US ASSET CLASSES COMPARED - 10 YEAR MODEL
(1993 — 2002) HEIGHT REPRESENTS RANGE OF RETURN, WIDTH REPRESENTS VOLATILITY
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*Efficient frontisr modeling (EFM) was develfopad in this formarl as an asset allocalion too! companing the risk and refum
characteristics of differant asset classes, ndices, and investment vehicles.

This documentis strictly confidential to Life Settlements Funds Limited and may not be reproduced or passed on to third parties without the express written approval of the Board of Directors. © Copyright.



