MSCI Global Currency Indices

Measuring the performance of international currencies

The MSCI Global Currency Indices may be used as a tool to help investors manage their foreign
currency exposure in their international equity portfolio. They are the first and only currency
indices available that set the weights of each currency equal to the relevant country weight in
a corresponding MSCI Equity Index. This unique approach to weighting the currencies allows
creators of index-linked products to construct investment vehicles that can be used as an
efficient and convenient way to enhance or hedge currency exposure to an MSCI Equity Index.

The MSCI Global Currency Indices are part of the recently launched MSCI Thematic & Strategy

Indices.

Key Benefits & Features

Effective Tool for Understanding Currency Exposure

— The MSCI Global Currency Indices measure the total
investment performance of foreign currencies, capturing
return from two sources — currency appreciation/deprecia-
tion, and interest earned.

Manage Currency Returns Specific to MSCI Indices —
Because the currency weights are derived from MSCI Equity
Indices, investors can use the MSCI Global Currency Indices
to create index-linked investment vehicles in order to manage
their currency exposures in the MSCI Equity Indices.

Index Expertise — MSCI Barra has built upon its longstand-
ing index design expertise and insight into the currency
management process, gained in part through the existing

MSCI Daily Hedged Indices, to create this new and unique
index methodology.

Global Coverage — MSCI Global Currency Indices can be
calculated for most MSCI Developed and Emerging Markets
regional and composite indices, and are the first currency
indices to provide such broad coverage.

Index Licensing — The MSCI Global Currency Indices may
be licensed for use by institutional investors around
the world for portfolio management and benchmarking
purposes. The indices may also be licensed to serve as
the basis of structured products and other index-linked
investment vehicles such as ETFs and ETNs.
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CONTACT US

Americas
1.888.588.4567
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+31.20.462.1382
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MSCI Global Currency Indices — Product Information

The MSCI Global Currency Indices can be calculated for most MSCI Developed and Emerging Markets regional and composite
indices, and may be licensed by clients who subscribe to the corresponding MSCI Developed Markets or Emerging Markets index
or security level product. The MSCI Global Currency Indices can be constructed using USD, EUR and JPY base currencies, and
others on request.

Index level data for select indices will be added to the MSCI Developed and Emerging Markets Core Modules and the MSCI Basic
Index and Enhanced Index Services in July 2008. Complete index data may be licensed separately.

The MSCI Emerging Markets Currency Index MSCI Emerging Markets

\ 4 Country Weights
EM LATAM 204% EM EMEA 25.1% The MSCI Emerging Markets
Currency Index includes
Brazilian Real 13.3% Russian Rouble 10.0% Hungarian Forint 0.7% currencies from 25 emerging
Mexican Peso 4.5% South African Rand 6.9% Egyptian Pound 0.8% markets countries
Chilean Peso 1.2% Israeli Shekel 2.1% Czech Koruna 0.8%
Peruvian New Sol 0.6% Turkish New Lira 1.7% Moroccan Dirham 0.3%
Argentine Peso 0.5% Polish Zloty 1.7% Jordanian Dinar 0.1%
Colombian Peso 0.3%
EM ASIA 54.5%
Chinese Renminbi 16.0% Indian Rupee 8.2% Thailand Baht 1.4%
South Korean Won 14.4% Malaysian Ringgit 2.5% Philippine Peso 0.5%
Taiwan Dollar 9.7% Indonesian Rupiah 1.6% Pakistan Rupee 0.2%

Data Provided

Index Level Data

Currency Data

One Month Fwd Rate at Rebal Date
Number of Days Between Rebals
Spot FX Rate at Rebal Date

Spot FX Rate

Implied Rate at Rebal Date

One Month LIBOR at Rebal Date

Calculation Date

MSCI Index Code

MSCI Index Name

Index Currency

1SO Currency Symbol

Last Rebalancing Date
Currency Weight at Rebal Date

Calculation Date Performance in Percent
MSCI Index Code Last Rebalancing Date
MSCI Index Name Latest Index Base Date
Index Variant Type Index Base Value

Index Currency

Index level Today

Index level 1 Day Ago

Delivery
Indices are available either direct from MSCI Barra or via vendors, who are licensed to distribute individual indices
= Direct delivery — data files are delivered daily via internet FTP

= Vendors

—Index and currency level data — FactSet, Mellon Analytical Solutions, Rimes, Risk Metrics, Style Research, and Thomson/DataStream
- Index level data only - Bloomberg and Reuters

Frequency
= Daily delivery of index and currency level data

= Real-time index levels available on client request

History
= Daily index level history from May 31, 2004

About MSCI Barra

MSCI Barra is a leading provider of investment decision support tools to investment institutions worldwide. MSCI Barra products include indices and portfolio risk and
performance analytics for use in managing equity, fixed income and multi-asset class portfolios.The company’s flagship products are the MSCI International Equity
Indices, which include over 120,000 indices calculated daily across more than 70 countries, and the Barra risk models and portfolio analytics, which cover 56 equity and
46 fixed income markets. MSCI Barra is headquartered in New York, with research and commercial offices around the world.

The information contained herein (the “Information”) may not be reproduced or redisseminated in whole or in part without prior written permission from MSCI Barra. The
Information may not be used to verify or correct other data, to create indices, 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. None of the Information or MSCl 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 or MSCl index or other product or service is intended
to constitute investment advice or a recommendation to make (or refrain from making) any kind of investment decision and may not be relied on as such. 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, BARRA, FEA,
ANY OF THEIR AFFILIATES OR THEIR DIRECT OR INDIRECT SUPPLIERS OR ANY THIRD PARTY INVOLVED IN THE MAKING OR COMPILING OF THE INFORMATION
(EACH, AN “MSCI BARRA PARTY") MAKES ANY WARRANTIES OR REPRESENTATIONS AND, TO THE MAXIMUM EXTENT PERMITTED BY LAW, EACH MSCI BARRA
PARTY HEREBY EXPRESSLY DISCLAIMS ALL IMPLIED WARRANTIES, INCLUDING WARRANTIES OF MERCHANTABILITY AND FITNESS FOR A PARTICULAR PURPOSE.
The foregoing shall not exclude or limit any liability that may not by applicable law be excluded or limited, including without limitation (as applicable), any liability to the
other party for death or personal injury to the extent that such injury results from the negligence or wilful default of itself, its servants, agents or sub-contractors.
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