FAIR VALUE REPORTING STATEMENTSDISCLAIMER
THE FOLLOWING PROVISION APPLIES ONLY TO FAIR VALUE REPORTING STATEMENTS:

The Fair Value Reporting statement has been prepared to facilitate ASU 820, ASU 715 and other Fair Value reporting requirements by a "reporting entity" as such term is used in fair value regulations.
The Bank of New York Mellon Corporation affiliate (the "bank™), which has produced this statement, does not consider itself to be a “reporting entity" as that term is used in fair value regulations. A
"reporting entity" which incorporates or otherwise uses all or a portion of the information reflected in this statement in the preparation of a report which complies with GAAP or fair value regulations
should consider the procedures, practices or policies utilized by the bank and consider the relevant SSAE 16 (previously SAS 70) in connection with any judgments or certifications which it makes with
respect to the content of this statement. Note that under the bank’s procedures, the client and/or their portfolio managers may direct the bank as to an asset's appropriate fair value level. In addition, note
that the bank's fair value level methodology is based on asset class, rather than the methodology specifically set forth in fair value guidance. Further information regarding the bank's approach to fair
value levels may be obtained from your account officer.

DATA SOURCE ACKNOWLEDGEMENTS AND DISCLAIMERS

CLIENTS: CONTRACT TERMS THAT OUR DATA LICENSORS REQUIRE US TO INCLUDE IN OUR CLIENT AGREEMENTS ARE NOW FOUND ON THE DATA TERMS
WEBSITE AT: http://www.bnymellon.com/products/assetservicing/vendoragreement.pdf

THE FOLLOWING NOTICES, PROVISIONS OR LEGENDS APPLY TO DATA WITHIN THE SERVICES:

AGY: BNY Mellon Performance & Risk Analytics, LLC a wholly owned subsidiary of The Bank of New York Mellon Corporation applies a generic “AGY” credit descriptor to government agency
CMOs. This generic credit descriptor is not a rating agency credit rating.

BANK OF CANADA: BCR and BkCan indexes are obtained from The Bank of Canada website and used with permission.

BARCLAYS: © Barclays Bank PLC 2012. This data is provided by Barclays Bank PLC all rights are reserved. All trade marks, including the Barclays eagle logo and the Barclays name, brand and

trading names, logos and designs are the intellectual property of Barclays. Barclays Bank PLC and its affiliated companies accept no liability for the accuracy, timeliness or completeness of such data
which is provided “as is.” All warranties in relation to such data are hereby excluded to the fullest extent permitted under applicable law.

BBA Enterprises Limited (“BBAE”): In consideration for BBAE coordinating the BBA Libor Contributor Banks and Moneyline Telerate (the “Suppliers”) supplying the data from which BBA Libor
is compiled, the subscriber acknowledges and agrees that, to the fullest extent permitted by law, none of BBAE or the Suppliers: 1) accept any responsibility or liability for the frequency of provision
and accuracy of the BBA Libor rate or any use made of the BBA Libor rate by the subscriber, whether or not arising from the negligence of any of BBAE or the Suppliers; or 2) shall be liable for any
loss of business or profits nor any direct, indirect or consequential loss or damage resulting from any such irregularity, inaccuracy or use of the Information.

BLACKROCK: © BlackRock Solutions 2012. “BlackRock Solutions” is the provider of the data hereunder identified as coming from BlackRock.

BLOOMBERG L.P.: © 2012 Bloomberg L.P. All rights reserved. BLOOMBERG, BLOOMBERG PROFESSIONAL, BLOOMBERG FINANCIAL MARKETS, BLOOMBERG NEWS,
BLOOMBERG TRADEMARK, BLOOMBERG BONDTRADER, AND BLOOMBERG TELEVISION are trademarks and service marks of Bloomberg L.P. a Delaware Limited Partnership.
CAMBRIDGE Real Estate and Natural Resources Indices

CANADA CPI: Source: Statistics Canada, Consumer Price Index, 2012. Reproduced and distributed on an “as is” basis with the permission of Statistics Canada. Adapted from Statitics
Canada, Consumer Price Index, 2012. This does not constitute an endorsement by Statistics Canada of this product.

CAPITAL MANAGEMENT SERVICES: © Capital Management Services 2012.

CITIGROUP GLOBAL MARKETS (formerly SALOMON SMITH BARNEY): © Citigroup Global Markets Inc., 2012. All rights reserved. Smith Barney is a division and service mark of
Citigroup Global Markets Inc. and its affiliates and is used and registered throughout the world. Citi and Arc Design are trademarks and service marks of Citigroup Inc. or its affiliates and are used and
registered throughout the world. CitiFx(R) is a service mark of Citicorp Inc. Nikko is a registered trade mark of Nikko Citi Holdings Inc. Any unauthorized use, duplication or disclosure is prohibited by
law and may result in prosecution. Additional Citigroup information and disclosures available upon request: issuer specific disclosure; liquidity provider disclosure; valuation methodology and other
disclosures; other general disclosures.

CMS BONDEDGE: © 2012 CMS BONDEDGE. Certain Fixed Income Data and Analytics Provided Courtesy of Capital Management Science’s BondEdge System.

CREDIT RATING DEFAULTS: BNY Mellon Performance & Risk Analytics, LLC, a wholly owned subsidiary of The Bank of New York Mellon Corporation applies a generic “AGY” credit
descriptor to government agency CMOs and “UST” for US Treasuries. These generic credit descriptors are not official rating agency credit ratings.

CREDIT SUISSE FIRST BOSTON LLC. (CSFB): Copyright © 1996 — 2012 Credit Suisse First Boston LLC and/or its affiliate companies. All rights reserved.
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CUSIP: Copyright © 2012, American Bankers Association CUSIP Database provided by the Standard & Poor’s CUSIP Service Bureau, a division of The McGraw-Hill Companies, Inc. All rights
reserved. Subscriber agrees and acknowledges that the CUSIP Database and the information contained therein is and shall remain valuable intellectual property owned by, or licensed to, Standard &
Poor’s CUSIP Service Bureau (“CSB”) and the American Bankers Association (“ABA”), and that no proprietary rights are being transferred to Subscriber in such materials or in any of the information
contained therein. Any use by Subscriber outside of the clearing and settlement of transactions requires a license from the CSB, along with an associated fee based on usage. Subscriber agrees that
misappropriation or misuse of such materials will cause serious damage to CSB and ABA and that in such event money damages may not constitute sufficient compensation to CSB and ABA,;
consequently, Subscriber agrees that in the event of any misappropriation or misuse, CSB and ABA may have the right to seek injunctive relief in addition to any other legal or financial remedies to
which CSB and ABA may be entitled.

Subscriber agrees that Subscriber shall not publish or distribute in any medium the CUSIP Database or any information contained therein or summaries or subsets thereof to any person or entity except

in connection with the normal clearing and settlement of security transactions. Subscriber further agrees that the use of CUSIP numbers and descriptions is not intended to create or maintain, and does

not serve the purpose of the creation or maintenance of, a master file or database of CUSIP descriptions or numbers for itself or any third party recipient of such service and is not intended to create and
does not serve in any way as a substitute for the CUSIP MASTER TAPE, PRINT, DB, INTERNET, ELECTRONIC, CD-ROM Services and/or any other future services developed by the CSB.

NEITHER CSB, ABA NOR ANY OF THEIR AFFILIATES MAKE ANY WARRANTIES, EXPRESS OR IMPLIED, AS TO THE ACCURACY, ADEQUACY OR COMPLETENESS OF ANY OF
THE INFORMATION CONTAINED N THE CUSIP DATABASE. ALL SUCH MATERIALS ARE PROVIDED TO SUBSCRIBER ON AN “AS IS” BASIS, WITHOUT ANY WARRANTIES AS
TO MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE NOR WITH RESPECT TO THE RESULTS WHICH MAY BE OBTAINED FROM THE USE OF SUCH
MATERIALS. NEITHER CSB, ABA NOR THEIR AFFILIATES SHALL HAVE ANY RESPONSIBILITY OR LIABILITY FOR ANY ERRORS OR OMISSIONS NOR SHALL THEY BE
LIABLE FOR ANY DAMAGES, WHETHER DIRECT OR INDIRECT, SPECIAL OR CONSEQUENTIAL EVEN IF THEY HAVE BEEN ADVISED OF THE POSSIBILITY OF SUCH
DAMAGES. IN NO EVENT SHALL THE LIABILITY OF CSB, ABA OR ANY OF THEIR AFFILIATES PURSUANT TO ANY CAUSE OF ACTION, WHETHER IN CONTRACT, TORT, OR
OTHERWISE EXCEED THE FEE PAID BY SUBSCRIBER FOR ACCESS TO SUCH MATERIALS IN THE MONTH IN WHICH SUCH CAUSE OF ACTION IS ALLEGED TO HAVE ARISEN.
FURTHERMORE, CSB AND ABA SHALL HAVE NO RESPONSIBILITY OR LIABILITY FOR DELAYS OR FAILURES DUE TO CIRCUMSTANCES BEYOND THEIR CONTROL.

Subscriber agrees that the foregoing terms and conditions shall survive any termination of its rights of access to the materials identified above.
DISCLOSURE, INC.: (Worldscope): “Data provide by Worldscope, © 2012.

DOW JONES: The Dow Jones Indexes®™ are compiled, calculated and distributed by Dow Jones & Company, Inc. and have been licensed for use. All content of the Dow Jones Indexes®™ © 2012
Dow Jones & Company, Inc.

DOW JONES: The Dow Jones Wilshire Indexes®™ are calculated, distributed and marketed by Dow Jones & Company, Inc. pursuant to an agreement between Dow Jones and Wilshire and have been
licensed for use. All content of the Dow Jones Wilshire Indexes™ © 2012 Dow Jones & Company, Inc. & Wilshire Associates Incorporated.

DOW JONES: The Dow Jones STOXX Indexes™ and Industry Classification System are calculated by and proprietary to STOXX Ltd. And/or Dow Jones and have been licensed for use.

EACM: © 2012, EACM Advisors, LLC. All Rights Reserved. “EACM 100" is a registered service mark of EACM, all copyright, trademark, service mark and other intellectual property rights in the
EACM name and the EACM 100 service mark are the sole property of EACM.

ECB HICP Overall Index: © European Central Bank, Frankfurt am Main, Germany. Index returns provided by BNY Mellon are calculated from the Index levels published by the ECB. ECB data
may be obtained free of charge through the ECB's website at http://sdw.ech.europa.eu/.

EURIBOR®, EONIA® and EUREPO®: IMPORTANT NOTE: Euribor®, Eonia® and Eurepo® are registered trademarks of Euribor-EBF a.i.s.b.l. All rights reserved. All use of these names must
indicate that the index is a registered trademark. A licensing Agreement with Euribor-EBF is mandatory for all commercial use of the registered trademarks.

EURONEXT: Data provided by Euronext. EURONEXT® is a trade mark of Euronext and may not be used without obtaining a license from Euronext. Copyright and all other proprietary rights in the
Euronext content vests in Euronext or its licensors. All rights reserved

FAMA FRENCH: Fama French indices are provided by Professors Fama and French without support or warrantees of any kind. They can be found at
http://mba.tuck.dartmouth.edu/pages/faculty/ken.french/data_library.html

FITCH: Data provided by Fitch Information, Inc., © 2012.
FRI: Copyright © 2012 FRI Corporation. All rights reserved.

FT INTERACTIVE: If data from FT Interactive contains evaluations rather than market quotations the following provisions apply: 1) Evaluated securities are typically complicated financial
instruments. There are many methodologies (including computer-based analytical modeling and individual security evaluations) available to generate approximations of the market value of such
securities, and there is significant professional disagreement about which is best. No evaluation method, including those used by FT Interactive, may consistently generate approximations that
correspond to actual “traded” prices of the instrument; 2) FT Interactive’s methodologies used to provide the pricing portion of certain data may rely on evaluations; however you acknowledge that there
may be errors or defections in FT Interactive’s software, databases, or methodologies that may cause resultant evaluations to be inappropriate for use in certain applications; and 3) you assume all
responsibility for edit checking, external verification of evaluations, and ultimately the appropriateness of use of evaluations and other pricing data provided via the service in your applications,
regardless of efforts made by FT Interactive in this respect. You shall indemnify and hold FT Interactive completely harmless in the event that errors, defects, or inappropriate evaluations are made
available via the service or data.
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FTSE ™ is a trademark of the London Stock Exchange PLC and The Financial Times Limited and is used by FTSE International Limited under license. Mellon Analytical Solutions Europe Ltd, a
wholly owned subsidiary of The Bank of New York Mellon Corporation is licensed by FTSE International Limited to publish FTSE Advanced Service and other FTSE indices. FTSE shall not be
responsible for any error or omission in FTSE data. All copyright and database rights in FTSE products belong to FTSE or its licensors. Redistribution of the data comprising the FTSE products is not
permitted. You agree to comply with any restrictions or conditions imposed upon the use, access, or storage of the data as may be notified to you by FTSE or Mellon Analytical Solutions Europe Ltd.
You are not permitted to receive the FTSE Advanced Service unless you have a separate agreement with FTSE. “FTSE™”, “FT-SE™” and “Footsie™” are trade marks of London Stock Exchange PLC
and The Financial Times Limited and are used by FTSE International Limited under license.

The FTSE EPRA NAREIT Indices (“Indices”) are calculated by FTSE International Limited (“FTSE”). All rights in the Indices vest in FTSE and the National Association of Real Estate Investment
Trusts (“NAREIT”). “FTSE®” is a trademark of the London Stock Exchange PLC and The Financial Times Limited, “NAREIT®” is a trademark of NAREIT and “EPRA” is the trade mark of the
European Public Real Estate Association and are used by FTSE under license. Neither FTSE nor NAREIT nor their licensors shall be liable (including in negligence) for any loss arising out of use of
the Indices by any person.

The FTSE NAREIT US Real Estate Indices (“Indices™) are calculated by FTSE International Limited (“FTSE”). All rights in the Indices vest in FTSE and the National Association of Real Estate
Investment Trusts (“NAREIT”). “FTSE®” is a trademark of the London Stock Exchange PLC and The Financial Times Limited, “NAREIT®” is a trademark of NAREIT and both are used by FTSE
under license. Neither FTSE nor NAREIT nor their licensors shall be liable (including in negligence) for any loss arising out of use of the Indices by any person.

The FTSE Private Investor Index is calculated by FTSE.

Where indicated by the use of “FTSE” and either “ex”, “net” or a percentage (“%”), index data was calculated by BNY Mellon Performance & Risk Analytics, LLC, a wholly owned subsidiary of The
Bank of New York Mellon Corporation using data sourced directly from FTSE. Combined Index returns are calculated by calculated by BNY Mellon Performance & Risk Analytics, LLC, a wholly
owned subsidiary of The Bank of New York Mellon Corporation Index returns shown are total returns adjusted by calculated by BNY Mellon Performance & Risk Analytics, LLC, a wholly owned
subsidiary of The Bank of New York Mellon Corporation in respect to overseas markets for the effect of withholding tax. Published with the permission of FTSE.

FTSE™/DOW JONES: The Industry Classification Benchmark is a joint product of FTSE International Limited and Dow Jones & Company, Inc. and has been licensed for use. “FTSE” is a
trade and service mark of London Stock Exchange and The Financial Times Limited. “Dow Jones” and “DJ” are trade and service marks of Dow Jones & Company, Inc. FTSE and Dow Jones do not
accept any liability to any person for any loss or damage arising out of any error or omission in the ICB.

FTSE Global Classification System: Where indicated the Services have been classified in accordance with the FTSE Global Classification System. The FTSE Global Classification System is
compiled and administered by FTSE International Limited. ©FTSE International Limited 2012. All rights reserved. “FTSE™” is a trade mark of the London Stock Exchange PLC and the Financial
Times Limited and is used by FTSE International Limited under license.”

GICS: The Global Industry Classification Standard (GICS) was developed by and is the exclusive property of Morgan Stanley Capital International Inc. and Standard & Poor’s. GICS is a service mark
of MSCI and S&P and has been licensed for use by BNY Mellon Performance & Risk Analytics, LLC, a wholly owned subsidiary of The Bank of New York Mellon Corporation.

GLOBAL PROPERTY RESEARCH Indices: Source: Global Property Research B.V. © 2012.

GLOBAL ACCESS (PRIMARK / DISCLOSURE / WORLDSCOPE): Data provided by Worldscope, © 2012.

HENNESSEE GROUP LLC: Source: Hennessee Group LLC of New York.

HFR Indices Source: Hedge Fund Research, Inc., (HFR) www.hedgefundresearch.com

HSBC BANK PLC Indices

IBOXX: © 2012 Deutsche Borse Aktiengesellschaft. Indices are distributed under license from Deutsch Borse AG and are for the recipient’s internal use only.

IMA: © 2012 - Sector Index Data is published by IMA (Investment Management Association) on its Statistics by Sector page located on its website at http://www.investmentuk.org/fund-
statistics/sector-performance/?what=table&show=26.

JPMORGAN: Information has been obtained from sources believed to be reliable but JPMorgan does not warrant its completeness or accuracy. The EMBI and GBI Index level data is used with
permission. The EMBI and GBI Index Level Data may not be copied, used or distributed without JPMorgan’s prior written approval. Copyright 2012 JPMorgan Chase & Co. All rights reserved.
Additional information available upon request.

JPMorgan is the marketing name for JPMorgan Chase & Co. and its subsidiaries and affiliates worldwide. J.P. Morgan Securities Inc. is a member of NYSE and SIPC JPMorgan Chase Bank. N.A. is a
member of FDIC and is authorized and regulated in the UK by the Financial Services Authority. J.P. Morgan Futures Inc., is a member of the NFA. J.P. Morgan Securities Ltd. (JPMSL) is a member of
the London Stock Exchange and is authorized and regulated by the Financial Services Authority. J.P. Morgan Equities 1, Limited is a member of the Johannesburg Securities Exchange and is regulated
by the FSB.. J.P. Morgan Securities (Asia Pacific) Limited (CE number AAJ321) is regulated by the Hong Kong Monetary Authority. JPMorgan Chase Bank. N.A., Singapore branch is regulated by the
Monetary Authority of Singapore. J.P. Morgan Securities Asia Private Limited is regulated by the MAS and the Financial Services Agency in Japan. J.P. Morgan Australia Limited (ABN 52 002 888 01
I/AFS Licence No: 2381 88) (JPMAL) is regulated by ASIC.

JP Morgan does not guarantee the accuracy and/or the completeness of the JPMorgan Composition Level Indices or any Data included therein and JP Morgan shall have no liability for any errors,
omissions, or interruptions therein. JP Morgan makes no warranty, express or implied, as to results to be obtained by any person or entity from the use of or inability to use the JP Morgan Composition
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Level Indices or any data included therein. JP Morgan makes no express or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a particular purpose or use with
respect to the JPMorgan Composition Level Indices. Without limiting any of the foregoing, in no event shall JPMorgan have any liability for any special, punitive, indirect, incidental, exemplary or
consequential damages (including lost profits), regardless of whether JPMorgan have been apprised of the likelihood of such damages occurring and regardless of the form of action, whether in contract,
warranty, tort (including negligence), strict liability or otherwise.

JPM High Yield Indices: used with permission of JPMorgan Chase & Co. © 2012. JPMorgan Chase & Co. All Rights Reserved.

LIPPER (A REUTERS COMPANY): Copyright 2012 © Reuters S.A. All rights reserved. Any copying, republication or redistribution of Lipper content is expressly prohibited without the prior
written consent of Lipper. Lipper shall not be liable for any errors or delays in the content, or for any actions taken in reliance thereon.” Any display where Lipper Content is ranked shall be attributed to
“Lipper Rankings.” Customer may not use the Lipper name or trademarks without Lipper’s prior written consent.

LIPPER Style Analysis (A REUTERS COMPANY): Copyright 2012 © Reuters. All rights reserved. Any copying, republication or redistribution of Information, including by caching, framing or
similar means, is expressly prohibited without the prior written consent of Lipper. Lipper shall not be liable for any errors or delays in the content, or for any actions taken in reliance thereon.

LJS GLOBAL INFORMATION SERVICES, INC.: Source LJS Global Fixed Investment Securities Database: LJS Global Information Services, Inc. All Rights Reserved LJS Global Information
Services, Inc. Use of the database is subject to the disclaimer of accuracy, timeliness and completeness contained in the subscription agreement between BNY Mellon Performance & Risk Analytics,
LLC, a wholly owned subsidiary of The Bank of New York Mellon Corporation and the user.

MERRILL LYNCH: The Merrill Lynch Indices are used with permission. Copyright 2012, Merrill Lynch, Pierce, Fenner & Smith Incorporated. All rights reserved. The Merrill Lynch Indices may
not be copied, used, or distributed without Merrill Lynch’s prior written approval.

MOODY’S INVESTORS SERVICES: Moody’s © Copyright 2012, Moody’s Investors Service, Inc. (“Moody’s). Moody’s ratings (“Ratings”) are proprietary to Moody’s or its affiliates and are
protected by copyright and other intellectual property laws. Ratings are licensed to Distributor by Moody’s. RATINGS MAY NOT BE COPIED OR OTHERWISE REPRODUCED, REPACKAGED,
FURTHER TRANSMITTED, TRANSFERRED, DISSEMINATED, REDISTRIBUTED OR RESOLD, OR STORED FOR SUBSEQUENT USE FOR ANY SUCH PURPOSE, IN WHOLE OR IN
PART, IN ANY FORM OR MANNER OR BY ANY MEANS WHATSOEVER, BY ANY PERSON WITHOUT MOODY’S PRIOR WRITTEN CONSENT. Moody’s® is a registered trademark.

MORNINGSTAR INC.: © 2012Morningstar, Inc. All Rights Reserved. The information contained herein: (1) is proprietary to Morningstar and/or its content providers; (2) may not be copied or
distributed; and (3) is not warranted to be accurate, complete or timely. Neither Morningstar nor its content providers are responsible for any damages or losses arising from any use of this information.
Past performance is no guarantee of future results.

MSCI: Copyright MSCI 2012. Unpublished. All Rights Reserved. This information may only be used for your internal use, may not be reproduced or redisseminated in any form except in
the case of a corporate sponsor, public or government sponsor, industry sponsor, pension fund, endowment fund, foundation, regulatory association, or charitable or religious organization to
its plan board and/or plan members, investment consultants (which for the avoidance of doubt shall not include asset managers unless otherwise approved in writing by MSCI, which approval
may be in the form of an email) or as required by applicable law or regulation , and may not be used to create any financial instruments or products or any indices. This information is
provided on an “as is” basis and the user of this information assumes the entire risk of any use it may make or permit to be made of this information. Neither MSCI, any or its affiliates or any
other person involved in or related to compiling, computing or creating this information makes any express or implied warranties or representations with respect to such information or the
results to be obtained by the use thereof, and MSCI, its affiliates and each such other person hereby expressly disclaim all warranties (including, without limitation, all warranties of
originality, accuracy, completeness, timeliness, non-infringement, merchantability and fitness for a particular purpose) with respect to this information. Without limiting any of the foregoing,
in no event shall MSCI, any of its affiliates or any other person involved in or related to compiling, computing or creating this information have any liability for any direct, indirect, special,
incidental, punitive, consequential or any other damages (including, without limitation, lost profits) even if notified of, or if it might otherwise have anticipated, the possibility of such
damages.

~Source MSCI. The MSCI data is comprised of a custom index calculated by MSCI for, and as requested by, The Bank of New York Mellon Corporation. This will be added to the MSCI name
description e.g. MSCI Index~

~BNYM Calculated: Not an official MSCI Index. A “~”denotes a Composite index created by BN'YM that either approximately matches an MSCI Standard or an MSCI Custom Index or has been
calculated in a base currency using BNYM exchange rates. This will be added to the BNYM composite description e.g. MSCI Composite”

Blended Index Return containing MSCI data: (example 50% MSCI, 50% Russell 1000 Index) Any MSCI data utilized herein may only be used for your internal use, may not be reproduced or
redisseminated in any form except in the case of a corporate sponsor, public or government sponsor, industry sponsor, pension fund, endowment fund, foundation, regulatory association, or
charitable or religious organization to its plan board and/or plan members, investment consultants (which for the avoidance of doubt shall not include asset managers unless otherwise approved in
writing by MSCI, which approval may be in the form of an email) or as required by applicable law or regulation. Any MSCI data utilized herein may not be used to create any financial
instruments or products or any indices. This information is provided on an “as is” basis, and the user of this information assumes the entire risk of any use made of this information. Neither MSCI
nor any third party involved in or related to the computing or compiling of the data makes any express or implied warranties, representations or guarantees concerning the MSCI index-related data,
and in no event will MSCI or any third party have any liability for any direct, indirect, special, punitive, consequential or any other damages (including lost profits) relating to any use of this
information.
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MSCI BARRA: Barra, Inc.’s analytics and data (www.barra.com) were used in the preparation of this report. Copyright 2012 BARRA, INC. All Rights Reserved. Any Barra models, analytics, data or
other Barra tools or materials available or utilized herein are the sole and exclusive intellectual property of Barra, Inc. or its affiliates. The Barra tools and materials are provided solely for your internal
use, and may not be reproduced or re-disseminated in any form or used to create any other risk models or analytics. The Barra tools and materials are provided on an “as is” basis and you assume the
entire risk of any use you may make of them. None of the Barra tools or materials or any use thereof is intended to constitute investment advice or a recommendation to make (or refrain from making)
any kind of investment decision and may not be relied on as such. No Barra tools or materials constitute or contain an offer to buy or sell, or a promotion or recommendation of any security, financial
instrument or financial product or trading strategy, and Barra does not endorse, approve or otherwise express any opinion regarding any issuer, securities, financial products or instruments or trading
strategies. Neither Barra nor any third party involved in or related to creating any Barra tools or materials makes any express or implied warranties, representations or guarantees, and in no event will
Barra or any such third party have any liability for any direct, indirect, special, punitive, consequential or any other damages (including lost profits) relating to any Barra tools or materials.

MTSNEXT LIMITED: The information is based on the EuroMTS Indices™.

NAREIT: © 2012 National Association of Real Estate Investment Trusts, Inc., www.nareit.com; all data is derived from, and applies to only publicly traded securities. NAREIT® is the exclusive
registered mark of the National Association of Real Estate Investment Trust.

NCREIF: All NCREIF Data - Copyright by the National Council of Real Estate Investment Fiduciaries. This information is proprietary and may not be reported in whole or in part without written
permission.

NESBITT BURNS: Certain data provided by BMO Nesbitt Burns. “Nesbitt Burns," “Nesbitt Burns Research Red Book," and "Nesbitt Burns Securities" are registered trade-marks of BMO Nesbitt
Burns Corporation Limited.

PC-BOND: Source: 2099242 Ontario Inc. (doing business as PC-BOND) Copyright © PC-Bond 2012. All rights reserved. The information contained herein may not be redistributed, sold or modified
or used to create any derivative work without the prior written consent of PC-Bond.

THE USER AGREES THAT PC-BOND AND THE PARTIES FROM WHOM PC-BOND OBTAINS DATA DO NOT HAVE ANY LIABILITY FOR THE ACCURACY OR COMPLETENESS OF
THE DATA PROVIDED OR FOR DELAYS, INTERRUPTIONS OR OMISSIONS THEREIN OR THE RESULTS TO BE OBTAINED THROUGH THE USE OF THIS DATA.

THE USER FURTHER AGREES THAT NEITHER PC-BOND NOR THE PARTIES FROM WHOM IT OBTAINS DATA MAKE ANY REPRESENTATION, WARRANTY OR CONDITION,
EITHER EXPRESS OR IMPLIED, AS TO THE RESULTS TO BE OBTAINED FROM THE USE OF THE DATA OR AS TO THE MERCHANTABLE QUALITY OR FITNESS OF THE DATA
FOR A PARTICULAR PURPOSE.

License for Reuters Instrument Codes: RICs are ©, database right and ™Reuters. BNY Mellon Performance & Risk Analytics, LLC, a wholly owned subsidiary of The Bank of New York Mellon
Corporation uses RIC codes under license from Reuters. All other services are the property of the Reuters Group PLC and its affiliates. All rights with respect to the Reuters name and trademarks and
the services are reserved to the Reuters Group.

Russell Investment Group ("Russell") is the source and owner of the Russell Sector Classifications contained or reflected in this material and all trademarks and copyrights related thereto. The Russell
Sector Classifications may contain confidential information and unauthorized use, disclosure, copying, dissemination or redistribution is strictly prohibited. This is a presentation of BNY Mellon
Performance & Risk Analytics, LLC, a wholly owned subsidiary of The Bank of New York Mellon Corporation. Russell is not responsible for the formatting or configuration of this material or for any
inaccuracy in the presentation thereof.

Russell Investment Group ("Russell") is the source and owner of the Russell Index data contained or reflected in this material and all trademarks and copyrights related thereto. The Russell Index data
may contain confidential information and unauthorized use, disclosure, copying, dissemination or redistribution is strictly prohibited. This is a presentation of BNY Mellon Performance & Risk
Analytics, LLC, a wholly owned subsidiary of The Bank of New York Mellon Corporation. Russell is not responsible for the formatting or configuration of this material or for any inaccuracy in the
presentation thereof.

Russell Investment Group (“Russell") is the source and owner of the Russell Published Universes contained or reflected in this material and all trademarks and copyrights related thereto. The Russell
Published Universe data may contain confidential information and unauthorized use, disclosure, copying, dissemination or redistribution is strictly prohibited. This is a presentation of BNY Mellon
Performance & Risk Analytics, LLC, a wholly owned subsidiary of The Bank of New York Mellon Corporation. Russell is not responsible for the formatting or configuration of this material or for any
inaccuracy in the presentation thereof.

FRANK RUSSELL COMPANY: Russell® is a trademark and service mark of Frank Russell Company. Nomura is a tradename and service mark of The Nomura Securities Co., Ltd. The
Russell/Nomura Total Market™ Index is a composite trademark/service mark of Frank Russell Company and The Nomura Securities Co., Ltd.

RTS STOCK EXCHANGE: RTS Indices are provided by RTS Stock Exchange.

SALOMON SMITH BARNEY © 2012 Citigroup Global Markets Inc. All rights reserved. Member SIPC. Smith Barney is a division and service mark of Citigroup Global Markets Inc. and its
affiliates and is used and registered throughout the world.

SEDOL: SEDOL codes come from the London Stock Exchange SEDOL Masterfile™. All Rights Reserved to the London Stock Exchange.
SCOTIA CAPITAL: Source: Scotia Capital Inc.
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STANDARD & POOR'’S: Copyright © 2012, The McGraw-Hill Companies, Inc. Standard & Poor’s COMPUSTAT® Data provided by Standard & Poor’s, a Division of The McGraw-Hill
Companies, Inc. Standard & Poor’s World Wide Web home page (http://www.compustat.com). Reproduction of any information obtained from the S&P COMPUSTAT® Data is prohibited except
with the written permission of S&P. Because of the possibility of human or mechanical error by S&P’s sources, S&P or others, S&P does not guarantee the accuracy, adequacy, completeness or
availability of any information and is not responsible for any errors or omissions or for the results obtained from the use of such information. THERE ARE NO EXPRESS OR IMPLIED
WARRANTIES, INCLUDING, BUT NOT LIMITED TO, WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE. In no event shall S&P be liable for
any indirect special or consequential damages in connection with subscriber’s or others’ use of the S&P COMPUSTAT® Data.

Credit Rating Defaults: BNY Mellon Performance & Risk Analytics, LLC a wholly owned subsidiary of The Bank of New York Mellon Corporation applies a generic “AGY” credit descriptor to
government agency CMOs and “UST” for US Treasuries. These generic credit descriptors are not official S&P credit ratings.

THOMSON REUTERS2012 © 2012 Thomson Reuters. All rights reserved. Reuters content is the intellectual property of Thomson Reuters or its third party content providers. Any copying,
republication or redistribution of Reuters content, including by framing or similar means, is expressly prohibited without the prior written consent of Thomson Reuters. Thomson Reuters shall not be
liable for any errors or delays in content, or for any actions taken in reliance thereon. "Reuters" and the Reuters Logo are trademarks of Thomson Reuters and its affiliated companies. Data is provided
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