MHOEKC MSCI BRIC (RUSSIAN) (USD)

MHpekc MSCI BRIC Index — 3TO B3BELUEHHbI MO PbIHOYHOW KanuTasin3auum KOMMNO3UTHbIW MHAEKC, CO34aHHbIA ANA U3MEepPeHUsA
pe3ynbraToB AesATe/IbHOCTU (hOHA0BOIO PbIHKA B 4 CTPaHax C pa3BUBaloLLEeicA pbIHOYHO 3KOHOMUKOM, K KOTOPbIM OTHOCSATCA
Bpa3unusa, Poccus, MHgma v Kutaii. OCHOBbIBasACb Ha 296 COCTaB/IAKOLWMX, 3TOT UHAEKC OXBaTbiBaeT NpUGM3nTensLHO 85 %
PbIHOYHOW KanuTan3auum akyuii, HaxoAALWMXCA B CBOGOAHOM 06GpaLleHun B KaXA,0i cTpaHe.

KyMy]'IFITVIBHaFI ANHaMKa MHOeKca — UNCTbIN A0XO0/M (UsD) (fek 2000 — Anp 2015
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JuHamuka nHpekca — ymcTtasa AOXOAHOCTh (%) (Anp 30, 2015 ) dyHoameHTasIbHble nokasartesnn
ANNUALIZED
1Mo 3Mo 1Y YTD 3vr 5Yr 10¥r DecSZi;,CZeIJOO Div Yd (%) PIE P/E Fwd P/BY
MSCI BRIC 12.58 15.27 17.86 16.58 3.84 0.98 11.57 11.84 2.75 13.22 11.12 1.63
MSCI Emerging Markets 7.69 9.45 7.80 10.10  3.24 3.02 9.58 10.92 2.49 14.64 12.12 1.64
MSCI ACWI IMI 2.75 7.06 7.34 5.40 12.37 9.7 7.29 5.46 2.31 19.40 16.41 2.16
XapaKTepI/ICTVIKI/I prcKa n oXoaHOCTU nMHAOeKCa ( Anp 30, 2015)
ANNUALIZED STD DEV (%) 2 SHARPE RATIO 2,3 MAXIMUM DRAWDOWN
T”('nz;’}’er 3vr 5Yr 10¥r 3vr 5Yr 10vr Decszi;,c;OOD %) Period YYYY-MM-DD
MSCI BRIC 3.62 17.65 21.27 27.48 0.29 0.14 0.48 0.49 70.49 2007-10-31—2008-10-27
MSCI Emerging Markets 5.95 14.00 18.38 23.58 0.28 0.24 0.44 0.49 65.25 2007-10-29—2008-10-27
MSCI ACWI IMI 2.86 10.56 14.59 16.78 1.14 0.70 0.40 0.29 58.59 2007-10-31—2009-03-09

'Last 12 months

* BRIC countries include: Brazil, Russia, India, and China.

2 Based on monthly net returns data

3 Based on BBA LIBOR 1M

Pacuet nHgekca MSCI BRIC Hauancsa 31 gekabps 2005 roga. [adHble, NofyyeHHble [0 HaYana pacyera UHAeKca, ABNATCA AaHHbIMU, OCHOBAHHbIMU Ha PETPOCMEKTUBHOM aHanunse (T. e. yUUTbIBaTCS
nokasarenu, ykasblBatoLLye Ha To, Kak MHAEKC MOT Obl pa3BMBaTLCS B MPOLLIOM).
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XapaKTepucTVKN NHeKca 10 OCHOBHbIX COCTaB/ISOLLMX

MSCI BRIC Country Mkt Cap Index Sector Sector
Number of 296 ( USD Billions) Wt. (%) Wt. (%)
Constituents TENCENT HOLDINGS LI (CN) CN 106.95 5.85 Info Tech 48.7
Wikt Cap (USD Milions) CHINA MOBILE CN 87.36 478  Telecom Srves 62.4
Index 1.827.093.81 CHINA CONSTRUCTION BK H CN 70.25 3.85 Financials 11.3
Largest 106.946.86 |CBC H CN 64.15 351 F!nancials 1010
Smallest 539.10 BANK OF CHINA H CN 54.63 2.99 Financials 8.8
Average 6.172.61 PING AN INSURANCE H CN 37.46 2.05 Financials 6.1
. CHINA LIFE INSURANCE H CN 36.24 1.98 Financials 5.9
Median 2,773.00 ITAU UNIBANCO PN BR 35.47 1.94 Financials 5.7
GAZPROM (RUB) RU 35.34 1.93 Energy 12.9
CNoOoC CN 30.28 1.66 Energy 11.0
Total 558.12 30.55
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MeTofMKa pacyeTa nHaekca

MHpeke paccunTbiBaeTcst Mo MeTtoamke MSCI Global Investable Market Indexes (GIMI) — 3TO MOMHbIA WU NocnegoBaTesbHbIA NOAXOA,
Jaownii BO3MOXHOCTb NPOBOAWTbL CPaBHEHUS Ha /1I0O60M YpOBHE KanuTasim3auuu, B CEKTOPHbIX UM CTUIEBbIX CErMEHTax, a Takke
KOMOMHAaLMAX Kak B MMPOBOM MacLuTabe, Tak 1 Ha perMoHasibHOM YPOBHeE. Lie/bio 3Toi MeToAMKM ABMISETCA NpefocTaBneHne nogpobHoin
MHpopMaLMn 06 NHBECTULIMOHHBIX BO3MOXHOCTSAX, NPV 3TOM eNaeTcs akLeHT Ha JIMKBUAHOCTb, MHBECTULMOHHYIO MpYB/ieKaTelbHOCTb
1 BOCNPOM3BOAMMOCTb MHAEKCa. MNPOBOANTCA eXeKBapTasibHbI NePecMoTp 3HaYeHnli nHAeKca — B heBpasie, Mae, aBrycre v Hosbpe —
C Lie/Ibl0 CBOEBPEMEHHOTO OTPaXKEHNA N3MEHEHUI HA COOTBETCTBYIOLLEM DOHLOBOM PbIHKE U MPeAoTBpaLLeHns YpesMepHoro obopoTa
akuuii. Bo Bpemsi nonyrofoBbIX NEPECMOTPOB B Mae 1 HOsi6pe nMpon3BoaMTCa nepebanaHcpoBka MHAEKCa U nepecyeT NpPoLEeHTHOro
nopora [/l pacyeTa CerMeHTOB MHAEKCa N0 KOMNaHWsAM KPYNHOM, cpefHeli 1 Manoli kanutanmsauum.
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