // ST. PETERSBURG, FL 33716 // 800.248.8863

RAYMONDJAMES.COM

© 2019 Raymond James & Associates, Inc., member New York Stock Exchange/SIPC. © 2019 Raymond James Financial Services, Inc., member 
FINRA/SIPC. Investment products are: not deposits, not FDIC/NCUA insured, not insured by any government agency, not bank guaranteed, subject to 

risk and may lose value.
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