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MSCI EM EMEA Ex-Egypt ESG Broad CTB Select

Index (USD)

The MSCI EM EMEA Ex-Egypt ESG Broad CTB Select Index captures large and mid-cap stocks across 9 of 10 Emerging Markets (EM)
countries* in Europe, the Middle East and Africa (EMEA) (excluding Egypt). The Index to maximize exposure to positive environmental,
social and governance (ESG) factors while maintaining risk and return characteristics similar to those of the respective underlying market
capitalization weighted index MSCI EM EMEA Ex-Egypt (the ‘Parent Index’). The Index also excludes companies meeting the below
exclusion criteria.Companies involved in very severe Controversies and severe Environmental Controversies, Companies with any tie
to Controversial Weapons, involved in the manufacturing of nuclear weapons or its components or involved in conventional weapons.,
Companies involved in Tobacco-related businesses., Companies involved in Thermal Coal mining and Power Generation.,Companies
involved in QOil & Gas extraction using unconventional methods including Arctic Oil and Gas.

For a complete description of the index methodology, please see Index methodology - MSCI.

CUMULATIVE INDEX PERFORMANCE — NET RETURNS (USD)

ANNUAL PERFORMANCE (%)

(MAY 2013 - JUL 2026) MSCI EM EMEA
Year Ex-Egypt ESG MSCI EM EMEA
200 Broad CTB Select
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INDEX PERFORMANCE — NET RETURNS (%) (JUL 31, 2026) FUNDAMENTALS (JUL 31, 2026)
ANNUALIZED
1Mo  3Mo 1vr YTD 3yr 5yr  10Yr Mays?:';’c§013 Div YId (%) P/E P/E Fwd P/BV
MSCIEMEMEA Ex-EyptESG (o7 53 1340 265 1280 384 453 265 3.91 1270 1033 1.9
Broad CTB Select
MSCI EM EMEA 142 -0.38 1497 377 1286 263 425 176 3.85 12.65 10.19 1.93

INDEX RISK AND RETURN CHARACTERISTICS (MAY 31,2013 - JUL 31, 2026)

ANNUALIZED STD DEV (%) 2

SHARPE RATIO 2,3 MAXIMUM DRAWDOWN

Tracking Turnover 3vr 5Yr

Since

Beta p o) (%) 10 Yr 3Yr 5Yr 10 Yr Mzag1?é1, (%) Period YYYY-MM-DD
MSCIEMEMEAEx-EQyptESG ;05 494 2061 1293 1608 1924 064 009 020 014 5251  201801-25-2020-03-23
Broad CTB Select
MSCI EM EMEA 100 000 512 1232 1505 1745 067 001 019 008 4751  2013-10-22—2016-01-20

T Last 12 months % Based on monthly net returns data

MSCI &

3 Based on NY FED Overnight SOFR from Sep 12021 & on ICE LIBOR 1M prior that date
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INDEX CHARACTERISTICS TOP 10 CONSTITUENTS
MSCI EM EMEA MSCI EM EMEA Country Index Parent Sector
Ex-Egypt ESG Wt. (%) Index
Broad CTB Select Wt. (%)
Number of 131 140 AL RAJHI BANKING & INV SA 4.57 3.98 Financials
Constituents ANGLOGOLD ASHANTI ZA 3.87 3.10 Materials
Weight (%) NASPERS N ZA 3.58 3.26 Cons Discr
Largest 457 308 GOLD FIELDS ZA 2.93 2.36 Materials
Smallst 01" 009 FRSTRAND. n 260 244 Financial
. . inancials
‘:‘A‘g:‘?‘e g'zg 8‘471; KUWAIT FINANCE HOUSE KW 2.55 2.34 Financials
! ’ ’ SAUDI TELECOM CO SA 2.25 1.87 Comm Srvcs
PKO BANK POLSKI PL 2.18 212 Financials
OTP BANK HU 2.05 2.60 Financials
Total 29.24 26.57
SECTOR WEIGHTS COUNTRY WEIGHTS
7.5% 614% 11.13% 5.37%
7.62% 6.07% 11.73%
13.24% ——\3.18% 17.15%
/—\\ 2.77%
1.85%
1.33% 24.46%
0.4%
49.92% 30.15%

Financials 49.92% @ Materials 13.24% @ Consumer Discretionary 7.62%

@ Communication Services 7.5% @ Real Estate 6.14% @ Energy 6.07%

Consumer Staples 3.18% @ Industrials 2.77% @ Health Care 1.85% @ Utilities 1.33%

Information Technology 0.4%

South Africa 30.15% @ Saudi Arabia 24.46% @ United Arab Emirates 11.73%

® Poland 11.13% @ Kuwait5.37% @ Other 17.15%

The MSCI ESG Indexes use ratings and other data supplied by MSCI Solutions Inc, a subsidiary of MSCI Inc.

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

MSCI (NYSE: MSCI Inc.) strengthens global markets by connecting participants across the financial ecosystem with a common language. Our research-based data, analytics and indexes, supported by
advanced technology, set standards for global investors and help our clients understand risks and opportunities so they can make better decisions and unlock innovation. We serve asset managers and
owners, private-market sponsors and investors, hedge funds, wealth managers, banks, insurers and corporates. To learn more, please visit www.msci.com.

The data, data feeds, databases, reports, text, graphs, charts, images, videos, recordings, models, metrics, analytics, indexes, assessments, ratings, scores, software, websites, products, services and other
information delivered in connection with this notice (the “Information”): (a) are proprietary information of MSCI and its suppliers, (b) may not be used for commercial purposes without prior written permission
from MSCI Inc. or its affiliates (“MSCI”), and (c) are not investment advice and must not be relied on as such. The Information and its use are further subject to the disclaimer at https://www.msci.com/
legal/notice-and-disclaimer. As detailed therein, MSCI AND ITS SUPPLIERS MAKE NO EXPRESS OR IMPLIED WARRANTIES OF MERCHANTABILITY, FITNESS FOR A PARTICULAR PURPOSE OR OTHERWISE
WITH RESPECT TO THE INFORMATION HEREIN AND DISCLAIM ALL LIABILITY TO THE MAXIMUM EXTENT PERMITTED BY LAW. For information about how MSCI collects and uses personal data, refer
to https:/www.msci.com/privacy-pledge.

© 2026 MSCI Inc. All rights reserved.
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