Index Factsheet

MSCI China IMI Environment 10/40 Index (USD)

The MSCI China IMI Environment 10/40 Index is designed to measure the performance of securities with country of classification as
China comprising of large, mid and small market cap segments. The Index is comprised of securities that derive at least 50% of their
revenues from environmentally beneficial products and services. The Index is based on five Environmental Impact themes: Alternative
Energy, Sustainable Water, Green Building, Pollution Prevention and Energy Efficiency. The Index aims to serve as a benchmark for investors
seeking exposure to companies that focus on contributing to a more environmentally sustainable economy by making efficient use of
scarce natural resources or by mitigating the impact of environmental degradation. Constituent selection is based on data from MSCI
ESG Research. The 10/40 concentration constraints apply investment limits where the weight of each group entity is capped at 10% and
all group entities with weight of more than 5% should not exceed 40% of the Index by weight.

For a complete description of the index methodology, please see Index methodology - MSCI.
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'1"'03%(:"""“ IMIEnvironment 505 ;771 3077 1971 -297 -12.38 -0.35 -4.70 274 2060  13.16 1.05
MSCI China IMI 450 342 -1877 -11.98 961 237 304 075 2.48 1397  10.30 1.32
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INDEX CHARACTERISTICS TOP 10 CONSTITUENTS
MSCI CHINA IMI Environment 10-40 Float Adj allkt Intze); Sector
a Wt. (%
Number of 48 (USD Billions)
Constituents - - CGN POWER CO H 14.86 11.01 Utilities
s Mt Cap ( ”fg4""9'6';’“6s% CHINA YANGTZE A (HK-C) 13.51 10.01 Utilities
ndex 261 BYD CO H 10.28 7.61 Cons Discr
Largest 14,863.97 CHINA NATL NUCL A (HK-C) 6.96 516 Utilities
Smallest 79.67 CHINA EVERBRIGHT ENV GRP 6.24 4.62 Industrials
Average 2,811.70 CHINA LONGYUAN POWER H 5.93 4.40 Utilities
Median 1,195.66 CONTEMPORARY AMP A(HK-C) 5.25 3.89 Industrials
SDIC POWER HLDGS A(HK-C) 5.19 3.84 Utilities
SUNGROW POWER A (HK-C) 4.98 3.69 Industrials
CONTEMPORARY H 4.93 3.65 Industrials
Total 78.13 57.89
SECTOR WEIGHTS
16.6%
43.91%

Utilities 43.91% @ Industrials 27.38% @ Consumer Discretionary 16.6%

@ Information Technology 12.11%

The MSCI China IMI Environment 10/40 Index was launched on Au? 23, 2017. 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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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.
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