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1. Introduction

1.1 What Is IndexAl Insights?

IndexAl Insights is a conversational interface that lets you explore, analyze, and understand
MSCI index data using natural language. Instead of navigating multiple datasets or tools, you
can ask questions directly and receive answers grounded in your entitled MSCI content.

Whether you need a quick performance comparison, a constituent breakdown, or a
methodology summary, IndexAl Insights brings the information to you in a single, coherent
experience.

IndexAl Insights is available across multiple delivery channels at different release stages. See
Section 3 for platform-specific availability and setup instructions.

1.2 Key Capabilities

IndexAl Insights brings together several layers of MSCI index information. The table below
summarizes each capability area and the types of data you can access.

Capability What You Can Access

Index Aggregate index data including index levels, returns across price, gross,
Performance and net variants, and fundamental ratios such as P/E (price-to-earnings),
P/B (price-to-book), and dividend yield.

Constituents & Index composition data at the security level, including constituent weights,
Securities country and sector breakdowns, market capitalization, fundamentals, and
valuation ratios.

Proprietary MSCI's proprietary datasets, including FaCS (Factor Classification

datasets and Standard) scores measuring style factor exposures such as Value,

analytics Momentum, Quality, Size, Volatility, Yield, and Growth, as well as
Sustainability and Climate metrics.

Corporate Events that affect securities and index membership, including dividends,

Actions splits, mergers, spin-offs, and rights issues, along with their impact on

index additions, deletions, and weight changes.

Index Rules and frameworks governing index construction, drawn from public
Methodology MSCI methodology documents. This includes eligibility criteria, rebalancing
details, and how derived indexes inherit rules from parent indexes.

Behind the scenes, a semantic layer connects related index concepts so you can ask follow-up
questions naturally and receive contextually accurate answers.

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document. mSCi.Coml Page 3 of 36
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1.3 Entitlements

The data you can access through IndexAl Insights matches your existing MSCI entitlements. If
you need access to additional index modules or data sets, contact your MSCI account
manager.

2. Use Cases & Example Workflows

The examples below illustrate how IndexAl Insights supports common client workflows. All
responses are grounded in MSCI-sourced, entitlement-controlled content.

2.1Insights & Analysis

IndexAl Insights supports iterative analysis: you can progressively refine your questions and
build on prior responses within a single conversation.

Example workflow:

You Ask | IndexAl Insights Response

You: Compare the performance of my Returns a performance chart and comparison
custom MSCI World Core Multi Factor table, both downloadable as Excel files.
Index against the MSCI World Index.

You: Show me the top 10 constituents of Displays constituent names, weights, and
the custom index. summary statistics.

You: What are the P/E and P/B ratios for Retrieves valuation metrics for the specified
the largest holdings? securities based on your entitlements.

2.2 Methodology Comparison

IndexAl Insights can produce structured, point-by-point comparisons drawn directly from
public MSCI methodology documentation.

Example prompt: "What are the methodology differences between MSCI ACWI Quality and
MSCI ACWI Momentum?"

IndexAl Insights will respond with a comparison covering:

o Factor definitions used by each index
e Security selection and eligibility criteria
» Rebalancing frequency

» Weighting approach

2.3 Content Creation & Communication

You can use IndexAl Insights to draft structured summaries and comparison narratives for
internal discussions, presentations, or client communications.

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document. mSCi.Coml Page 4 of 36
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Example prompt: "Create a one-page comparison of the MSCI World Index and the MSCI USA
Index for an investment committee."

IndexAl Insights will produce a concise written summary highlighting key differences in
coverage, composition, and performance characteristics. You can refine the output or export it
for further use.

Redistribution Notice

Content generated through IndexAl Insights is subject to your MSCI license agreements.
Please refer to your license terms for redistribution guidelines.

3. Accessing IndexAl Insights

IndexAl Insights is available in MSCI ONE, and can be connected to Al platforms, such as
ChatGPT, Claude Desktop, or proprietary client systems.

3.1 Availability & Release Status

IndexAl Insights is available on the following platforms. Each platform is at a different
release stage:

Platform Release Status Who Can Access

ChatGPT General Availability All licensed Index clients — available for
regular use

Claude General Availability All licensed Index clients — available for
regular use

MSCI ONE Public Preview All licensed Index clients — preview beta

General Availability (GA): A fully supported, production-ready solution.

Public Preview: An early-access release available to all licensed index clients. Features and
behavior may evolve based on client feedback.

3.2 Access via MSCI ONE

3.2.1Prerequisites
To use IndexAl Insights within MSCI ONE, you need an active MSCI ONE account.

3.2.2 How to Access
Navigate to:

e Loginto MSCI IndexAl Insights, under MSCI ONE -> Index -> IndexAl Insights

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document. mSCi.Coml Page 5 0f 36
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MSCIONEZH‘ e _
Indexes. <) AskMSCI
Index Insights
Home “ [ tiew chat ) @ nsiusci
Market Insights Welcome to MSCI IndexAl Insights. Explore and compare
MSCI indexes, bringing together key index characteristics

i) — such as performance, exposures, constituents, and
provide har cto methodology — in one place
wh
r

(" whatls the -year performance ofthe MSCI Worid )
L index? )

QD Index Design

Portfolios ., Real Assets

‘/ Which are the top 5 constituents by weight in the MSCI \
L EAFE Index? )

(" Whatis the Factor Exposure of the erging \‘

Index Management § Markets Index? Y,

N

[’ Write me a quick research note comparing the MSCI \‘
L i J

Markets Rebalance Summary )SAto MSCI China

Data Download
Module Navigator
st

Once you open the interface, type your question in the chat box to begin your session. Results,
charts, and data files can be downloaded directly from the interface.

MSCI ONE &} Al Search

e Results, charts, and data files can be downloaded directly from the interface.

3.3 Access via External Al Platforms

IndexAl Insights can be accessed through supported external Al platforms, allowing it to
integrate into your existing workflows. The currently supported platforms are ChatGPT and
Claude.

3.3.1Important: Ensuring MSCI-Sourced Responses

When you use IndexAl Insights through an external Al tool, follow these guidelines to ensure
that responses are sourced from MSCI data rather than from the Al model’s general training
data or the open internet:

» Enable only the MSCI connector: Turn off web search and any other external data
sources in the platform’s settings.

« Verify the data source: Each time the Al provides an answer, look for tool-call
references such as "GetiIndexGQLSchemaFragments," "Index_MCP link," or "MSCI API /
MSCI schema." These confirm the response comes from MSCI.

« Be cautious if no MSCl reference appears: If the response does not show any MSCI
tool-call reference, the information may come from the Al's internal training data, the

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document. mSCi.Coml Page 6 of 36
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open internet, or another non-MSCI source. In such cases, do not rely on the output as
MSCI input Do not rely on such output as MSCI input.

» Askthe Alto confirm its source: If you are unsure, you can ask the Al to confirm the
source of the answer to verify that it is as MSCI-sourced information.

3.3.2 Access via ChatGPT

IndexAl Insights lets you query your entitled MSCI index data within ChatGPT through a secure

connection to MSCI systems.

Setup steps:
Client instructions

STEP1 STEP 2

Enable access
to the connector

= Seek your IT
support team to
make available the

= Select the MSCI connector
in ChatGPT (Apps / MSCI

STEP 3

enter the log in
credentials to MSCI
ONE (same as

STEP 4

to establish
cannection (click the
+ icon) and select the

STEPS

= Analyze & Compare

STEP 6

Access tool At first time access Start a new chat Explore Index Data Continue
through connector & Analytics or Start New
> Open ChatGPT Web App * At first time access > Enable the connector > \Visualize & Chart > Access your

conversation history

MSCI connector in connector) § . . o .\ = Resume previous
your Claude subscriber sfie: login} thinking" model for - Download Data in session
_— optimal performance csv
Desktop application
In the configuration > Start new

-2 Instructions to your
IT team on how to )
activate the

connection is @ New chat

panel, confirm that
only the MSCI
connection is enabled
and that web

conversation

available in the
User Guide here

browsing is disabled

Q search chats - Submit your question

@ Ubrary

88 Apps

© Codex
.

Enable access to the connector: Seek your IT support team to make available the MSCI
connector in your Claude Desktop application. Instructions to your IT team on how to
activate the connection is available in the appendix. Soon our MSCI connection will be
available in the Claude directory (step 1 can be skipped)

Access tool through connector: Open ChatGPT Web App application, select the MSCI
connector in ChatGPT (Apps / MSCI connector). OpenAl does not yet support ChatGPT
Desktop access to MCPs, so MSCI IndexAl Insights is not yet available through their
desktop application.

First time access: At first time access enter the log in credentials to MSCI ONE (same as
subscriber site login), accept terms of use and connection to MSCI ONE

Start a new chat: Start a new conversation, and attach the MSCI connector using the
“+" icon. For best results, select the “Thinking” model. In the ChatGPT configuration
panel, confirm that only the MSCI connection is enabled and that web browsing is
disabled.

Explore your data: Enter your question and review the response. Look for MSCI tool-call
indicators to confirm the data source (see Section 3.2.1).

Continue, or start new: Access your conversation history and resume previous session
or start new.

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document.
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3.3.3 Access via Claude
IndexAl Insights lets you query your entitled MSCI index data within Claude through a secure
connection to MSCI systems.

Setup steps:

STEP1 STEP 2 STEP3 STEP 4 STEPS STEPG

Enable access Access tool At first ime access Open Chat Explore Index Data Continue

1o the connector through connector & Analylics or Start New

3 Seekyour IT + Open Claude Desktop, o~ :;t;rrs:_[:'i ACCEss :}} Btz “"_Er connector 3 Visualize & Chart 3 Accessyour
support team to ‘Weh application Enterine og n o U0 572 (527 Sl conversation histery
maka avalable the -r:? ntials 1o MSCI panel (click the + 3 Analyze & Compare

o = o OME {same as con) ha y
MSCI connector in < Select the MSCI l " LIt ':'_':'"1':;':' Gt <+ Resume previous
your Claude connector junder subscriber =18 loging only 11'|:=1 M_D cl - % Download Data in session
Desktop application Sattings) LTI DU EE R CEv
- and that web S Startnew

Instructions to your sctings E"—"""Ej ng s disabled conversation
I ey e Submit your questian .
activate tha > Avallable anytime

connection is
available inthe
User Buide here

1. Enable access to the connector: Seek your IT support team to make available the MSCI
connector in your Claude Desktop application. Instructions to your IT team on how to
activate the connection is available in the appendix. Soon our MSCI connection will be
available in the Claude directory (step 1 can be skipped)

2. Access tool through connector: Open Claude Desktop, or Web application. Select the
MSCI connector (under Settings)

3. Firsttime access: At first time access enter the log in credentials to MSCI ONE (same as
subscriber site login), accept terms of use and connection to MSCI ONE

4. Starta new chat: Start a new conversation, and attach the MSCI connector using the
“+" icon. In the configuration panel, confirm that only the MSCI connection is enabled
and that web browsing is disabled.

5. Explore your data: Enter your question and review the response. Look for MSCI tool-call
indicators to confirm the data source (see Section 3.2.1).

6. Continue, or start new: Access your conversation history and resume previous session
or start new.

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document. mSCi.Coml Page 8 of 36
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4. Features & How to Use Them

This section describes the core features available in IndexAl Insights and provides guidance on
how to use each one.

4.1 Downloading Data

You can download data files directly from any IndexAl Insights response: To trigger a
download, simply include a download request in your prompt.

Example: "Show me the year-to-date performance of the MSCI Emerging Markets Index and
download data."

IndexAl Insights will generate the analysis and include a downloadable file alongside the on-
screen results. Supported download formats in MSCI ONE is csv which is convertible to excel.

@ please download data

I'll create a CSV export of the MSCI World Index performance data for you.
xport_csv_artifact
@ Generated File

® data_export_20260127.125342.csv

: & Download
textjcsv; charset=utf-8

[ csV file created successfully!
Your MSCI World Index performance data has been exported to data_export_20260127_125342.csv
The file includes:

All performance periods (1 day through 20 years)
Index details (code: 990100, 1,319 securities)
Returns in USD (Gross Total Return basis)

As of date: January 19, 2026

The CSV contains 15 rows of data with complete performance metrics across all available time periods.

Connection via ChatGPT and Claude may offer additional download capabilities (e.g. charts)
and formats.
4.2 Charting and Visualization

IndexAl Insights can generate interactive charts, performance plots, and visual comparisons to
help you understand index behavior and trends.

Charts can be customized by:

e Time period (e.g., year-to-date, trailing 12 months, custom date range)
e Currency (e.g., USD, EUR, local currency)
o Comparison parameters (e.qg., relative performance)

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document. mSCi.Coml Page 9 of 36
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Example: "Plot performance comparison for MSCI World Core Multi Factor Index vs MSCI
World Index."

Performance Comparison: MSCI World Core Multi Factor vs MSCI World

As of January 15, 2026 (Gross Returns in USD)

(1 Pin Chart

Performance Comparison: MSCI World Core Multi Factor vs MSCI World

As of January 15, 2026 (Gross Returns in USD)

25.0
20.0
15.0
10.0

5.

o N
™

o

M 6M 1Y

B MSCI World Core Multi Factodll  MSCI World

4.3 Analysis & Insights

3Y (Ann.) 5Y (Ann.) 10Y (Ann.)

Ask conversational questions to receive performance comparisons, constituent breakdowns,
valuation summaries, and factor exposure analysis. You can refine your questions iteratively
within the same session.

Example: "What is the Top 10 securities by weight of MSCI World Core Multi Factor Index?"

MSCI World Core Multi Factor Index (761497)

Total Securities: 388

Rank

1

2

8

9

10

Security
NVIDIA
APPLE
ALPHABET A
MICROSOFT
AMAZON.COM
META PLATFORMS A
BROADCOM
LAM RESEARCH
JOHNSON & JOHNSON

NOVARTIS

Top 10 Total Weight: 29.70%

Country
us
us
us
us
us
us
us
us
us

CH

Weight (%)
4.95%
4.55%
4.49%
3.89%
2.57%
1.89%
1.77%
1.77%
1.58%

1.25%

Market Cap (USD Bn)
$2,324.8

$2,1381

$2,07.3

$1,825.7

$1,205.7

$886.5

$831.4

$829.4

$739.8

$584.8

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document.
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4.4 Content/Blog Creation

IndexAl Insights can generate summaries suitable for presentations, or internal
communications. You can request specific formats such as one-page summaries, comparison
narratives, or briefing notes.

Example (below example uses Claude Desktop): "Draft a one page comparison dashboard for
MSCI USA Screened Index and MSCI USA Index for our quarterly review."

The output can be refined through follow-up prompts and exported for further editing

MSCI USA Screened Index vs MSCI USA Index

Index Comparison Dashboard « Data as of January 14, 2026

Source: MSCI Index MCP

Ll Overview A7 Performance £ Climate @ sustabyability (© Pportfolio

/2) CARBON INTENSITY REDUCTION ' CUMATE VAR IMPROVEMENT A IMPLIED TEMP RISE

-29.6% -18.7% 2.6°C

141 vs 200 tCO2e/$M 9.6% vs 11.9% vs 2.9°C benchmark

Climate Risk Metrics Comparison

Carbon Intensity

3
Fossil Fuel Reserves -y

——
Total Climate VaR -

0 5‘5 1m0 165 220

Metric USA Screened USA (Benchmark) Improvement %
Carbon Intensity (tCO2e/$M EV) 417 200.41 +29.6%
Fossil Fuel Reserves (%) 2.49 3.80 +34.5%
Total Climate VaR (%) 9.64 1.86 +18.7%

Green Revenue (%) 13.62 12.95

+5.2%
Implied Temperature Rise (*C) 260 2.9M S C I .-@

5. Known Limitations

Please be aware of the following limitations when using IndexAl Insights. If you encounter
issues not listed here, contact MSCI support (see Section 8).

Limitation Description Workaround / Next Steps

Entitlements Some licensed index modules, Contact your MSCI Client
custom indexes delivered solely via Services team with related
vendors, and certain data modules queries.

(e.g., Float, Thematic) are not yet
available through IndexAl Insights.

Custom Index Historical data for custom indexes For longer history, consult

History may be limited to 13 months. your MSCI Client Service
team about alternative data
delivery options.

Standard Index Historical data for standard MSCI Consult your MSCI Client
History indexes is available for up to 20 Service team about

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document. mSCi.Coml Page 11 of 36
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MSCI

R

Limitation Description Workaround / Next Steps

years, subject to data availability and  alternative data delivery

your MSCI index license. options.
Complex or Long- Complex queries or calculations may  Simplify your prompt or
Running Queries time out or return incomplete results break your request into
due to processing or context-window smaller parts. For example,
constraints. query one index at a time

rather than requesting a
multi-index comparison in a
single prompt.

Complex Complex calculations may not result Consult your MSCI Client

Calculations due to context window limitations Service team about
alternative data delivery
options.

6. Future Enhancements

The following capabilities are planned for future releases of IndexAl Insights. Specific timelines
will be communicated through your MSCI account manager.

e Enhanced ‘Index Metrics’: Richer analytics with multi-dimensional views of performance
and exposures.

e Custom Index Design & Simulation: Natural-language prompts for exploring new index
ideas and running scenario analyses.

o Real-Time Alerts: Stay ahead with notifications on key events, rebalancings, and
significant index movements

7. Frequently Asked Questions

Q: What data can | access through IndexAl Insights?

You can access any MSCI index data covered by your existing entitlements, including
performance metrics, constituents, factor analytics, corporate actions, and methodology
documentation.

Q: Is the data real-time?

No. Index data is updated on a regular schedule, generally on a T+1 basis. IndexAl Insights
does not provide intraday data.

Q: Can | use IndexAl Insights for indexes | do not have a license for?

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document. mSCi.Coml Page 12 of 36
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No. IndexAl Insights respects your existing MSCI entitiements. If you attempt to query data
outside your license, the tool will not return results. Contact your MSCI account manager to
discuss expanding your coverage.

Q: My query timed out. What should | do?

Try simplifying your prompt or breaking it into smaller requests. For example, instead of
comparing five indexes at once, start with two. If the issue persists, contact MSCI support.

Q: How do | know whether a response comes from MSCI data?

When using external Al platforms, check for MSCI tool-call references in the response (e.g.,
"GetiIndexGQLSchemaFragments" or "MSCI API"). If no such reference appears, the response
may not be sourced from MSCI. See Section 3.2.1 for details.

Q: Can | redistribute content generated by IndexAl Insights?

Content generated through IndexAl Insights is subject to your MSCI license agreement. Please
refer to your license terms for redistribution guidelines, or contact your account manager.

8. Getting Help

If you need assistance with IndexAl Insights, the following resources are available:

Resource Details

MSCI Client Support Contact for technical issues, data questions, feature requests
or troubleshooting. Contact MSCI Client Service at the support
portal or via the contact details provided in your MSCI ONE
account.

MSCI Account Manager  Contact for access provisioning and license inquiries.

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document. mSCi.Coml Page 13 0f 36
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Appendix A: Claude Desktop Connector Setup

This appendix provides technical instructions for connecting MSCI with Claude Desktop using
the Model Context Protocol (MCP).

Prerequisites:

o Claude Desktop application installed
e MSCI client credentials with MSCI access
e MCP configuration file from MSCI

Compatible Environments:

e Claude Desktop (macQOS, Windows)
e Cursor IDE

Below please see detailed setup instructions, related
1. How to setup a connector for your organization (intended for the IT support teams)?

2. How to connect to a connector already enabled by IT team (intended for end users)?

1. How to set up a connector for your organization

Prerequisites
. Claude Enterprise account

. Owner Permission

Step to Add a MCP Connector
1. Go to Admin settings - Connectors.

2. Scroll to the bottom and click Add custom connector.

Google Drive

Google Calendar

O GitHub

Browse connectors Add custom connector

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document. mSCi.Coml Page 14 of 36
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3. Enter the remote MCP server URL provided below:
MSCI MCP Server URL : https://mcp.msci.com/index/index-mcp/v1.0/mcp

Add custom connector e
Connect Claude to your data and tools. Learn more about connectors or
get started with pre-built ones.

rer URL

/. Advanced settings

1 Clien

Hh Clian
Ln '-.___.-| el

4. (Optional) Open Advanced Settings to add OAuth Client ID/Secret if needed.
5. Click Add to finalize.

2. How to connect to a connector already supported

This section provides step-by-step instructions to configure and use the Custom Claude
Connector forMSCI. Each step includes a description along with a corresponding screenshot.

e Step 1: Launch Claude using Desktop Application or Web(https://claude.ai/)

Open Claude using the desktop application or access it via a web browser at https://claude.ai/.
Log in with valid credentials if you are not already signed in. Upon successful login, the
welcome screen will appear with navigation options on the left-hand side.

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document. mSCi.Coml Page 15 0f 36
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b Mscl
¥ Good evening, Aniket

How can | help you today?

-+ Sonnet 4.5

</> Code > Write E3 Career chat QO claude’s choice

e Step 2: Open Settings

From the top menu, click on File and then select Settings to open the configuration panel.

+ Newchat
D chats

B Projects
8 AskMsCl

88 Antifacts

B msci
Feedback

% Good evening, Aniket

How can | help you today?

+ Sonnet45

</>Code (P Write £ Careerchat O Claude’s choice

e Step 3: Navigate to Connectors

In the Settings window, select Connectors under Capabilities to view available and custom
connectors.
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Settings
General Connectors
Browse connectors
. Allew Claude 0 reference other apps and services for more context
Account
Usage Micrasoft 365 Connect (2
Capabilities
Connectors MSC S Connect (7
Claude Code
Atlassian CUSTOM Connect (7
General Barra Models MCP  cusTom Connect (7
Extensions
Developer 2 MSCI UAT  custom Connect 0
PCI MCP {PRODUCTION) custom Connect 7
PCIMCP (STAGING) custom Connect (7
Test MCP cusron Connect (7

e Step 4: Initiate Index MCP Connector Configuration

Locate the MSCI custom connector and click Configure or Connect to begin setup.

Settings
General Connectors
) i Browse connectors
Allow Claude to reference other apps and services for more context.
Account
Usage Microsoft 365 Connect (7
Capabilities
Cannectors MSC! (S Connect (7
Claude Code
Atlassian cusToM Connect (2
Desktopapp
General 1 BarraModels MCP custom Connect (7
Extensions
Developer MSCI UAT custom Connect 7
PCI MCP (PRODUCTION] custom Connect [
PCI MCP (STAGING) cusToM Connect [
Test MCP  custom Connect (7
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e Step 5: MSCI Sign-In

You will be
R i O

( Password*

Forgot password?

By clicking 'Sign In' | agree to MSCI's 'Terms of Use'
below. Don't have an account? Create an account

4]}
[}

ep 6: cct e App Consent and Authorize Application Access

MCP App Consent

You are being redirected back to the URL:
https://claude.ai/api/mcp/auth_callback.

If you think this is not the URL you intended please
close the browser.

| agres that my use is governed by my existing license

agreement(s), including applicable addenda,
schedules, amendments, supplements (including the
Al Contract Supplement), and related crder forms,

each of which are incorporated by reference, *

redirected to the MSCI login page. Enter your MSCI credentials to proceed.

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document.
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Review the access request and click Accept to authorize Claude to access MSCI.

MSCI &

Authorize App

le_Karbhal, Aniket

Hi Karbhal, Aniket,

You are allowing 'Claude’ to access the
below.

* Allow offline access ‘

e ——
Decline | Accept
i

A U

e Step 7: Verify Connector Availability

Once authorized, return to Claude. The MSCI connector should now appear as connected.

Settings
General Connectors
Allow Claude to reference other apps and services for more context
Account
Usage
Capabilities
Connectors iih  MSCI  custom
Claude Code
A Atlassian
General )
Barra Models MCP  cUsToM
Extensions
b MSCI Test
MSCI UAT

PCI MCP (PRODUCTION) cusTom

PCIMCP (STAGING) custom

Browse connectors

Connect (7

Configure

Connect (7

Connect (7

Connect [

Connect (7

Connect (7

Connect [T
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* Good evening, Aniket

+ Sonnet4.5

% Add files or photos
& Addto project
Add from MSCI

& AskMSCI
@, Research

€ Web search

MSCI O
£ Usestyle

& Connectors {8 Manage connectors

e Step 8: Use MSCI in Conversations

You can now enable the MSCI connector from the chat input options and start querying index
data.

What are the top 10 constituents of MSCI World

I'll help you find the top 10 constituents of the MSCI World index. Let me query the index
data for you.

GetindexGQLSchemaFragments >

Now let me search for the MSCI World index code and get its top constituents.
Used a tool »

Let me try with the correct tool name:

ExecutelndexGQLSchema >

Great! The MSCI World index code is 990100. Now let me get the top 10 constituents by

e Note: Disable Web Search so that results
ExecutelndexGQLSchema > a re SOU rced eXCIuSiVer
Perfect! Here are the top 10 constituents ofthe MSCI World index as of February 6, 2026:

1. NVIDIA - 5.32% (US)
2. Apple - 4.87% (US)
3. Microsoft - 3.34% (US)

W Add files or photos

S Addto project 5 % (US)
£ Add from MSCI > Ja(US)
= AskMSCI

@, Research 5

® Web search
B Usestyle > & Mmscl [ o)

g% Connectors
{8 Manage connectors

@ Sonnet 4.5
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Appendix B: ChatGPT Connector Setup

This appendix provides instructions for connecting MSCI with ChatGPT.

Prerequisites:

e Active ChatGPT subscription (Plus or Enterprise recommended)
e MSCI client credentials with MSCI access
e APl access token from MSCI (contact your MSCI representative)

Compatible Environments:

e ChatGPT (macOS, Windows, Web)
NOTE: The initial connection for chatgpt with the app needs to be done using the ‘'web
app’, not the ‘desktop app'.

Below please see detailed setup instructions, related
1. How to setup a connector for your organization (intended for the IT support teams)?

2. How to connect to a connector already enabled by IT team (intended for end users)?

1.How to setup a connector for your organization

Prerequisites

e ChatGPT Enterprise account

e Workspace Admin or Owner role

Enable Developer Mode & MCP Connector Permissions
e Step 1: Create a Custom Role

1. Go to Workspace Settings - Permissions & roles - Custom roles
2. Click Create new role
3. Assign the appropriate Group under Role Assignment
e Step 2: Grant MCP Permissions
1. Open the newly created role
2. Scroll to Role Permissions

3. Enable:
Developer Mode / Create custom MCP connectors

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document. mSCi.Coml Page 21 of 36
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Connected data

Allow members to use apps

Developer mode / Create custom MCP connectors

f enabled, user will have access to developer mode and creation of custom MCP connectors

Configure Access o

O

Create the Custom MCP App

Step 3: Navigate to Apps
1. Go to Workspace Settings - Apps
2. Click Create

Apps

Enabled (3)

Py Qutlook Calendar

Look up events and availability

* Outlook Email

Search and reference your Outlook email

& SharePoint

Search and pull from shared sites and OneDrive

SharePoint

Syne configured

Mame ~ Access

Workspace +

Self-service

1 more

Workspace + 1 more

Workspace + 1 more

8223 Deploy to team

i<

Step 4: Enable Developer Mode

A prompt will appear reminding you of the risks.
Click Enable developer mode.

Enable developer mode X

Developer mode lets you add unverified connectors that could
modify or erase data permanently. Memory is disabled. Use at your

own risk. Learn more
Cancel Enable developer mode

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document.
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MSCI

R

Configure the New MCP App
e Step 5: Fillin App Details

1. (Optional) Upload an App Icon
2. Enter the Name

3. (Optional) Enter a Description
4

Provide the MCP Server URL provided below:
MSCI MCP Server URL: https://mcp.msci.com/index/index-mcp/v1.0/mcp

5. Select Authentication = OAuth

o OAuth Client ID (optional)

o OAuth Client Secret (optional)
6. Accept the risk message regarding custom MCP servers
7. Click Create

The app will now appear in Draft mode

New App ser X

Icon (optional)
Minimun size: 128 x 128 px

Name

MSCI

Description (optional

Explain what it does in a few words
MCP Server URL

https://mcp.msci.com/index/index-mep/v1.0/mep
Authentication

OAuth v

OAuth Client ID (Optional)

OAuth Client Secret (Optional)

& Custom MCP servers introduce risk. Learn more

| understand and want to continue
OpenAl hasn't iis MCP ser Attackers may

el into taking

Publish the MCP App
e Step 6: Begin Publishing
1. Select the draft MCP app

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document. mSCi.Coml Page 23 of 36
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2. Click Publish

Apps

Manage which app users in this workspace can connect to. Learn more

Enabled (3) Directory Drafts (1) Browse directory =

Name —~

m MSCl oev T, Publish

No description provided

e Step 7: Configure Access
Specify which Role(s) should have access to this MCP app.
e Step 8: Configure Actions

Select which MCP actions are available to users
(Usually, keep as default: All actions enabled)

Publish MSCI
to MSCI Sandbox

Make this app available for members of your workspace to use.

Configure access
Allow specific roles —use this app >
A& Nobody

Configure actions
Configure which actions are avilable to users >

All actions enabled

Review potential risk: Unauthorized dataa access v
Reviewed

Attackers may use prompt injections to affect
conversations your enterprise users have, to trickchahatGPT
into fetching sensitive data from this app and sending it to
the attacker.

What you can do about it

Configure access to minimize how many people
have access. If possible, audit usage of this app for
security issues.

| understannd

Review potential risk: Malicious app
Read the docs Cancel
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o Step 9: Review & Accept Risk Notices

There are two built-in risk notices:
1. Unauthorized data access

2. Malicious app risk

You must check:
e | understand
e | trust this app (after review)

e | have reviewed the parameters...

Finally, click Publish.

Configure access

Allow specific roles to use this app >
MSCI ICMDEV

Configure actions

Configure which actions are available to users b

All actions enabled

Review potential risk: Unauthorized data access

Review potential risk: Malicious app

Reviewed

OpenAl hasn't reviewed this app. If it is malicious, it may
attempt to use attacks like prompt injections to access
and obtain sensitive data from your enterprise's users.
Learn more

What you can do about it
Only use apps from companies that you trust.

Review the parameters being sent as input to each action
carefully, and ensure that they are not requesting sensitive
data that they shouldn't.

I trust this app

| have reviewed the parameters being sent to each
action and they do not request sensitive data that
they shouldn't.

(D0 Read the docs Cancel m

MSCI IndexAl Insights — User Guide | February 2026
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Enabled connectors will be visible under “Enable section’ in Apps

Manage the Published MCP App
After publishing:

e The app will appear under Enabled Apps
e Access can be controlled using:
o UserAccess
o Action Control
Important Notes:
e Custom MCP connectors cannot be disabled, only:
o Deleted, or

o Accessrestricted via User Access management

Enabled (4) Directory Drafts (0)

[ | Name ™ Access

No description provided

Look up events and availability

| e Outlook Email Workspace

Search and reference you Outlook email

(] m MSCI custom MSCI ICMDEV

M Outlook Calendar T A

Browse directory 1

Usage

ees

= App details

User access

Action control

Delete

2. How to connect to a connector already supported

This section provides step-by-step instructions to configure and use the Custom ChatGPT
Connector for MSCI. Each step includes a description along with a corresponding screenshot.

e Step1: Launch ChatGPT Desktop or Web

Open ChatGPT using the desktop application or via a web browser. Log in using your MSCI-

approved account. After successful login, you will see the ChatGPT home screen.

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document.
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‘What can | help with?

e Step 2: Open Settings

Click on your profile icon at the bottom-left corner and select Settings.

Cp—
[

‘What can | help with?

e Step 3: Navigate to Apps

In the Settings panel, select Apps to view available integrations and connectors.
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x

) General

Q) Motifications
Personalization
828 Apps

@ Schedules

2 Data controls
T Security

@ Account

General

App updates _

Launch at Login
Companion window hotkey
Appearance

Accent color

Text size

Language

Spoken language

Voice

Separate voice mode

o Step 4: Explore Apps

MSCI IndexAl Insights — User Guide | February 2026

Check for updates

On &

Alt + SPACE

System v

Default ~

- + Rt

Auto-detect v

Auto-detect ~

P Play Arbor v

Click on Explore apps to open the Apps Marketplace.

k4

{8} General

Q) Maotifications
(L) Personalization
88 Apps

D) Schedules

E8 Data controts
Pl Security

@ Account

Apps

@ Advanced settings

Explore apps

ChatGPT can use in your chats

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document.
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e Step 5: Select MSCI

Under the 'For MSCI' section, locate MSCI (Internal) and click on it.

Ap pS BETA

Chat with your favorite apps in ChatGPT

Work with Google Drive

Get insights and answers from documents

Q. Search apps

@Google Drive draft a one-
page update on Orion Partners

Executive Update: Orion Partners (as of
Nov-Dec 2025)

Top 5 Updates

View

1. R Growth & R

= Quarterly revenue reached $42.8M,
up 6% QoQ and 12% YoY.

+ Customer churn edged up to 3.8%,
while retention remained strong at
96.2%. B Partner Briefing - Orion Syss...

= Net Promoter Score improved to 71,

£ For MSCI Productivity Lifestyle

INTERNAL
mscio Barra Models MCP  inTenac > MSCI ¢ MsCI >

MSCI provides access to MS...

e Step 6: Connect MSCI

Click the Connect button to initiate authentication for MSCI.

MSCI<

MSCl

MSCI provides access to MSCI Indexek datax data via the Index API, delivering factual information on index
performance, returns, constituents, weights, factor exposures, ESG metrics, and methodology-based
definitions.

Information

Capabilities Writes

MSCI IndexAl Insights — User Guide | February 2026
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e Step 7: MSCI Sign-In

You will be redirected to the MSCI login page. Enter your MSCI email and complete
authentication.

MSCI

MSCI

MSCI¢|  m™scid

Connect MSCI

@ Approved by your admin

Permissions always respected

ChatGPT is strictly limited to permissions you've explicitly set.
Disable access anytime to revoke permissions.

How ChatGPT uses data

By default, we do not train on your data. Data from MSCI
may be used to provide you relevant and useful

information. Learn more

Connectors may introduce risk

Connectors are designed to respect your privacy, but sites
may attempt to steal your data. Learn more on how to stay
safe

Continue to MSCI 2

] @ G o i e L | g A A e P Vsl o, T L LT e WD e Mg

=

BT ]

Sign In
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Step 8: Accept the Consent and Authorize Application

MCP App Consent

You are being redirected back to the URL:

https://chatgpt.com/connector_platform_ocauth_
redirect.

If you think this is not the URL you intended please
close the browser.

| agree that my use is governed by my existing license
agreement(s), including applicable addenda,
schedules, amendments, supplements (including the
Al Contract Supplement), and related order forms,

each of which are incorporated by reference. *

MSCI &

Authorize App

le—Karbhal. Aniket

Hi Karbhal, Aniket,

You are allowing 'ChatGPT" to access the
below.

* Allow offline access ‘

g ) =
Decline | Accept
N A

B

e Step 9: Verify Connector Availability

Review the authorization request and click Accept to allow ChatGPT to access MSCI.

After successful authorization, MSCI will appear as a connected app in ChatGPT and can be

used in conversations.

© 2026 MSClI Inc. All rights reserved. Please refer to the disclaimer at the end of this document.
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@ MSCl is now connected <

MSClI

MSCI INTERNAL @ &

MSCI provides access to MSCI Index data via the Index API, delivering factual information on index
performance, returns, constituents, weights, factor exposures, ESG metrics, and methodo-
logy-based definitions.

Information

Capabilities Writes

Note: If authorization fails with the error “Something went wrong with setting up the
connection.”, complete the connector setup using ChatGPT on the web. Once the connector is
successfully connected in the web experience, the connection status will automatically sync
and appear as Connected in the ChatGPT desktop app.

/& Something went wrong with setting up the connection X

What can | help with?

Ask anything

+ f—) Thinking v

]

0) Add photos & files
(o) Take screenshot

(@) Take photo

&) Create image

== Deep research

&P Web search

'ﬂ Canvas

= More 3 m Study and learn

== MSC|  INTERNAL

88 Explore apps
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e Step 10: Select MSCI Connector and Perform Queries related to MSCI

What is the performance of MSCI World

Thought for 125 >

Connected to app v

Thought for 25s >

Connected to app v
Thought for 16s >

Here's the latest MSCl World Index performance (variant: Gross Daily Total Return (GRTR), USD) as of
2026-02-06 (level 21,585.77):
s 1D: +1.70%

* 1W: +0.00%

* 1M: +0.60%

* 3M: +5.10%

* 6M: +11.40%

* MTD: +0.00%

s QTD: +2.30%

s YTD: +2.30%

s 1Y: +19.30%

* 3Y:+19.70%

* 5Y:+12.50%

e 7Y:+14.30%

* 10Y: +14.00%

* 15Y: +11.10%

*  20Y: +9.00%

If you tell me which versien you want (e.g., Price Retr |, Net Total Return, or 2 different currency like EUR), |

can pull that performance tco.

Ask anythin

+ @ Thinking v = I M5CI ¢ o

Note: Use the thinking model to ensure more consistent responses from MSCI.
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Contact us

About MSClI Inc.

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
msci.com/contact-us

The process for submitting a formal index
complaint can be found on the index regulation
page of MSCI's website at:
https://www.msci.com/index-regulation.
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AMERICA

United States
Canada
Brazil

Mexico

+ 1888 588 4567 *
+ 1416 687 6270

+ 55114040 7830
+ 52 811253 4020

EUROPE, MIDDLE EAST & AFRICA

South Africa
Germany
Switzerland
United Kingdom
Italy

France

ASIA PACIFIC

China
Hong Kong
India
Malaysia
South Korea
Singapore
Australia
Taiwan
Thailand
Japan

* toll-free

+ 27 21673 0103

+ 4969133 859 00
+ 4122 817 9777

+ 44 207618 2222

+ 39 02 5849 0415

+ 3317 6769 810

+ 86 216132661

+ 852 2844 9333

+ 9122 6784 9160
1800818185 *

+ 82704769 4231

+ 65 6701177

+ 612 9033 9333

008 0112 7513 *

0018 0015 6207 7181 *
+ 8134579 0333
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Notice and disclaimer

The data, data feeds, databases, reports, text, graphs, charts, images, videos, recordings, models, metrics, analytics, indexes, ratings, scores, cases,
estimates, assessments, software, websites, products, services and other information and materials contained herein or delivered in connection with this
notice (collectively, the “Information”) are copyrighted, trade secrets (when not publicly available), trademarks and proprietary property of MSCI Inc. or its
subsidiaries (collectively, "MSCI"), MSCI's licensors, direct or indirect suppliers and authorized sources, and/or any third party contributing to the Information
(collectively, with MSCI, the “Information Providers"”). All rights in the Information are reserved by MSCI and its Information Providers and user(s) shall not, nor
assist others to, challenge or assert any rights in the Information.

Unless you contact MSCI and receive its prior written permission, you must NOT use the Information, directly or indirectly, in whole or in part (i) for
commercial purposes, (i) in a manner that competes with MSCI or impacts its ability to commercialize the Information or its services, (iii) to provide a service
to a third party, (iv) to permit a third party to directly or indirectly access, use or resell the Information, (v) to redistribute or resell the Information in any form,
(vi) to include the Information in any materials for public dissemination such as fund factsheets, market presentations, prospectuses, and investor information
documents (e.g. KlIDs or KIDs), (vii) to create or as a component of any financial products, whether listed or traded over the counter or on a private
placement basis or otherwise, (viii) to create any indexes, ratings or other data products, including in derivative works combined with other indexes or data or
as a policy, product or performance benchmarks for active, passive or other financial products, (ix) to populate a database, or (x) to train, use as an input to,
or otherwise in connection with any artificial intelligence, machine learning, large language models or similar technologies except as licensed and expressly
authorized under MSCI's Al Contracting Supplement at https://www.msci.com/legal/supplemental-terms-for-client-use-of-artificial-intelligence.

The intellectual property rights of MSCI and its Information Providers may not be misappropriated or used in a competitive manner through the use of third-
party data or financial products linked to the Information, including by using an MSCI index-linked future or option in a competing third-party index to provide
an exposure to the underlying MSCl index or by using an MSCI index-linked ETF to create a financial product that provides an exposure to the underlying
MSCI index without obtaining a license from MSCI.

The user or recipient of the Information assumes the entire risk of any use it may make, permit or cause to be made of the Information. NONE OF THE
INFORMATION PROVIDERS MAKES ANY EXPRESS OR IMPLIED WARRANTIES OR REPRESENTATIONS WITH RESPECT TO THE INFORMATION (OR THE
RESULTS TO BE OBTAINED BY THE USE THEREOF), AND TO THE MAXIMUM EXTENT PERMITTED BY APPLICABLE LAW, EACH INFORMATION
PROVIDER EXPRESSLY DISCLAIMS ALL IMPLIED WARRANTIES (INCLUDING ANY IMPLIED WARRANTIES OF ORIGINALITY, ACCURACY, TIMELINESS,
SUITABILITY, NON-INFRINGEMENT, COMPLETENESS, MERCHANTABILITY AND FITNESS FOR A PARTICULAR PURPOSE) WITH RESPECT TO ANY OF
THE INFORMATION. Without limiting any of the foregoing and to the maximum extent permitted by applicable law, in no event shall MSCI or any other
Information Provider have any liability arising out of or relating to any of the Information, including for any direct, indirect, special, punitive, consequential
(including lost profits) or any other damages, even if notified of the possibility of such damages. The foregoing shall not exclude or limit any liability that may
not by applicable law be excluded or limited.

The Information, including index construction, ratings, historical data, or analysis, is not a prediction or guarantee of future performance, and must not be
relied upon as such. Past performance is not indicative of future results. The Information may contain back tested data. Back-tested performance based on
back-tested data is not actual performance but is hypothetical. There are frequently material differences between back tested performance results and
actual results subsequently achieved by any investment strategy. The Information may include “Signals,” defined as quantitative attributes or the product of
methods or formulas that describe or are derived from calculations using historical data. Signals are inherently backward-looking because of their use of
historical data, and they are inherently inaccurate, not intended to predict the future and must not be relied upon as such. The relevance, correlations and
accuracy of Signals frequently change materially over time.

The Information may include data relating to indicative prices, evaluated pricing or other information based on estimates or evaluations (collectively,
"Evaluations”) that are not current and do not reflect real-time traded prices. No evaluation method, including those used by the Information Providers, may
consistently generate evaluations or estimates that correspond to actual “traded” prices of any relevant securities or other assets. Evaluations are subject to
change at any time without notice and without any duty to update or inform you, may not reflect prices at which actual transactions or collateral calls may
occur or have occurred. The market price of securities, financial instruments, and other assets can be determined only if and when executed in the market.
There may be no, or may not have been any, secondary trading market for the relevant securities, financial instruments or other assets. Private capital, equity,
credit and other assets and their prices may be assessed infrequently, may not be priced on a secondary market, and shall not be relied upon as an explicit or
implicit valuation of a particular instrument. Any reliance on fair value estimates and non-market inputs introduces potential biases and subjectivity. Internal
Rate of Return metrics are not fully representative without full disclosure of fund cash flows, assumptions, and time horizons.

The Information does not constitute, and must not be relied upon as, investment advice, credit ratings, or proxy advisory or voting services. None of the
Information Providers, their products or services, are fiduciaries or make any recommendation, endorsement, or approval of any investment decision or asset
allocation. Likewise, the Information does not represent an offer to sell, a solicitation to buy, or an endorsement of any security, financial product, instrument,
investment vehicle, or trading strategy, whether or not linked to or in any way based on any MSCI index, rating, subcomponent, or other Information
(collectively, “Linked Investments”).The Information should not be relied on and is not a substitute for the skill, judgment and experience of any user when
making investment and other business decisions. MSCl is not responsible for any user’s compliance with applicable laws and regulations. All Information is
impersonal, not tailored to the needs of any person, entity or group of persons, not objectively verifiable in every respect, and may not be based on
information that is important to any user.

It is not possible to invest in an index. Exposure to an asset class or trading strategy or other category represented by an index is only available through third
party investable instruments (if any) based on that index. MSCI makes no assurance that any Linked Investments will accurately track index performance or
provide positive investment returns. Index returns do not represent results of actual trading of investible assets/securities. MSCI maintains and calculates
indexes but does not manage assets. The calculation of indexes and index returns may deviate from the stated methodology. Index returns do not reflect
payment of any sales charges or fees an investor may pay to purchase securities underlying the index or Linked Investments. The imposition of these fees
and charges would cause the performance of a Linked Investment to be different than the MSCI index performance.

Information provided by MSCI Solutions LLC and certain related entities (“MSCI Solutions”), including materials utilized in MSCI sustainability and climate
products, have not been submitted to, nor received approval from any regulatory body. MSCI sustainability and climate offerings, research and data are
produced by, and ratings are solely the opinion of MSCI Solutions. Other MSCI products and services may utilize information from MSCI Solutions, Barra LLC
or other affiliates. More information can be found in the relevant methodologies on www.msci.com. MSCI Indexes are administered by MSCI Limited (UK) and
MSCI Deutschland GmbH. No regulated use of any MSCI private real assets indexes in any jurisdiction is permitted without MSCI's express written
authorization. The process for applying for MSCI's express written authorization can be found at: https://www.msci.com/index-regulation.

MSCI receives compensation in connection with licensing its indexes and other Information to third parties. MSCI Inc.'s revenue includes fees based on
assets in Linked Investments. Information can be found in MSCI Inc.’'s company filings on the Investor Relations section of msci.com. Issuers mentioned in
MSCI Solutions materials or their affiliates may purchase research or other products or services from one or more MSCI affiliates, manage financial products
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such as mutual funds or ETFs rated by MSCI Solutions or its affiliates or are based on MSCI Indexes. Constituents of MSCI equity indexes are listed
companies, which are included in or excluded from the indexes according to the application of the relevant index methodologies. Constituents in MSCI Inc.
equity indexes may include MSCI Inc., clients of MSCI or suppliers to MSCI. MSCI Solutions has taken steps to mitigate potential conflicts of interest and
safeguard the integrity and independence of its research and ratings.

MIFID2/MIFIR notice: MSCI Solutions does not distribute or act as an intermediary for financial instruments or structured deposits, nor does it deal on its own
account, provide execution services for others or manage client accounts. No MSCI product or service supports, promotes or is intended to support or
promote any such activity. MSCI Solutions is an independent provider of sustainability and climate data. All use of indicative prices for carbon credits must
comply with any rules specified by MSCI. All transactions in carbon credits must be traded “over-the-counter” (i.e. not on a regulated market, trading venue
or platform that performs a similar function to a trading venue) and result in physical delivery of the carbon credits.

You may not remove, alter, or obscure any attribution to MSCI or notices or disclaimers that apply to the Information. MSCI, Barra, RiskMetrics, and other
MSCI brands and product names are the trademarks, service marks, or registered trademarks of MSCI or its subsidiaries in the United States and other
jurisdictions. The Global Industry Classification Standard (GICS) was developed by and is the exclusive property of MSCI and S&P Dow Jones Indices. “Global
Industry Classification Standard (GICS)" is a service mark of MSCI and S&P Dow Jones Indices. Terms such as including, includes, for example, such as and
similar terms used herein are without limitation.

MSCI and its Information Providers may use automated technologies and artificial intelligence to help generate content and output incorporated in the
Information.

Privacy notice: For information about how MSCI collects and uses personal data, please refer to our Privacy Notice at: https://www.msci.com/privacy-pledge.
For copyright infringement claims contact us at dmca@msci.com. This notice is governed by the laws of the State of New York without regard to conflict of
laws principles.
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