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• 660 policies held by the fund

• Policies issued by 86 Life Companies

• Weighted average original life expectancy 51
months

• Policies matured 263 generating US$360m in cash

• Weighted average current life expectancy 25
months

• More than 95% of NAV of life policies with life
companies whose AM Best rating is at least A

• Average policy size US$2,276,348

• Weighted average age 83.57 years

Fund Statistics
31st January 2012

Portfolio Breakdown

Important Information: This material is being issued by EEA Fund Management (Guernsey) Limited (which is licensed by the Guernsey Financial Services Commission to carry on
the restricted activities of promotion, subscription, dealing, management, advising and administration in connection with Category 1 Collective Investment Schemes and Category
2 General Securities and Derivatives under The Protection of Investors (Bailiwick of Guernsey) Law, 1987 as amended), and has been approved by EEA Fund Management Limited
(which is authorised and regulated by the Financial Services Authority (“FSA").

The EEA Life Settlements Fund (the “Fund”) is an unregulated collective investment scheme as contemplated by the Financial Services and Markets Act 2000 and, as such, its
marketing in the UK is restricted.  It may be promoted by a UK authorised person only to (i) investment professionals under Article 14 of the FSMA 2000 (Promotion of Collective
Investment Schemes)(Exemptions) Order 2001 (the "Order"); (ii) high net worth companies, unincorporated association etc under Article 22 of the Order; or (iii) to any other person
to whom it may legally be promoted under the Order or the FSA Rules.  This document may not be given to any other person.

Any person considering investing in the Fund should always seek their own independent advice from an FSA authorised firm and base their decision on the Fund’s Offering
Memorandum and Supplements which amongst other things set out the risk factors.  Nothing contained in this note is to be construed as providing or offering investment, legal,
accounting, tax or other advice and nothing should be relied on as such.  The value of investments may go down as well as up and may be affected by change in rates of exchange.
Past performance should not be taken as an indication or guarantee of future performance and no representation or warranty, express or implied, is made regarding performance.
Investments in the Fund do not provide capital guarantees like a deposit account and are not readily accessible.  The rules on taxation can change and/or the tax treatment of the
Fund could be challenged.  It is expressly agreed that while all reasonable efforts have been made to ensure this document is accurate and up to date, no representations or
warranties, either express or implied, are given as to the reliability, accuracy or completeness of the information contained in this note.  Any opinions expressed are judgments at the
time of writing and are subject to change without notice.  To the extent permitted by law or regulation, no liability is accepted for any damage or loss, including without limitation
loss of profit whether direct, indirect or consequential, in respect of the use of this material.
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Total Net Death Benefit
$1,502,389,878

Cash + Net Receivables
from Maturities 

$84,000,000

This document is being directed only at those persons referred to in the regulatory information and notice at the
end of this document.  Other persons should not act or rely upon it in any circumstances. Valuation of the net
asset value of all classes of participating shares in the EEA Life Settlements Fund is currently suspended.
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