Explore Total Plan Manager

Factor Risk in Total Plan Manager

Equipping Asset Allocators with Holdings-Based Risk Insights.

MSCI Factor Risk in Total Plan Manager (TPM) delivers factor-driven, holdings-based, ex-ante risk
modeling directly into the TPM interface. Powered by MSCI's MAC.L model, this integrated solution enables
investment and risk teams to benchmark and quantify total and active risk, as well as stress-test outcomes
across public and private assets, within the platform they already use. This solution is designed to simplify
asset allocation decisions within an integrated, total portfolio framework.

[[_E Key Benefits What's Included Use Cases

« Understand total portfolio risk * Monthly, holdings-based factor risk reports ¢ Total plan risk attribution
Quantify risk across asset classes with delivered via the Total Plan Manager user . . . .
) . e Historical and market-driven stress testing
portfolio-level and benchmark-level interface.
decomposition. « MSCl's MAC.L model, designed for breadth ¢ Board-level and CIO risk reporting
and depth of factor coverage. « Tactical and strategic asset allocation
- Attribute risk to real-world drivers « Drill-down capabilities to understand risk
Identify the sources of risk by equity style, across different levels of the portfolio.

geography, sector, credit, interest rates,

inflation and more. Lo .
Two subscription tiers:

« Improve allocation and oversight ’

P . 9 . Standard: @ Who It’s For
Receive monthly reports to support proactive )

Provides fund-level results.

portfolio decisions and communicate risk
clearly with boards and stakeholders. * Multi-asset class allocators like pensions,
endowments, and family offices

Premium:
« Model public and private asset risk together Enables look-through results at the ¢ CROs, risk teams and ClOs looking to
Use dedicated private asset factors to holdings level for risk attribution. better manage and communicate portfolio
enhance stress testing and improve your risk

understanding of total plan risk.


https://www.msci.com/data-and-analytics/private-asset-solutions/total-plan-manager

MSCI

Why It Matters

Institutional investors are looking to consolidate analytics across private and
public investments. MSCI Factor Risk in Total Plan Manager equips investors
with forward-looking risk insights without needing a separate risk system. Unlike
returns-based analysis or simple exposure reporting, the solution delivers timely,
holdings-based insights grounded in MSCI’s proven factor models. This provides
a research-backed view of portfolio risk, enabling investors to act with greater
confidence.

About MSCI

MSClI is a leading provider of critical decision support tools and services for the
global investment community. With over 50 years of expertise in research, data and
technology, we power better investment decisions by enabling clients to understand
and analyze key drivers of risk and return and confidently build more effective
portfolios. We create industry-leading research-enhanced solutions that clients use
to gain insight into and improve transparency across the investment process.

To learn more, please visit { www.msci.com.

The information contained herein (the “Information”) may not be reproduced or redisseminated in whole or in part without prior
written permission from MSCI ESG Research. The Information may not be used to verify or correct other data, to create any
derivative works, to create indexes, 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. MSCI ESG Research is provided

by MSCI Inc’s subsidiary, MSCI ESG Research LLC, a Registered Investment Adviser under the Investment Advisers Act of 1940.

MSCI ESG Research materials, including materials utilized in any MSCI ESG Indexes or other products, have not been submitted
to, nor received approval from, the United States Securities and Exchange Commission or any other regulatory body. None of
the Information or MSCI 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 is intended to constitute

a recommendation to make (or refrain from making) any kind of investment decision and may not be relied on as such. MSCI
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How It Stands Apart from Traditional Risk Analysis

"\ Holdings-based vs. Returns-based: Provides risk estimates derived from
DUDH the portfolio’s underlying holdings.

Integrated Factor Framework: Built on a consistent, research-backed
model used across asset classes.

Private Asset Coverage: Uses MSCI's dedicated private asset factors to
model private holdings within a consistent factor risk framework.

550> | Ease of Use: No additional onboarding required. Clients can control
YT/ reporting cadence and scope directly in Total Plan Manager.

Ready to improve your risk visibility?

Contact your MSCI Consultant or visit our website to learn how MSCI Factor Risk in
Total Plan Manager can work for you.

ESG and climate ratings, research and data are produced by MSCI ESG Research LLC, a subsidiary of MSCI Inc. MSCI ESG
Indexes, Analytics and Real Estate are products of MSCI Inc. that utilize information from MSCI ESG Research LLC. MSCI
Indexes are administered by MSCI Limited (UK). 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 INC. OR ANY OF ITS SUBSIDIARIES
OR ITS OR THEIR DIRECT OR INDIRECT SUPPLIERS OR ANY THIRD PARTY INVOLVED IN THE MAKING OR COMPILING OF

THE INFORMATION (EACH, AN “INFORMATION PROVIDER”) MAKES ANY WARRANTIES OR REPRESENTATIONS AND, TO THE
MAXIMUM EXTENT PERMITTED BY LAW, EACH INFORMATION PROVIDER HEREBY EXPRESSLY DISCLAIMS ALL IMPLIED
WARRANTIES, INCLUDING WARRANTIES OF MERCHANTABILITY AND FITNESS FOR A PARTICULAR PURPOSE. WITHOUT
LIMITING ANY OF THE FOREGOING AND TO THE MAXIMUM EXTENT PERMITTED BY LAW, IN NO EVENT SHALL ANY OF

THE INFORMATION PROVIDERS HAVE ANY LIABILITY REGARDING ANY OF THE INFORMATION FOR ANY DIRECT, INDIRECT,
SPECIAL, PUNITIVE, CONSEQUENTIAL (INCLUDING LOST PROFITS) OR ANY OTHER DAMAGES EVEN IF NOTIFIED OF THE
POSSIBILITY OF SUCH DAMAGES. The foregoing shall not exclude or limit any liability that may not by applicable law be
excluded or limited. Privacy notice: For information about how MSCI collects and uses personal data, please refer to our Privacy
Notice at https://www.msci.com/privacy-pledge.

Please note that the issuers mentioned in MSCI ESG Research materials sometimes have commercial relationships with MSCI
ESG Research and/or MSCI Inc. (collectively, “MSCI”) and that these relationships create potential conflicts of interest. In

some cases, the issuers or their affiliates purchase research or other products or services from one or more MSCI affiliates.

In other cases, MSCI ESG Research rates financial products such as mutual funds or ETFs that are managed by MSCI's clients
or their affiliates, or are based on MSCI Inc. Indexes. In addition, constituents in MSCI Inc. equity indexes include companies
that subscribe to MSCI products or services. In some cases, MSCI clients pay fees based in whole or part on the assets they
manage. MSCI ESG Research has taken a number of steps to mitigate potential conflicts of interest and safeguard the integrity
and independence of its research and ratings. More information about these conflict mitigation measures is available in our Form
ADV, available at https://adviserinfo.sec.gov/firm/summary/169222.
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