Index Factsheet

MSCI EM EMEA High Dividend Yield Index (USD)

The MSCI EM EMEA High Dividend Yield Index is based on the MSCI EM EMEA Index, its parent index, and includes large and mid
cap stocks across 11 Emerging Markets (EM) countries* in Europe, the Middle East and Africa (EMEA). The index is designed to reflect
the performance of equities in the parent index (excluding REITs) with higher dividend income and quality characteristics than average
dividend yields that are both sustainable and persistent. The index also applies quality screens and reviews 12-month past performance
to omit stocks with potentially deteriorating fundamentals that could force them to cut or reduce dividends.

For a complete description of the index methodology, please see Index methodology - MSCI.
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INDEX PERFORMANCE — GROSS RETURNS (%) (MAY 30, 2025) FUNDAMENTALS (MAY 30, 2025)
ANNUALIZED
1Mo 3 Mo 1vr YTD 3yr 5yr  10Yr Decs:ii'rll,c‘?998 Div YId (%) P/E P/E Fwd P/BV
\"("izlcc’" EMEMEA HighDividend  , 59 905 7853 1657 1039 330 202 9.40 615 1068  9.32 1.56
MSCI EM EMEA 1.40 6.01 19.32 11.53 4.83 6.10 1.63 6.39 3.88 13.02 10.33 1.75
INDEX RISK AND RETURN CHARACTERISTICS (DEC 31, 1998 — MAY 30, 2025)
ANNUALIZED STD DEV (%) 2 SHARPE RATIO 2,3 MAXIMUM DRAWDOWN
. Since
Beta E:f:rkz'} T“(’,/’:;’Ye’ 3yr 5Yr 10Yr 3Yr 5Yr 10Yr nggsg, (%) Period YYYY-MM-DD
\hrﬂiiﬁl EMEMEA High Dividend 55 g g5 5933 1562 2007 2119 043 013 011 041 6256 2007-11-08—2009-03-09
MSCI EM EMEA 1.00 0.00 531 14.07 1543 18.43 0.09 0.28 0.07 0.29 6545 2007-12-10—2008-10-27

" Last12months 2 Based on monthly gross returns data 3 Based on NY FED Overnight SOFR from Sep 12021 & on ICE LIBOR 1M prior that date

* EM EMEA countries include: the Czech Republic, Egypt, Greece, Hungary, Kuwait, Poland, Qatar, Saudi Arabia, South Africa, Turkey and United Arab Emirates.

The MSCI EM EMEA High Dividend Yield Index was launched on Jan 16, 2012. Data prior to the launch date is back-tested test (i.e. calculations of how the index might have
performed over that time period had the index existed). There are frequently material differences between back-tested performance and actual results. Past performance -

whether actual or back-tested - is no indication or guarantee of future performance.
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INDEX CHARACTERISTICS TOP 10 CONSTITUENTS
MSCI EM EMEA MSCI EM EMEA Country Index Parent Sector
High Dividend Yield Wt. (%) Index
Number of 34 147 PKO BANK POLSKI PL 6.40 Wti (;/01) Financial
c tit t . . Inancials
onstituents Weight &) EMAAR PROPERTIES AE 6.32 2.30 Real Estate
- <0 9 70 POLSKI KONCERN NAF ORLEN PL 5.62 1.11 Energy
argest : . EMIRATES NBD BANK AE 5.10 1.12 Financials
Smallest 0.45 0.08 RIYAD BANK SA 4.95 1.10 Financials
Average 2.94 0.68 POWSZECHNY ZAKLAD UBEZP PL 4.87 0.96 Financials
Median 2.49 0.39 SAUDI AWWAL BANK SA 4.46 0.88 Financials
BANK PEKAO PL 4.46 0.88 Financials
CEZ CESKE ENER ZAVODY cz 437 0.86 Utilities
SANLAM ZA 435 0.86 Financials
Total 50.90 11.77
FACTORS - KEY EXPOSURES THAT DRIVE RISK AND RETURN
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MSCI FaCS provides absolute factor exposures
relative to a
broad global index - MSCI ACWI IMI.

Neutral factor exposure (FaCS = 0) represents
MSCI ACWI IMI.
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United Arab Emirates 24.21% @ Poland 21.34% @ Saudi Arabia 19.9%

® south Africa 12.93% @ Qatar5.6% @ Other 16.02%
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MSCI FACTOR BOX AND FaCS FRAMEWORK (Please refer to complete description of the MSCI FaCS methodology here)

MSCI FaCS is a standard method for evaluating and reporting the Factor characteristics of equity portfolios. MSCI FaCS consists
of Factor Groups (e.g. Value, Size, Momentum, Quality, Yield, and Volatility) that have been extensively documented in academic
literature and validated by MSCI Research as key drivers of risk and return in equity portfolios. These Factor Groups are constructed
by aggregating 16 factors (e.g. Book-to-Price, Earnings/Dividend Yields, LT Reversal, Leverage, Earnings Variability/Quality, Beta)
from the latest Barra global equity factor risk model, GEMLT, designed to make fund comparisons transparent and intuitive for use.
The MSCI Factor Box, which is powered by MSCI FaCS, provides a visualization designed to easily compare absolute exposures
of funds/indexes and their benchmarks along 6 Factor Groups that have historically demonstrated excess market returns over
the long run.

ABOUT MSCI

MSCl is 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 use
to gain insight into and improve transparency across the investment 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 permission from MSCI. The Information may not be used to verify or
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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"
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OF SUCH DAMAGES. The foregoing shall not exclude or limit any liability that may not by applicable law be excluded or limited.

© 2025 MSCI Inc. All rights reserved.

NN
M S C | AN MSCI EM EMEA High Dividend Yield Index (USD) | msci.com
L



http://www.msci.com
http://info.msci.com/l/36252/2015-05-05/r37kp

