MSCI France Select ESG 30 3.75% Decrement
Net Index (EUR)

The MSCI France Select ESG 30 3.75% Decrement Index (Net) is based on the MSCI France IMI Index, its parent index, and
includes large, mid and small-cap segments of the French Market. The Index aims to represent the net performance of a
set of 30 stocks from the parent index that have high Environmental, Social and Governance (ESG) scores, which are then
picked in descending order of their free float-adjusted market capitalization. The Index aims to avoid concentration by
capping the weight of securities within the index to a maximum of 5%, while applying a constant markdown (‘synthetic
dividend’) of 3.75% on an annual basis, expressed as a percentage of performance.
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Index performance
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INDEX 1 Month 3 Months 1 Year Year to Date 3 Years 5 Years 10 Years  Since Nov 30, 2009
MSCI France Select ESG 30 3.75% Decrement - Net 3.46 3.56 40.92 19.74 8.06 5.43 6.26 6.36
MSCI France IMI - Price 4.58 3.24 46.27 21.29 9.61 8.63 8.31 8.28

Index risk and return characteristics

OCTOBER 29, 2021
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INDEX 3 Years 5 Years 10 Years Since Nov 30, 2009
MSCI France Select ESG 30 3.75% Decrement - Net 19.66 16.75 15.17 16.68
MSCI France IMI - Price 20.25 17.18 15.38 16.50
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MSCI France Select ESG 30 Index
Top 10 constituents Sector Weights

Sector Index Wt. (%)

DASSAULT SYSTEMES Info Tech 5.69 120%  80%% _ 3.44% 7.61%

5.66%
ESSILORLUXOTTICA Cons Discr 5.67 19.57%
TOTALENERGIES Energy 5.66 9.33%
CAPGEMINI Info Tech 5.42 5 025 17.77%
BNP PARIBAS Financials 5.37 |~

10.98%
SCHNEIDER ELECTRIC Industrials 5.30

19.42%
L'OREAL Cons Staples 5.23
AXA Financials 5922 = Utilities Industrials = Financials
) = Information Technology - Consumer Staples = Materials

AIR LIQUIDE Materials 5.02 = Consumer Discretionary = Energy = Real Estate
STMICROELECTRONICS Info Tech 4.87 = Health Care = Communication Services
Total 53.46

Additional information

MSCI France Select ESG 30 3.75% Decrement Index (Net)

Bloomberg Ticker MXFRSE3N Index

Index methodology

The MSCI France Select ESG 30 3.75% Decrement Index (Net) is constructed from MSCI France IMI Index, its parent index. The Index
aims to represent the Net performance of a set of 30 stocks from the parent index that have high Environmental, Social and Governance
(ESG) scores. The Index aims to avoid concentration by capping the weight of securities within the index to a maximum of 5%, while
applying a constant markdown (‘synthetic dividend’) of 3.75% on the net total return variant on an annual basis, expressed as a percentage
of performance.

The index is 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.

MSCI 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.
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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” 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 INC. 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 WARRANTIES OR REPRESENTATIONS AND, TO THE MAXIMUM EXTENT
PERMITTED BY LAW, EACH MSCI PARTY HEREBY EXPRESSLY DISCLAIMS ALL IMPLIED WARRANTIES, INCLUDING WARRANTIES OF MERCHANTABILITY AND FITNESS FOR A PARTICULAR PURPOSE. WITHOUT
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