Data Processing & Reporting Service

The Barra Data Processing & Reporting Service (DPRS) offers clients an outsourced alternative for the
processing of portfolio position and instrument terms and conditions data, as well as the production of
risk and performance reports. This service enables institutional investors to focus on value-add functions
such as risk budgeting, asset allocation, fund/manager selection and monitoring, while reducing time
and cost pressures associated with data processing tasks.

A convenient and cost-effective outsourcing option, the Barra Data Processing & Reporting Service:

e Consolidates client position and instrument terms and conditions data from various data sources and
uploads that data into Barra risk and portfolio management applications

e Generates regular and ad-hoc risk and performance reports specified by clients
e Offers proxying to handle rejected securities

e Performs data reconciliation analysis by comparing the market value of client portfolios reported by
back-office systems, or custodians, with Barra calculated market values

Key Features & Benefits

e Qutsourced team of data management professionals

e Direct feeds from leading global custody houses and ability to add new feeds

e Extensive set of risk and performance reports that can be tailored by clients

e Access to full range of Barra risk and performance analytics, models and data

e Lower operational burden for clients wanting to run investment analysis using Barra products

e Reduced time to set up portfolio data feeds from multiple sources
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List of Supported Report Features and Types Barra

e Ad-hoc, daily, monthly, quarterly, annual reports

e Firm- and portfolio-level reports

e Trend analysis reports

e Standard and customized reports

e Types of standard reports:
- Risk summary, risk decomposition, risk contribution, exposure analysis
- Stress testing and VaR simulation (historical or Monte Carlo)
- Market value and rejected security reconciliation

- Performance attribution

Report Examples

BarraOne Total Plan: Risk Decomposition ara
Portialio / Benchmark / Active
Total Risk
Local Market Risk Currency Risk ‘Currency/Mkt Interaction
(1237148 7 26] [ 21/ 217 03] 00/ 00 / 00
|
Mt Timing Risk Common Factor Risk Selection Risk
y
Industry Style Spread Emerging Market Commaodity Hedge Fund Factor Interaction
[128/ 1347 14|[ 157 04/ 18] [ 1 1L 1 L 1L 1L 1
[ BarraOne
Country: U.S Country (ex U5 | Breakdol
200
700
=50 ‘§$
s = s - Lie g
& 500 o ¢
=00 =0 1000 os 5
H = H
200 E.son o 3
200 5 &
= 22000 0w g
) e ~ — a bl
22 oo 000 LS. <z §
—
= = 35.00 - a0
20,00 D80
100 o Totsl  2008/02/280 2008/03/31t0 2008/04/300 2005/05/31 to 2008/06/300 2005/07/31 10 2008/08/31 10 2005/08/3010 2008/10/31 10 200/11/3010
050 Reportng  2005(03/31 2005/03/30 2005/05/31 2008/06/30 2008/07/31 200/05/51 2008/09/30 2005/10/31 2005/11/30  2005/12/31
oo Period
. -Lo0 "
& oo Rt (6] Becmart Rt (3] At S ]
i Vg
Monthly Return i [E3]
) 20000225 2008M3A1 2009004130 Z0DSIOSI] Z0BI0EI30 ZOOBIOTIS|  20OBIOSHH  Z0DHOSIS0 2006411130
GICS Breakdown: Active Weigl Autribution Mame Total Fieparting Period & = & & 2 o to Zozauig:’:‘f;f 5
50 20080371 2002/0430 20080621 200806130 2008A07431 2008408431 20084030 200810121 20082121
00 Pantfalio Feturn (7] 3635 132 634 166 807 347 375 E 853 578 532
o Benchmark Return (7] 3745 138 536 1M -355 34 140 -2080 534 529
Active Retun (] 1o 008 048 005 038 008 w 023 126 048 00z
£ 100
50
[y
oo 25
50 N A
: HE e
&
: e _—,
Es _—— o
(VRSN I I I w— eyt
i o
1
2008/01/3110 200BA0L/31t0 O0EAL3Ite O0EAOL3Ite HOEALElte O0EAOLIlte HOEAOLIlt HOEALIlt HOEALIlt HOEALIlt H0EOUILW
2005/02/29  008/03/31  008/04/30  008/05/31  2008/05/30  2008/07/31  00B/0B/31  Z008/08/30  Z008/10/31  2008/11/30  2008/12/31
—o—acwinton Taum (%] o -

For more information please email mscibarra_dpr_srvcs@mscibarra.com or contact MSCI Barra Global Client Service.

About MSCI Barra

MSCI Barra is a leading provider of investment decision support tools to investment institutions worldwide. MSCI Barra products include indices and portfolio risk and
performance analytics for use in managing equity, fixed income and multi-asset class portfolios.The company’s flagship products are the MSCI International Equity
Indices, which include over 120,000 indices calculated daily across more than 70 countries, and the Barra risk models and portfolio analytics, which cover 56 equity and
46 fixed income markets. MSCI Barra is headquartered in New York, with research and commercial offices around the world.

The information contained herein (the “Information”) may not be reproduced or redisseminated in whole or in part without prior written permission from MSCI Barra. The
Information may not be used to verify or correct other data, to create indices, risk models, or analytics, or in connection with issuing, offering, sponsoring, managing or
marketing any securities, portfolios, financial products or other investment vehicles. Historical data and analysis should not be taken as an indication or guarantee of any
future performance, analysis, forecast or prediction. None of the Information or MSCl index or other product or service constitutes an offer to buy or sell, or a promotion or
recommendation of, any security, financial instrument or product or trading strategy. Further, none of the Information or MSCl index or other product or service 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. The information
is provided “as is” and the user of the Information assumes the entire risk of any use it may make or permit to be made of the Information. NONE OF MSCI, BARRA, FEA,
ANY OF THEIR AFFILIATES OR THEIR DIRECT OR INDIRECT SUPPLIERS OR ANY THIRD PARTY INVOLVED IN THE MAKING OR COMPILING OF THE INFORMATION
(EACH, AN “MSCI BARRA PARTY") MAKES ANY WARRANTIES OR REPRESENTATIONS AND, TO THE MAXIMUM EXTENT PERMITTED BY LAW, EACH MSCI BARRA
PARTY HEREBY EXPRESSLY DISCLAIMS ALL IMPLIED WARRANTIES, INCLUDING WARRANTIES OF MERCHANTABILITY AND FITNESS FOR A PARTICULAR PURPOSE.
The foregoing shall not exclude or limit any liability that may not by applicable law be excluded or limited, including without limitation (as applicable), any liability to the
other party for death or personal injury to the extent that such injury results from the negligence or wilful default of itself, its servants, agents or sub-contractors.
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