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From April, 2013 to June, 2013

LB OF HILLINGDON CONSOLIDATION

Account 

Number Avg. on Loan Avg. Available

% on

Loan

GrossMarket Value ( GBP )
Earnings ( GBP )

On Loan

Spread (bp)

Gross BP

Return (bp) *

Net

Earnings ( GBP 

)

( GBP ) **

Performance Scorecard - Account Performance 

Account Name

Securities Lending

 0  0  0.0  0  0.0  0 0.0%   LBH01 LB OF HILLINGDON/CAPITAL INTL

 14,123,767  123,658,555  11.4  11,556  32.4  7,513 3.7%   LBH04 LB OF HILLINGDON-UBS

 13,429,501  73,759,194  18.2  5,286  15.6  3,437 2.8%   LBH11 L B HILLINGDON/RUFFER

 0  0  0.0  0  0.0  0 0.0%   LBH17 L B HILLINGDON/UBS TACTICAL

 0  0  0.0  0  0.0  0 0.0%   LBH97 LB HILLINGDON NOMURA

Total  27,553,268  197,417,749  14.0  16,842  24.2  3.4  10,949

** Market Value and Earnings were converted using the month-end FX rate.

* Gross Basis Point Return equals On Loan Spread multiplied by % on Loan.  GBPR is the measure of total return on a given asset class or portfolio.

%

Please note that this report has been prepared using best available data.  This report may also contain information provided by third parties, derived by third parties or derived from third party data and/or data that may have been

categorized or otherwise reported based upon client direction - Northern Trust assumes no responsibility for the accuracy, timeliness or completeness of any such information. Northern Trust assumes no responsibility for the

consequences of investment decisions made in reliance on information contained in this report. If you have questions regarding third party data or direction as it relates to this report, please contact your Northern Trust relationship team.

 

IRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concerns tax matters, it is not intended to be used and cannot be used by a taxpayer for the purpose of avoiding penalties that may be imposed by

law.  For more information about this notice, see http://www.northerntrust.com/circular230.
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