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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.

Fund Statistics

31 August 2017

e Fund Net Asset Value: USD 241,045,776.53
e Total Cash attributable to all Cells: USD 50,366,366.85
e Maturity history: 602 policies, USD 984m Net Death Benefit
e Active Policies:
- Number of policies: 119
- Issuing Life Companies: 39
- Average policy size: USD 3,599,518
- Weighted average age: 91.03 years
- Weighted average remaining Life Expectancy (based on most recently obtained LE estimates): 35.93 months
- Almost 95% of Net Death Benefit of life policies with life companies whose AM Best rating is at least A-
- Total Net Death Benefit: USD 428,342,638

Source: ViaSource Funding Group, LLC and Saffery Champness Fund Services Limited
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Important Information: The Fund is closed to further subscriptions and neither this document nor the Fund’s Information Memorandum and Supplements (which, amongst other things, set out the risk factors
associated with an investment in the Fund) constitute a direct or indirect offering or placement of shares or any other opportunity to invest in the Fund.

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 for issue in the UK by EEA Fund Management Limited (which is authorised and regulated by the Financial Conduct Authority (“FCA")).

EEA Life Settlements Fund PCC Limited (the “Fund” or “EEA Life Settlements Fund”) is an unregulated collective investment scheme as contemplated by the Financial Services and Markets Act 2000 and,
accordingly, its promotion in the UK is restricted by law. It may be promoted by a UK authorised person in accordance with Section 238 of the UK Financial Services and Markets Act 2000 Act and/or the FCA
Rules. Any person who is not an authorised person may not distribute it to any other person. This document may not be given to, or relied or acted upon by, any other person.

As at the date of this document, the Fund has not been approved, notified or registered in accordance with Article 42 of the EU Alternative Investment Fund Managers Directive (2011/61/EU) for marketing
to professional investors in any member state of the European Economic Area. Such approval, notification or registration will not be made or sought in the future since the Fund is closed to further subscriptions
and will not, therefore, be marketed to professional investors in the European Economic Area.

The Fund is a foreign collective investment scheme as contemplated by section 65 of the South African Collective Investment Schemes Control Act 2002 and is not approved in terms of that Act. Neither EEA
Fund Management (Guernsey) Limited nor EEA Fund Management Limited are an authorised financial services provider in South Africa and nothing herein should be construed as constituting the canvassing
for, marketing or advertising of financial services by them in South Africa.

Nothing contained in this document 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 changes 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. Whilst 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.



EEA Life Settlements Fund

Net Asset Value Per Share

31 August 2017

September 2017

Euro Fund Acc Cell GGOOB5LAFL18 EUR 69.90 453,493.32 89,097.25 17,129.96
Euro Fund Acc Run-Off Cell GGOOBMNROR80 EUR 68.92 115,516.65 24,761.95 6,833.65
Euro Fund Class X Cell GBOOBOMT9184 EUR 98.63 7,785,719.34 1,531,331.02 296,101.92
Euro Fund Class X Run-Off Cell GGOOBMNR0JO7 EUR 97.99 5,140,968.82 1,109,707.07 313,326.66
Euro Fund Class Y Run-Off Cell GGOOBMNROF68 EUR 64.64 411,457.95 88,652.11 24,881.83
Euro Fund Dist Cell GGOOB1JROT74 EUR 67.36 352,668.69 69,253.93 13,280.34
Euro Fund Dist Run-Off Cell GGOOBMNROP66 EUR 66.91 675,150.82 145,580.69 40,963.86
Meteor Senior Life Settlements

Sterling Fund GGO0B2PQD 184 GBP 104.20 3,454,021.78 678,210.59 129,997.08
Meteor Senior Life Settlements

Sterling Fund Il GGOOB3DHPP87 GBP 93.16 2,853,245.00 560,248.83 107,295.60
Meteor Senior Life Settlements

Sterling Fund Il Run-Off Cell GGOOBMNROV27 GBP 92.98 3,359,531.01 716,167.09 193,988.19
Meteor Senior Life Settlements

Sterling Fund Run-Off Cell GGOOBMNROT05 GBP 103.86 6,901,649.95 1,471,331.56 398,608.24
Sterling Fund Acc Cell GGOOB1P8D518 GBP 113.28 26,289,386.26 5,162,290.29 989,758.29
Sterling Fund Acc Run-Off Cell GGOOBMNROQ73 GBP 112.87 49,077,651.25  10,463,124.76 2,835,080.49
Sterling Fund Class X Cell GGOOB2NBJC85 GBP 100.82  21,714,628.91 4,263,995.09 817,502.07
Sterling Fund Class X Run-Off Cell GGOOBMNROK12 GBP 100.16 = 21,396,386.12 4,561,576.79 1,235,971.66
Sterling Fund Dist Cell GB0OOBOMT2Q49 GBP 75.45 4,074,868.99 800,111.61 153,357.90
Sterling Fund Dist Run-Off Cell GGOOBMNROM36 GBP 75.17 7,031,459.77 1,499,013.20 406,115.13
Swedish Krona Fund Class X Cell GGO0B5ZV4552 SEK 77.10 8,569,855.25 4,094,248.74 3,204,742.23
Swedish Krona Fund Class X

Run-Off Cell GGOOBMNROL29 SEK 72.54 7,016,635.88 1,522,696.81 437,756.28
USD Fund Acc Cell GGOOB4TH5937 usb 75.27 891,779.56 175,347.90 33,853.62
USD Fund Acc Run-Off Cell GGOOBMNROS97 usb 75.00 568,060.66 123,399.72 35,554.33
USD Fund Class | Run-Off Cell GGOOBMNROH82 usb 80.91 4,611,712.14 1,008,760.16 299,305.10
USD Fund Class X Cell GB0O0BOMT9309 usD 99.68  10,280,144.58 2,022,853.20 392,045.98
USD Fund Class X Run-Off Cell GGOOBMNROG75 usb 99.35  11,600,587.12 2,523,868.09 730,699.61
USD Fund Dist Cell GGOOB2NW9S76 usb 63.22 812,452.59 159,742.83 30,833.54
USD Fund Dist Run-Off Cell GGOOBMNRON43 usb 63.13 1,091,429.03 237,274.80 68,531.17
WAY Life Settlements Fund Cell GGOOB3KN0211 GBP 88.53 427,915.01 264,736.32 231,869.88
WAY Life Settlements Fund

Run-Off Cell GGOOBMNROW34 GBP 89.89 1,476,608.65 313,137.91 82,629.37

Source: Saffery Champness Fund Services Limited. All amounts are expressed in the relevant Cell currency other than the total USD equivalent figures (using the following USD
exchange rates: GBP 1.2930, EUR 1.1910 SEK 7.9365). All data as at 31 August 2017.

*" Available Cash” means cash held by a Cell after deduction for any accrued fees and expenses but, for the avoidance of doubt, excludes cash required to pay the premia on
Current Underlying Investments from time to time attributable to the Cell for a specified period which will be retained by the relevant Cell or one or more subsidiaries of the
Fund. In calculating the level of Available Cash for each Cell at 31 August 2017, the directors excluded an amount consisting of cash and receivables to pay the premia on
Current Underlying Investments for one year which means that $37.3m in aggregate was excluded across all Cells when determining the level of Available Cash.



