A EQUILEND

DATALEND PORTFOLIO

For Beneficial Owners

Review all your securities lending data in one place with DataLend Portfolio. Whether you have a
single- or multi-agent securities lending program, your single login to DatalLend Portfolio will
provide you with an aggregated view of your securities lending activity. Drill down into each
program to access DatalLend’s standardized performance metrics, used by agent lenders around
the globe.

Agent Lender Summary Statistics

Period (<2 (& Securities Filter
2017 - c - % Clear
Agent Summary (Averages in USD)

Agent Portfolio Lendable Value On Loan Value Util % Fees (bps) SLRTL (bps) TRTL (bps) Total Revenue
Lender 1 3,397,029,434 41,910,456 1.23% 307.10 3.79 3.79 856,880
Lender 2 19,280,550,615 547,912,417 2.84% 214.32 6.09 6.09 7,817,919
Lender 3 146,980,962,168 13,586,011,076 9.24% 2635 248 2.83 27,846,696
Lender 4 4,302,772,083 145,911,208 3.39% 59.39 2.06 215 620,051
Totals 173,961,314,300 14,321,745,157 8.23% 34.70 2.89 3.18 37,141,546

Portfolio Asset Summary (USD)
Select On Loan Value B
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Average On Loan Value: 400,919,493
Average Utilization: 2.48%

Average Fee All: 263.02
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Aggregate View

Features key metrics across all your securities lending programs over a customized time period,
including:

» Asset allocation e Fee
« On loan  Revenue
« Utilization « Return to lendable
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Performance Measurement Flexibility

Drill down into each agent lender program to Account Drilldown
analyze performance at a program level.

; e |dentify which accounts are under or
DatalLend Portfolio features:

over-performing versus the group

Exclusive Data * Navigate to a selected account for further

DatalLend has access to inventory and loan analysis
positions not included in any other securities
lending data service. Ensure this data is part of
your analysis to obtain the most accurate + Multi-select by asset class, country and sector
performance measurement possible. over a customized time period and tailored

Create-Your-Own Performance Metrics

Standardized Peer Groups

Ensure consistency across performance

reviews through the use of DatalLend’s

standardized peer groups. DatalLend’s peer

groups are controlled by the DatalLend

proprietary algorithm. Choose from peer D A Sy i ke G ke e AU g o 1
groups based on fiscal location, legal entity sm——— ol

and/or collateral type. S T—

Peer Group 3: Legal Structure and Fiscal Location

Grou
Collateral Type(s):
Cash, Non Ca
Non-Cash Collateral:
Peer Group 4: Legal Structure, Fiscal Location and Collateral Type sovt
Risk Matching (Data available from November 2017)

+ Risk Group 1: DataLend Collateral Matching @

Agent Lender Performance Metrics

A

Program/Client/Group Period <« s Securities Filter Peer Group © v
Lender 3 - 2018 Q1 - US, UK, FR, JP - Peer Group 5 i % Clear
Performance by Country Performance by Country
Client Group
q Fees SLRTL Total : Fees SLRTL Total
Country util % (bps) (bps) Revenue util % (bps) (bps)  Revenue
i ————————
United States 9.30 2111 200 6,396,729 9.45 25.28 242 9,415,065 United States
France 6.81 3244 220 278,930 17.85 29.18 527 617,463 _
France
United Kingdom 131 71.06 096 100,519 6.56 31.85 211 233515
: x —
Ui KNG O ——
Japan 0.48 178.47 0.90 69,716 1.89 53.60 1.03 88,945
—
TP —
0 1 2 3 4 5 6
M Client SLRTL (bps) M Group SLRTL (bps)
Performance by Sector Performance by Sector
Client Group
s Fees SLRTL Total = Fees SLRTL Total
Gactar: Ul (ops) (bps) Revenue el (bps) (bps) Revenue
_— Consumer Discretionary
Consumer Discretionary 12.29 3nes 3.90 1,075,632 8.3 43.43 3.59 1,085,063
——
Information Technology ———
Infarmation Technology 1114 1364 155 926242 6.70 19.21 130 678,069
Energy
Energy 12.08 48.24 598 718,133 9.25 58.65 555 732,069
Health Care  ———————
Health Care 8.76 27.37 245 650,341 6.16 35.60 223 672,223 ey
Materials
Materials 5.18 81.45 431 300,662 539 71.08 434 338,612 Industrials Se—
Industrials 6.68 1292 0.88 288,163 629 16.10 0.88 419,473 Financials |
—
Financals 3.13 2202 070 256,979 316 2187 070 360,493 Consumer Staples  —
—
Consumer Staples 5.87 2157 1.30 213,646 5.73 23.63 137 269,393 PR Al ——
Utilities
Real Estate 8.23 11.28 095 125118 8.20 13.49 112 220,560
. ——
Telecommunication Services
Utilities 2.85 5451 1.62 85,431 423 55.88 243 150,521
0 1 2 3 4 5 6 7
Telecommunication Ser. 333 3771 130 46,506 557 29.15 165 66,220
M ciient SLRTL (bps) M Group SLRTL (bps)
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