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The MSCI ESG Leaders Maximum Exposure Risk Control Indexes aim to replicate the performance of an investment strategy 
that targets a specified level of overall risk by adjusting the weights within the strategy of an MSCI Equity index-related 
Component, a Treasury Component and a Cash Component. 
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Index risk and return characteristics 
(FEBRUARY 28, 2022) 

 ANNUALIZED STD. DEVIATION (%) 
  

Index 3 Years 5 Years 10 Years Since Mar 31, 2011 

MSCI World ESG Leaders 10% Maximum Exposure Risk Control 11.24 11.07 10.27 10.17 

MSCI USA ESG Leaders 5% Maximum Exposure Risk Control 5.51 5.52 5.18 5.10 

 
 
 
 
 

Index performance 
USD RETURNS (%) (FEBRUARY 28, 2022) 
                            ANNUALIZED RETURN (%) 

      
Index  1 

Month 
3 

Months 
1 

Year 
Year 

to date 
3 

Years 
5 

Years 
10 

Years 
Since 

Mar 31, 2011 
MSCI World ESG Leaders 10% Maximum Exposure Risk Control -1.94 -3.93 8.54 -7.35 9.10 10.27 8.93 9.10 
MSCI USA ESG Leaders 5% Maximum Exposure Risk Control -0.82 -3.36 1.14 -4.23 6.32 7.24 6.51 7.02 
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  Index methodology 
 

The MSCI World ESG Leaders 10% Maximum Exposure Risk Control Index, MSCI USA ESG Leaders 5% Maximum Exposure 
Risk Control Index (MSCI World ESG Leaders Index and MSCI USA ESG Leaders Index). The MSCI Maximum Exposure Risk 
Control Indexes use three blended components in the overall index construction: an MSCI Equity Index Component, a 
Treasury Component and a Cash Component.   

The MSCI Maximum Exposure Risk Control Indexes are derived from the existing underlying MSCI Indexes. As a result, 
corporate events are reflected in the MSCI Maximum Exposure Risk Control Indexes as they occur and as they are captured 
in the underlying MSCI Equity Indexes. 
 

 
    
   
 
 
 
 
 
 
 
 
 
   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. 
The information contained herein may not be reproduced or redistributed without MSCI’s prior approval. Unless expressly licensed by MSCI in writing, it may not be used as a benchmark for portfolio or 
manager performance, as a basis for financial products, or in connection with investment vehicles, or to create any derivative works. None of the information is 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””. TO THE MAXIMUM EXTENT PERMITTED BY LAW, 
MSCI Inc. and its subsidiaries make no express or implied warranties or representations and shall have no liability whatsoever with respect to the Information. No regulated use of any MSCI PRIVATE REAL 
ASSETS index in any jurisdiction is permitted without MSCI’s EXPRESS written authorization. The process for applying for MSCI’s EXPRESS WRITTEN authorization can be found on the Index Regulation page 
of MSCI’s website at: https://www.msci.com/index-regulation. 
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Annual performance (%) 
Year MSCI World ESG Leaders 10% Maximum 

Exposure Risk Control Index 
MSCI USA ESG Leaders 5% Maximum 

Exposure Risk Control Index 

2021 15.58 2.29 
2020 2.05 8.20 
2019 25.38 16.47 
2018 -4.16 2.99 
2017 32.49 15.60 
2016 7.91 4.19 
2015 -2.95 -1.30 
2014 2.83 9.50 
2013 18.15 7.95 
2012 11.78 7.44 
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