Index Factsheet

MSCI Mexico High Dividend Yield Index (USD)

The MSCI Mexico High Dividend Yield Index is based on the MSCI Mexico Index, its parent index, and includes large and mid cap stocks.
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 CHARACTERISTICS
MSCI Mexico High MSCI Mexico
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Number of 3 23
Constituents
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Largest 37.16 13.35
Smallest 28.30 1.18
Average 33.33 4.35
Median 34.54 2.72
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FACTORS - KEY EXPOSURES THAT DRIVE RISK AND RETURN
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GRUPO MEXICO B 37.16 10.88 Materials
GRUPO AERO CENTRO NOR. B 34.54 2.17 Industrials
KIMBERLY-CLARK MEXICO A 28.30 1.60 Cons Staples
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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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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.
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