MSCI USA ESG Rating Select 100 Decrement
4% Index (USD)

The MSCI USA ESG Rating Select 100 Decrement 4% Index aims to represent the performance of the MSCI USA ESG Rating Select
100 Index respectively, while applying a constant markdown (‘synthetic dividend’) expressed in percentage terms as per the MSCI

Decrement Indexes Methodology.
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Index performance
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INDEX 1Month 3Months  1Year YeartoDate 3Years OSYears 10Years  Since Feb 27, 2009
MSCI USA ESG Rating Select 100 Decrement 4% 4.60 5.49 56.79 5.49 17.55 14.68 10.72 13.04
MSCI USA - Price 3.63 5.10 56.71 5.10 15.27 14.52 11.77 15.15

Index risk and return characteristics
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INDEX 3 Years 5 Years 10 Years Since Feb 27, 2009
MSCI USA ESG Rating Select 100 Decrement 4% 18.12 14.67 13.26 13.63
MSCI USA - Price 18.77 15.15 13.77 14.30
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MSCI USA ESG Rating Select 100 Index

Top 10 constituents Sector Weights

Sector Index Wt. (%)

MICROSOFT CORP Info Tech 4.83 1.26%
TESLA ConsDiscr 4.18 41.63%
NVIDIA Info Tech 3.80 2.16%
HOME DEPOT ConsDiscr 3.78 12.67%
MASTERCARD A Info Tech 3.64

3‘57%_/
PAYPAL HOLDINGS Info Tech 3 7.12%
INTEL CORP Info Tech 3.02

9.30% 11.10%
ADOBE Info Tech 2.62 = Information Technology = Financials = Industrials
CISCO SYSTEMS Info Tech 2.51 = Consumer Staples Materials = Consumer Discretionary
COCA COLA (THE) Cons Staples 2.48 = Communication Services = Health Care = Real Estate
= Energy = Utilities

Total 33.97

Index methodology

The MSCI ESG Rating Select Indexes are constructed by first selecting atarget number of constituents fromthe Parent
Index, as ranked based on their free float market capitalization. Only securities which trade in the target currency are
eligible for selection. Then companies that are associated with business that have high negative social impact as well as
those with a high negative environmental impact are excluded. Finally, top securities are selected based on highest ESG
score. Only single security per issueris selected. The indexes are further diversified by capping issuers to avoid
concentration.

The MSCI ESG Rating Select Decrement Indexes aims to represent the performance of the MSCI ESG Rating Select
Indexes, while applying a constant markdown (‘synthetic dividend’) expressed in percentage terms i.e. as perthe MSCI
Decrement Indexes Methodology.

The Indexes reviewed on a quarterly basis, coinciding with the May and November Semi-Annual Index Reviews and the
February and August Quarterly Index Reviews of the Parent Index.

ABOUT MSCI INC.

MSClis a leading provider of critical decision support tools and services for the global investment community.

With over 50 years of expertise in research, data and technology, we power better investment decisions by enabling clients to
understand and analyze key drivers of risk and return and confidently build more effective portfolios. We create industry-
leading research-enhanced solutions that clients useto gaininsightinto and improve transparency across theinvestment
process. To learn more, please visit www.msci.com.

The information contained herein (the “Information”) may not be reproduced or redisseminated in whole or in part without prior written pemission from MSCI. The hformationmay not be usedto verify or
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constitutes an offer to buy or sell or a promotion or recommendationof, any security, financial instrumentor product or trading strategy. Further, none of the Informationor any MSClindex is

intended to constitute investment advice or a recommendationto make (or refran from making) any kind of investmentd ecisionand may not be reliedon as such. The Informationis provided “asis” and the user of
the Information assumes the entire risk of any use it may make or pemit to be made of the Information. NONE OF MSCIINC. OR ANY OF ITS SUBSIDIARIES OR ITS OR THEIR DIRECT OR INDIRECT SUPPLIERS
OR ANY THIRD PARTY INVOLVED IN THE MAKING OR COMPILING OF THE INFORMATION (EACH, AN “MSCI PARTY") MAKES ANY WARRANTIESOR REPRESEN TATIONS AND, TO THE MAXIMUM EXTENT
PERMITTED BY LAW, EACHMSCI PARTYHEREBY EXPRESSLY DISCLAIMS ALL IMPLIED WARRANTIES, INCLUDING WARRANTIES OF MERCHANTABILITY AND FITNESS FOR A PARTICULARPURPOSE. WITHOUT
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