Index Factsheet

MSCI World ESG Leaders10% Extended Risk
Control Index

MSCI World ESG Leaders 10% Extended Risk Control Index aims to replicate the performance of an investment strategy that attempts
to control the level of volatility by adjusting the weights of the MSCI ESG Leaders index, the Treasury Component and the Cash
Component.
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Index performance
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MSCI World ESG Leaders10% Extended Risk Control  -3.50 -4.64 -15.85 -17.16 3.47 5.36 7.44 7.04
MSCI World 797  -1.19 -8.74 -10.23 10.11 9.37  10.80 12.00
Index risk and return characteristics
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INDEX 3 Years 5Years 10 Years Since Mar 31, 2011
MSCI World ESG Leaders10% Extended Risk Control 11.57 11.81 10.5 10.35
MSCI World 18.92 16.78 13.7 17.31
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Index Factsheet
Index framework

The MSCI Extended Risk Control Indexes use three components in the overall index construction: an MSCI Equity Index
Component, a Treasury Component and a Cash-Return Index Component. The weights of the Components are determined
daily based on the ratio of the targeted risk level and the volatility of the non-Cash Components and are subject to a
maximum leverage.

This summary is provided for illustrative purposes only and does not include all material elements of the index or its
methodology. For a complete description of the index methodology, please see Index methodology - MSCI.
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