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Market Capitalization Indexes: Performance

Performance and valuations (%)

1D w ™ 3Mm MTD QTD YTD 1Yr 3Vr 5Yr 10Yr PB PE DY
Italy 0.0 10 7.2 139 7.2 139 89 396 146 128 53 15 10.1 4.4
Japan 0.5 -0.9 3.2 112 3.2 1.2 1.2 27.7 3.5 8.2 7.2 17 17.3 1.9
USA 0.0 0.4 3.2 104 3.2 104 104 32.9 109 15.0 13.0 5.0 27.0 1.3
World 0.0 0.4 33 9.0 33 9.0 9.0 282 9.2 126 10.0 35 22.6 18
Spain 0.0 13 1.3 8.3 1.3 8.3 8.3 26.8 10.8 6.5 2.0 16 12.0 38
Germany 0.0 1.5 38 7.1 38 7.1 7.1 18.4 23 7.1 3.4 16 16.0 2.9
France 0.0 0.6 3.1 5.9 3.1 5.9 5.9 153 9.5 10.4 6.9 2.2 17.1 2.7
EAFE 0.1 0.2 34 5.9 34 59 5.9 179 5.2 7.8 54 2.0 16.1 29
Canada 0.0 13 4.2 4.2 4.2 4.2 4.2 18.1 7.3 9.8 57 2.1 17.0 2.9
United Kingdom 0.0 0.5 45 3.1 45 3.1 3.1 123 7.6 5.2 2.9 19 127 37
Belgium 0.0 1.1 43 17 43 17 17 3.7 0.4 1.0 0.5 17 24.9 2.3
Australia -0.0 16 3.0 0.8 3.0 0.8 0.8 15.1 5.1 77 47 25 19.4 38
Austria 0.0 16 7.9 0.5 7.9 05 0.5 213 54 56 3.6 1.0 7.0 58
Switzerland 0.0 0.6 1.7 -0.9 1.7 09 [EOEEN 102 5.1 8.8 6.3 37 17.9 2.9

Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longerthan ayear. Valuation ratios as of end of month adjusted by month to date returns.
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Market Capitalization Indexes: Risk Profile

Risk Profile (%)
MMV 3 S 0 S S qove Drawdown  sew  eve  oexC  oaxs Constitaents

EAFE 81 94 114 151 165 146 00 0.4 03 -60.1 17 -3.0 26 43 768
World 80 89 102 150 181 150 03 0.6 0.6 -57.5 16 -3.0 25 -43 1465
Switzerland 85 117 123 159 168 151 00 0.4 03 517 17 -32 27 43 45
Japan 158 150 148 176 178 176 0.1 0.4 03 -60.4 2.1 -35 -3.0 47 218
USA 94 108 116 175 214 178 03 0.7 0.6 -54.9 18 -34 29 -49 610
Canada 90 121 143 170 215 186 0.1 0.4 0.2 -60.3 2.0 38 33 5.8 87
UnitedKingdom 77 110 130 176 212 | 190 0.1 0.2 0.1 -63.4 -2.0 37 32 5.4 83
France 71 123 148 208 229 | 200 02 0.4 03 -59.9 23 43 -36 57 62
Australia 148 145 165 190 227 | 202 @ -00 0.2 0.1 -65.0 2.1 -4.0 -34 -6.0 58
Belgium 161 144 161 194 235 | 204  -03 -0.1 -0.0 -76.5 -23 -42 -35 57 13
Germany 76 115 141 216 232 [ 2056  -0.1 0.2 0.1 -68.2 24 -45 37 5.8 56
Spain 110 147 154 202 233 | 217 02 0.2 0.0 -61.6 25 -45 37 -6.0 17
Italy 90 124 159 226 248 | 288 | 05 0.5 0.2 -70.1 24 -47 -39 -6.3 24
Austria 125 142 165 277 298 261 | -00 0.2 0.1 -80.0 27 5.1 -42 7.0 4

MSCI

AsofMar29,2024

SR =Sharpe Ratio. Risk may be reported for since inception period foran index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Market Capitalization Indexes: Momentum
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Australia Indexes: Performance

Performance and valuations (%)

1D W 1M 3M MID QTD YTD 1Yr  3Yr 5Yr  10Yr PB PE DY
Australia Climate Change 0.0 19 35 50 35 50 |80 212 46 8.1 48 2.4 280 33
Australia Sri 0.0 2.1 40 34 4.0 3.4 34 116 32 4.8 3.1 2.3 262 34
Australia ESG Leaders 0.0 2.1 35 33 35 3.3 3.3 165 47 7.8 4.1 2.1 215 38
Australia Growth -0.0 2.1 3.1 3.0 3.1 3.0 3.0 16.4 3.7 6.4 53 4.0 26.0 2.6
Australia Momentum 0.0 1.9 3.8 2.8 3.8 2.8 2.8 19.5 42 7.2 6.8 3.5 19.4 33
Australia Minimum Volatility (USD) -0.0 18 27 1.8 2.7 1.8 1.8 145 45 6.0 5.1 2.6 196 37
Australia -0.0 16 30 08 3.0 0.8 0.8 15.1 5.1 7.7 47 2.5 194 38
Australia Quality 0.0 20 21 -02 2.1 -0.2 02 153 62 9.6 5.3 3.7 203 34
Australia Value 0.0 1.1 29 15 2.9 15 15 136 62 8.3 3.6 1.7 15.1 5.1
Australia High Dividend Yield 0.0 14 05 97  -05 97 O 65 5.4 8.0 2.9 2.3 103 66

Gross returns in USD for the period ending Mar 29,2024

Returns are annualized for periods longerthan ayear. Valuation ratios as of end of month adjusted by month to date returns.
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Australia Indexes:

Risk Profile

Risk Profile (%)
SR SR SR Max VaR @ VaR @ CVaR @ CVaR @ Number of
™ 3M  Tyr 3¥r  SYr 10¥r  3yy 5y 10vr  Drawdown 95% 99% 95% 99% Constituents
Australia Minimum Volatility (USD) 141 137 153 175 209 | 185 -0.0 0.2 0.2 -63.6 -2.0 -3.6 -3.2 -5.5 43
Australia Growth 140 147 159 188 222 | 19.6 -0.1 0.2 0.2 -65.2 -2.2 -4.0 -3.5 -6.2 37
Australia Quality 143 150 169 198 223 | 196 0.0 0.3 0.2 -62.4 -2.1 -3.8 -3.3 -5.6 24
Australia Momentum 153 156 169 204 229 | 20.1 -0.1 0.3 0.3 -64.5 -2.2 -4.0 -34 -5.9 25
Australia Sri 13.0 141 169 194 226 | 20.1 -0.1 0.1 0.1 -62.9 -2.3 -4.1 -3.6 -6.3 21
Australia Climate Change 151 152 169 19.0 227 | 20.1 -0.0 0.3 0.1 -46.5 -1.9 -3.2 -29 -5.0 52
Australia 148 145 165 190 227 @202 -0.0 0.2 0.1 -65.0 -2.1 -4.0 -34 -6.0 58
Australia ESG Leaders 148 148 171 194 230 | 20.5 -0.0 0.2 0.1 -64.3 -2.4 -4.3 -3.7 -6.4 36
Australia Value 16.5 150 180 209 251 | 223 0.0 0.2 0.1 -69.6 -2.2 -4.1 -3.5 -6.0 28
Australia High Dividend Yield 211 199 241 271 295 | 256 -0.0 0.1 0.0 -68.7 -2.5 -4.3 -3.8 -6.2 5
AsofMar29,2024
SR =Sharpe Ratio. Risk may be reported for since inception period foran index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
Back to Table of Contents
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Australia Indexes: Momentum
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Austria Indexes: Performance

Performance and valuations (%)

1D 1w ™M 3M MTD QTD YTD 1Yr 3Yr SYr 10 Yr PB PE DY
Austria Value 0.0 2.0 9.3 6.2 9.3 62 |62 | 282 9.2 7.2 2.7 0.9 6.7 59
Austria 0.0 1.6 79 0.5 7.9 0.5 0.5 21.3 54 5.6 3.6 1.0 7.0 5.8
Austria Growth 0.0 -0.6 0.9 -212 0.9 212 I 53 -6.8 0.9 -0.6 2.4 9.1 5.0
Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date returns.
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Austria Indexes: Risk Profile

Risk Profile (%)
SR SR SR Max VaR @ VaR @ CVaR@ CVaR @ Number of
™ 3M T¥r 3vr SYr 10Yr gy, 5Vr 10Yr Drawdown 95% 99% 95% 99% Constituents
Austria 125 142 165 277 298 | 261 00 02 0.1 -80.0 2.7 -5.1 4.2 7.0 4
AustriaValue 147 154 179 307 325 | 285 0.1 02 0.1 -84.0 2.8 -52 4.4 7.6 3
AustriaGrowth 243 288 271 340 366 | 808 -04  -00 -0.0 -86.2 -3.0 5.5 -4.6 7.5 1
AsofMar29,2024

SR =Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Austria Indexes: Momentum
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Belgium Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr 5Yr 10 Yr PB PE DY
Belgium Growth 0.0 0.9 38 3.0 38 30 |80 47 09 76 42 22 412 1.0
Belgium 0.0 1.1 4.3 1.7 4.3 1.7 1.7 3.7 04 -1.0 0.5 1.7 24.9 2.3
Belgium Value 0.0 1.4 5.1 -0.6 5.1 06  [E0EN 06 0.7 3.6 5.8 1.1 14.3 4.7
Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date returns.
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Belgium Indexes: Risk Profile

Risk Profile (%)
SR SR SR Max VaR @ VaR @ CVaR @ CVaR @ Number of
™ 3M  1¥r  3Yr  SYr  10Yr gy, 5Yr 10Yr Drawdown 95% 99% 95% 99% Constituents
Belgium 161 144 161 194 235 | 204  -03 0.1 0.0 765 77 42 35 57 13
Belgium Growth 213 175 191 200 243 03 04 03 -66.0 29 -39 34 57 6
Belgium Value 94 155 170 208 258 03 0.1 02 -83.8 25 4.6 -4.0 6.4 8
AsofMar29,2024

SR =Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Belgium Indexes: Momentum
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Canada Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr 5Yr 10Yr PB PE DY
Canada Enhanced Value 0.0 18 55 79 55 79 P29 303 175 145 7.3 16 13.1 28
Canada Quality 0.0 14 3.3 7.6 3.3 7.6 7.6 22.8 7.8 9.2 6.8 2.4 17.2 2.2
Canada Momentum -0.0 0.9 3.2 5.8 32 5.8 5.8 17.7 9.0 10.8 7.6 2.8 20.0 1.3
Canada Climate Paris Aligned -0.0 0.6 32 50 32 50 5.0 19.0 7.7 10.8 6.9 2.8 23.1 1.4
Canada 0.0 1.3 42 42 4.2 4.2 4.2 18.1 7.3 9.8 57 2.1 17.0 29
Canada Climate Change 0.0 1.1 4.1 3.7 4.1 3.7 3.7 15.0 6.3 104 6.7 2.2 18.6 2.6
Canada Minimum Volatility (CAD) 0.0 0.9 2.5 3.5 2.5 3.5 3.5 14.2 8.5 9.7 6.6 22 16.9 3.1
Canada High Dividend Yield 0.0 1.7 34 2.6 34 2.6 2.6 15.9 9.3 104 53 1.6 13.7 4.7
Canada Sri 0.0 0.9 29 1.4 29 1.4 1.4 14.0 -1.5 1.4 2.2 2.1 17.0 3.1
Canada ESG Leaders 0.0 1.0 3.2 1.1 3.2 1.1 1.1 15.7 3.2 7.4 6.0 2.1 19.0 3.1

Gross returns in USD for the period ending Mar 29,2024

Returns are annualized for periods longerthan ayear. Valuation ratios as of end of month adjusted by month to date returns.
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Canada Indexes: Risk Profile

Risk Profile (%)
M3M Ve 3V S 0 J S 0% Drawdown  eme oo 95%C 9% Constituents
Canada Minimum Volatility (CAD) 7.6 103 119 141 192 @ 164 0.2 0.4 0.3 -57.6 -1.6 -3.2 -2.7 -5.1 65
Canada Climate Paris Aligned 95 13.0 135 159 195 | 16.8 0.2 0.5 0.3 -38.0 -1.5 -2.6 -2.4 -4.3 37
Canada Climate Change 94 126 141 162 202 | 174 0.0 0.4 0.3 -40.0 -1.6 2.7 -2.5 -4.4 80
Canada Quality 84 120 13.0 164 204 | 17.6 0.1 04 0.3 -61.7 -1.9 -3.8 -3.1 -5.7 25
Canada Momentum 91 126 134 178 20.7 | 183 0.1 04 0.3 -58.7 -2.1 -3.8 -3.3 -5.6 30
Canada ESG Leaders 91 131 153 175 215 | 186 -0.1 0.3 0.2 -59.8 -2.1 -4.0 -3.5 -6.4 40
Canada 90 121 143 170 215 | 186 0.1 04 0.2 -60.3 -2.0 -3.8 -3.3 -5.8 87
Canada Sri 92 145 163 185 221 | 19.1 -0.4 -0.0 -0.0 -59.0 -2.1 -4.0 -3.5 -6.4 24
Canada High Dividend Yield 79 112 139 146 226 | 192 0.3 0.4 0.2 -62.6 -1.8 -35 -3.0 -5.6 17
Canada Enhanced Value 94 133 148 188 254 | 222 0.6 0.6 0.2 -66.9 -2.2 -4.1 -3.5 -6.2 29

AsofMar29,2024
SR =Sharpe Ratio. Risk may be reported for since inception period foran index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Canada Indexes: Momentum
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France Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr 5Yr 10Yr PB PE DY
France Momentum -0.0 0.4 44 93 4.4 93 98 210 9.1 12.0 7.9 2.8 183 25
France Growth -0.0 -0.0 1.3 7.9 1.3 7.9 7.9 13.9 8.7 11.4 9.7 49 27.4 1.5
France High Dividend Yield 0.0 1.2 3.5 6.0 3.5 6.0 6.0 19.3 11.8 9.4 59 1.7 13.0 4.3
France 0.0 0.6 3.1 59 3.1 5.9 59 15.3 9.5 104 6.9 22 171 27
France Quality -0.0 0.1 1.2 57 1.2 57 5.7 124 7.6 10.9 8.3 34 19.6 2.1
France Minimum Volatility (EUR) -0.0 0.7 3.1 5.1 3.1 5.1 5.1 12.5 7.9 7.6 59 22 16.8 3.0
France Country ESG Leaders 0.0 0.7 22 3.7 22 3.7 3.7 134 9.8 10.2 59 20 15.9 3.1
France Value 0.0 1.6 58 3.5 58 3.5 3.5 17.6 10.2 89 4.2 1.3 11.5 4.4
Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date retumns.

Back to Table of Contents
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France Indexes: Risk Profile

Risk Profile (%)
MM e 3 S 10V S R 0% Drawdown o eve  omC  C99%C  Comstients
France Minimum Volatility (EUR) 53 100 127 181 203 | 178 0.1 0.3 0.3 -55.9 -1.9 -3.8 -3.1 -5.0 44
France Quality 81 135 156 213 223 | 196 0.1 0.4 0.4 -56.7 -2.2 -3.8 -3.4 -5.3 25
France Momentum 77 117 149 207 221 | 19.7 0.1 0.5 0.4 -62.4 -2.3 -4.0 -3.5 -5.5 25
France Country ESG Leaders 82 133 155 206 224 | 197 0.2 04 0.3 -38.3 -1.8 -3.3 -2.8 -4.8 30
France High Dividend Yield 62 83 121 166 218 | 19.8 0.4 0.4 0.3 -59.8 2.2 -44 -3.5 -5.8 10
France 71 123 148 208 229 | 20.1 0.2 0.4 0.3 -59.9 -2.3 -4.3 -3.6 -5.7 62
France Growth 86 156 173 235 240 | 206 0.1 0.4 0.4 -67.3 -24 -4.2 -3.6 -5.6 31
France Value 64 105 137 196 233 | 208 0.2 0.3 0.2 -62.7 -24 -4.5 -3.8 -6.1 41

AsofMar29,2024
SR = Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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France Indexes: Momentum
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Germany Indexes: Performance

Performance and valuations (%)

1D W 1M 3M MTD QTD  YTD  1¥r  3Yr  5Yr  10Vr PB PE DY
Germany Growth 0.0 1.1 37 12.0 3.7 12.0 20.9 2.1 52 3.5 3.5 29.6 1.5
Germany Momentum 0.0 20 56 120 5.6 12.0 219 31 8.1 7.0 2.3 213 25
Germany Country ESG Leaders 0.0 13 34 87 34 8.7 87 | 232 37 7.8 45 1.9 178 31
Germany Quality 0.0 1.3 34 7.8 34 7.8 7.8 16.5 29 6.5 4.0 2.5 18.4 24
Germany 0.0 15 38 71 38 7.1 7.1 184 23 7.1 34 16 160 29
Germany Minimum Volatility (EUR) 0.0 16 37 5.1 37 5.1 5.1 138 1.1 5.2 38 1.9 173 27
Germany Value 0.0 18 39 3.6 39 3.6 36 158 15 7.3 2.4 1.1 17 40
Germany Sri 0.0 23 32 2.9 32 2.9 29 131 22 45 6.0 2.0 192 24
Germany High Dividend Yield 0.0 12 02 12 -02 12 [ 96 14 5.7 3.7 0.7 7.0 5.1

Gross returns in USD for the period ending Mar 29,2024

Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date retumns.
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Germany Indexes: Risk Profile

Risk Profile (%)
MM e 3 S 10 G0 R 0% Drawdown  0be 69k osxC  C99%C  Constients
Germany Minimum Volatility (EUR) 6.5 95 123 192 206 | 180 -0.2 0.1 0.2 -60.8 -2.1 -3.9 -3.2 -5.3 46
Germany Momentum 80 112 134 220 229 | 199 -0.1 0.2 0.3 -65.9 -2.4 -4.2 -3.5 -5.3 25
Germany Quality 95 116 139 207 226 | 200 -0.1 0.2 0.2 -61.2 -2.3 -4.1 -3.5 -5.6 24
Germany Country ESG Leaders 75 117 140 212 228 | 200 -0.1 0.2 0.2 -42.9 -1.8 -34 -29 -49 33
Germany Sri 87 112 154 214 237 | 203 -04 0.0 0.3 -44.3 -2.0 -3.7 -3.1 -5.1 12
Germany Growth 11.5 141 152 220 233 | 204 -0.2 0.1 0.1 -80.8 -2.5 -4.3 -3.7 -5.6 27
Germany 76 115 141 216 232 | 205 -0.1 0.2 0.1 -68.2 -2.4 -4.5 -3.7 -5.8 56
Germany Value 6.6 113 144 223 245 | 218 -0.2 0.2 0.1 -68.8 -2.5 -4.7 -39 -6.4 32
Germany High Dividend Yield 130 150 171 237 263 | 222 -0.2 0.1 0.1 -66.8 24 -4.5 -3.9 -6.7 5

AsofMar29,2024
SR =Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Germany Indexes: Momentum
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Italy Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr 5Yr 10 Yr PB PE DY
Italy Growth 0.0 10 43 19.2 43 192 192 288 113 139 5.1 3.2 228 17
Italy 0.0 1.0 7.2 13.9 7.2 13.9 13.9 39.6 14.6 12.8 5.3 1.5 10.1 44
Italy Value 0.0 0.9 8.4 11.9 8.4 11.9 11.9 43.5 15.5 12.8 59 1.3 8.3 54
Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date returns.

Back to Table of Contents
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Italy Indexes: Risk Profile

Risk Profile (%)
™ 3M 1Yr  3Yr 5Yr 10Yr SR3Yr SR5Yr SR10Yr MaxDrawdown VaR@95% VaR@99% CVaR@95% CVaR@ 99% Number of Constituents

Italy 9.0 124 159 226 248 | 238 0.5 0.5 0.2 -70.1 -24 -4.7 -3.9 -6.3 24
Italy Value 10.0 129 164 232 258 [ 241 0.5 0.5 0.2 -69.5 -24 -4.8 -3.9 -6.6 15
ltaly Growth 9.8 158 178 238 248 | 250 | 03 0.5 0.2 -7 -2.7 -47 -3.9 -6.1 1
AsofMar29,2024
SR = Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Italy Indexes: Momentum
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Japan Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr 5Yr 10Yr PB PE DY
Japan Momentum 0.9 -0.1 59 20.1 59 20.1 20.1 39.0 5.2 11.2 8.7 1.6 15.4 2.1
Japan Value 0.7 -0.6 49 14.1 49 141 14.1 37.2 9.0 9.8 7.6 1.2 13.5 2.5
Japan 0.5 -0.9 32 11.2 3.2 11.2 11.2 27.7 3.5 8.2 7.2 1.7 17.3 1.9
Japan Country ESG Leaders 04 -0.9 34 11.0 34 11.0 11.0 28.1 3.9 8.8 7.8 1.9 18.1 1.8
Japan Low Carbon Target 04 -1.0 2.9 10.2 29 10.2 10.2 25.7 3.0 8.1 7.2 1.7 17.5 1.9
Japan High Dividend Yield 0.5 -04 29 9.2 29 9.2 9.2 33.9 9.5 11.0 8.6 1.5 134 3.1
Japan Growth 0.2 -1.1 1.5 8.4 1.5 8.4 8.4 18.6 -2.0 6.1 6.6 2.7 23.9 1.3
Japan Quality 0.4 -0.8 1.4 7.8 1.4 7.8 7.8 26.5 -04 8.0 7.8 3.9 26.7 1.2
Japan Climate Change 0.5 -1.1 24 7.7 24 7.7 7.7 21.0 0.5 59 6.5 1.9 20.7 1.6
Japan Climate Paris Aligned 0.2 -1.5 0.6 5.0 0.6 5.0 5.0 16.3 -3.0 3.6 5.3 2.3 24.1 1.6
Japan Minimum Volatility (JPY) 04 -1.5 1.9 4.5 1.9 4.5 4.5 17.8 0.2 22 53 1.5 16.4 2.3
Japan Sri 0.4 -1.0 1.8 42 1.8 42 42 14.8 -1.5 7.0 6.6 1.9 19.7 1.8

MSCI

Gross returns in USD for the period ending Mar 29,2024

Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date retumns.
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Japan Indexes: Risk Profile

Risk Profile (%)
MMV SV TV S S 0% Drawdown 08 89% 5w C9%C  Constituents

Japan Minimum Volatility (JPY) 134 131 126 150 152 @ 151 -0.1 0.1 0.2 -46.6 -1.6 -2.9 -2.5 -4.0 135
Japan High Dividend Yield 149 153 149 164 17.7 0.5 0.6 04 -44.8 -1.8 -3.3 -2.7 -4.5 39
Japan Climate Change 152 146 145 176 17.7 -0.1 0.3 0.3 -34.4 -1.7 -3.0 -2.5 -3.9 210
Japan Climate Paris Aligned 135 141 146 181 180 -0.3 0.1 0.2 -37.7 -1.7 -3.0 -2.5 -4.0 95
Japan 158 150 148 176 17.8 0.1 04 0.3 -60.4 -2.1 2315 -3.0 -4.7 218
Japan Low Carbon Target 16.0 150 147 175 178 0.0 04 0.3 -33.1 -1.7 -3.0 -2.6 -4.2 206
Japan Country ESG Leaders 163 158 154 178 1738 0.1 04 0.3 -32.4 -1.8 -2.9 -2.6 -4.1 105
Japan Value 170 162 155 171 182 0.4 0.5 0.3 -53.0 -2.0 -3.4 -3.0 -4.7 133
Japan Sri 149 150 150 184 183 -0.2 0.3 0.2 -52.4 -2.1 -3.7 -3.1 -5.1 58
Japan Momentum 19.7 181 161 188 18.6 0.2 0.5 0.3 -66.9 -2.1 -3.6 -3.1 -5.0 80
Japan Quality 169 170 176 202 192 -0.1 0.3 0.3 -62.6 -2.0 -3.6 -3.1 -4.9 47
Japan Growth 157 155 161 198 191 -0.2 0.3 0.2 -70.7 -2.2 -3.7 -3.2 -5.0 117
AsofMar29,2024
SR = Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Japan Indexes: Momentum
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Spain Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr 5Yr 10Yr PB PE DY
Spain Value 0.0 18 123 11.4 123 114 PRadT 202 145 8.0 18 13 9.7 4.6
Spain 0.0 1.3 11.3 8.3 11.3 8.3 8.3 26.8 10.8 6.5 2.0 1.6 12.0 3.8
Spain Quality 0.0 1.1 10.9 7.7 10.9 7.7 7.7 27.5 10.7 6.9 3.5 1.8 12.5 3.9
Spain Growth 0.0 0.2 8.7 0.9 8.7 0.9 0.9 21.9 3.3 3.9 22 47 33.7 1.8
Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date retumns.
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Spain Indexes: Risk Profile

Risk Profile (%)
™ 3M 1Yr  3Y¥Yr 5Yr 10Yr SR3Yr SR5Yr SR10Yr MaxDrawdown VaR@95% VaR@99% CVaR@95% CVaR@ 99% Number of Constituents

Spain Quality 11.4 144 148 19.7 226 | 20.7 0.2 0.2 0.1 -57.9 -2.2 -4.1 -3.5 -5.7 17
Spain Growth 184 180 172 222 244 | 21.6 -0.1 0.1 0.0 -60.6 -2.5 -4.1 -3.6 -54 6
Spain 11.0 147 154 202 233 @ 21.7 02 0.2 0.0 -61.6 -2.5 -4.5 -3.7 -6.0 17
SpainValue 103 151 161 210 245 282 04 0.3 -0.0 719 -2.6 -4.8 -4.1 -6.9 13
AsofMar29,2024
SR =Sharpe Ratio. Risk may be reported for since inception period foran index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.

Back to Table of Contents

MSCI ”




Spain Indexes: Momentum
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Switzerland Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr 5Yr 10 Yr PB PE DY
Switzerland ESG Leaders 0.0 0.2 17 2.7 17 27 27 207 8.4 125 8.1 43 20.6 3.2
Switzerland Momentum -0.0 -0.1 2.5 2.3 2.5 2.3 2.3 17.3 6.6 9.6 5.6 2.5 15.8 2.8
Switzerland Growth 0.0 04 2.3 0.0 2.3 0.0 0.0 5.1 2.3 7.1 52 44 21.6 2.1
Switzerland 0.0 0.6 1.7 -0.9 17 -0.9 -0.9 10.2 5.1 8.8 6.3 3.7 17.9 29
Switzerland Low Carbon Target 0.0 0.5 1.5 -0.9 1.5 -0.9 -0.9 10.2 5.0 8.8 6.5 37 18.2 3.0
Switzerland Value 0.0 0.8 0.9 -2.0 0.9 -2.0 -2.0 20.9 9.4 10.5 7.5 3.0 14.6 4.0
Switzerland Quality 0.0 0.5 0.6  -37 0.6 37 8N 75 2.9 7.5 6.5 5.7 19.2 33
Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date returns.
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Switzerland Indexes: Risk Profile

Risk Profile (%)
SR SR SR Max VaR @ VaR @ CVaR @ CVaR @ Number of
™M 3M 1¥r  3Yr  SYr 10Yr 3y, 5y¢  qOvr Drawdown 95% 99% 95% 99% Constituents
Switzerland Quality 84 113 122 154 162 | 147 -01 03 0.4 -45.4 16 29 25 -39 25
Switzerland Low Carbon Target 84 116 123 159 168 [ 150 0.0 0.4 0.4 -27.5 15 28 23 38 41
Switzerland 85 117 123 159 168 151 00 0.4 03 -51.7 17 32 27 43 45
Switzerland Growth 103 136 137 171 173 | 154 -0.2 0.3 0.3 -45.5 -1.7 -3.1 -2.6 -4.0 28
Switzerland Momentum 100 123 132 179 180 [ 159 00 0.4 0.3 512 1.8 32 27 43 25
Switzerland ESG Leaders 81 105 125 177 184 | 168 02 0.6 0.4 -45.0 17 32 27 42 23
Switzerland Value 83 123 125 162 191 | 168 04 0.4 0.4 -74.3 20 -4.0 34 -6.1 24

AsofMar29,2024
SR =Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Switzerland Indexes: Momentum
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UK Indexes: Performance

Performance and valuations (%)

1D W 1M 3M WMTD QD YD 1Yr  3Yr  5Yr  10Yr PB PE DY
United Kingdom Momentum 0.0 06 56 73 56 73 78| 214 64 8.1 56 23 137 27
United Kingdom Growth -0.0 02 29 47 29 47 47 124 59 7.3 47 4.1 200 22
United Kingdom Enhanced Value 0.0 06 56 46 5.6 4.6 46 156 116 65 1.9 12 9.2 5.3
UK Sri 0.0 04 29 46 2.9 4.6 46 174 47 6.5 2.4 2.7 174 33
United Kingdom 0.0 05 45 31 45 3.1 3.1 123 76 5.2 2.9 1.9 127 37
United Kingdom Quality 0.0 06 28 18 2.8 1.8 18 116 34 6.2 45 33 163 34
UK ESG Leaders 0.0 06 39 16 3.9 1.6 1.6 9.7 4.0 4.7 1.5 1.9 134 38
United Kingdom Climate Change 0.0 0.3 3.1 1.6 3.1 1.6 1.6 104 3.1 4.0 1.9 2.1 15.6 3.1
United Kingdom High Dividend Yield 0.0 20 51 -52 51 52 S 04 37 2.2 1.9 1.6 114 57

Gross returns in USD for the period ending Mar 29,2024

Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date retumns.

Back to Table of Contents

MSCI

37



UK Indexes: Risk Profile

Risk Profile (%)
M3M e 3 S 10 G0 SR 00 Drawdown b ove  CosxC  C99%C  Constituents
United Kingdom Growth 80 117 133 179 20.1 | 180 0.0 0.3 0.2 -60.2 -2.0 -3.6 -3.1 -5.3 37
United Kingdom Quality 84 109 133 183 208 | 185 -0.1 0.2 0.1 -55.0 -1.9 -3.5 -2.9 -5.0 40
UK ESG Leaders 82 129 137 172 203 | 186 -0.1 0.2 -0.0 -62.8 -2.1 -39 -3.3 -5.7 42
United Kingdom Climate Change 104 133 142 183 21.1 | 189 -0.1 0.1 0.0 -40.4 -1.7 -3.2 -2.8 -4.9 72
UK Sri 78 113 125 176 205 | 19.0 -0.0 0.2 0.0 -38.5 -1.8 -3.2 -2.8 -4.7 29
United Kingdom Momentum 9.1 11.8 125 187 214 | 19.0 0.0 0.3 0.2 -61.5 -2.1 -3.7 -3.2 -5.2 40
United Kingdom 77 110 130 176 212 | 190 0.1 0.2 0.1 -63.4 -2.0 -3.7 -3.2 -54 83
United Kingdom High Dividend Yield 104 145 196 213 249 | 220 -0.1 0.1 0.0 -76.4 -2.1 -4.1 -33 -5.8 10
United Kingdom Enhanced Value 62 118 141 189 243 | 221 0.3 0.3 0.0 -72.5 22 -4.1 -34 -5.8 25

AsofMar29,2024
SR =Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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UK Indexes: Momentum
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USA Indexes: Performance

Performance and valuations (%)

1D W ™ 3M MTD QTD YTD 1Yr 3Yr 5Yr 10Yr PB PE DY
USA Momentum 0.0 -0.8 3.5 20.3 3.5 20.3 20.3 38.9 8.0 12.6 13.8 8.2 36.2 0.6
USA Quality 0.0 -0.5 2.3 12.9 2.3 12.9 12.9 421 13.5 17.3 15.3 10.1 30.5 1.2
USA ESG Leaders 0.0 0.1 3.7 11.9 3.7 11.9 11.9 36.4 12.5 15.9 13.0 6.4 294 1.3
USA Growth 0.0 -0.8 1.6 11.7 1.6 11.7 11.7 43.1 12.2 19.0 16.1 11.7 38.1 0.4
USA Climate Change 0.0 0.3 2.5 10.9 2.5 10.9 10.9 38.0 12.1 16.8 144 54 30.9 1.2
USA 0.0 0.4 3.2 10.4 3.2 10.4 104 32.9 10.9 15.0 13.0 5.0 27.0 1.3
USA Low Carbon Target 0.0 0.4 29 10.3 29 10.3 10.3 33.1 10.4 149 13.0 5.1 27.5 1.3
USA Value 0.0 1.6 49 9.1 4.9 9.1 9.1 222 8.6 10.1 9.3 3.1 20.9 22
USA Climate Paris Aligned 0.0 0.3 20 85 2.0 85 8.5 31.3 9.5 14.7 14.0 58 322 1.2
USA High Dividend Yield 0.0 1.2 43 8.1 4.3 8.1 8.1 18.2 7.7 8.8 10.1 4.0 19.3 28
USA Minimum Volatility (USD) 0.0 1.1 3.2 77 3.2 7.7 7.7 18.5 7.9 9.3 111 4.4 223 1.8
USA Sri 0.0 0.4 2.1 6.3 2.1 6.3 6.3 30.1 12.0 17.0 141 53 271 1.5

Gross returns in USD for the period ending Mar 29,2024

Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date retumns.
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USA Indexes: Risk Profile

Risk Profile (%)
MM Ve 3 S 10V 3R T 0% Drawdown  9be oo omxC  C99%C  Constituents
USA Minimum Volatility (USD) 63 66 83 129 179 | 147 03 0.4 0.7 -46.6 14 28 24 42 165
USA High Dividend Yield 80 84 101 135 186 | 156 02 04 0.5 -55.8 16 -3.0 26 -46 149
USA Value 78 85 104 145 202 | 168 03 0.4 0.5 -59.1 1.8 34 29 5.1 440
USA ESG Leaders 104 116 122 177 215 1728 04 07 0.6 -55.3 18 34 -3.0 -52 281
USA Low Carbon Target 96 109 117 176 213 [ 178 | 03 0.7 0.6 -34.0 16 3.1 26 -45 458
USA 94 108 116 175 214 178 03 0.7 0.6 -54.9 18 -34 -29 -49 610
USA Climate Paris Aligned 108 120 127 189 221 | 182 03 0.6 0.7 -33.6 17 -32 27 4.6 262
USA Climate Change 116 127 135 189 221 | 188 04 07 0.7 -33.1 1.7 33 A -46 561
USA Sri 104 107 127 189 223 | 184 04 07 0.7 -51.4 1.9 36 31 52 164
USA Quality 132 133 128 191 222 | 185 05 08 0.8 -44.0 17 -34 28 45 125
USA Momentum 175 182 143 192 234 | 196 0.1 0.5 0.6 -55.9 2.0 37 -3.0 49 122
USA Growth 136 158 152 231 251 | 206 03 0.7 0.7 -60.5 2.0 37 3.1 5.0 236

AsofMar29,2024
SR = Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Emerging Markets




Market Capitalization Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr 5Yr 10Yr PB PE DY
Taiwan 1.0 0.1 7.9 125 7.9 125 |25 204 5.9 19.0 136 29 25.1 26
India -0.0 1.5 0.8 6.1 0.8 6.1 6.1 39.8 12.9 11.9 9.9 41 26.4 1.0
Indonesia 0.0 -1.0 1.1 26 1.1 2.6 2.6 4.2 7.3 3.0 32 23 16.1 5.0
EM 0.3 0.5 2.5 24 2.5 24 24 9.7 -4.5 2.6 34 1.8 15.9 2.8
Korea 04 04 5.3 1.8 53 1.8 1.8 16.9 -6.6 52 41 1.2 23.0 1.8
China A 0.6 -0.4 -0.1 0.7 -0.1 0.7 0.7 -15.3 -11.1 0.0 5.6 1.6 14.8 24
Mexico 0.0 1.7 5.4 0.5 54 0.5 0.5 18.2 18.2 124 3.5 23 16.5 3.0
South Africa 0.0 26 48 -6.7 4.8 -6.7 - -3.5 -4.7 -0.3 -0.4 1.6 12.8 38
Brazil 0.0 0.8 -1.8 -7.3 -1.8 -7.3 294 10.5 22 2.3 1.5 8.1 7.8
Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date retumns.
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Market Capitalization Indexes: Risk Profile

Risk Profile (%)
™ 3M 1Yr  3Yr 5Yr 10Yr SR3Yr SRS5Yr SR10Yr MaxDrawdown VaR@95% VaR@99% CVaR@95% CVaR@ 99% Number of Constituents

EM 10.5 114 123 159 173 159 -0.5 0.1 0.1 -65.1 -1.8 -3.2 -2.8 -4.7 1376
India 13.5 127 103 152 206 @ 184 0.6 0.5 04 -72.7 -24 -4.6 -3.8 -6.2 136
Taiwan 18.9 186 164 206 208 | 188 0.1 0.9 0.6 -68.8 -24 -4.0 -34 -5.1 89
Indonesia 13.3 132 132 156 237 | 223 04 0.1 0.0 -74.8 -2.7 -5.1 -4.3 -7.1 22
Korea 239 225 224 235 260 | 225 -0.5 0.2 0.1 -71.4 -2.8 -5.2 -4.3 -7.2 99
China A 14.1 182 158 186 198 | 228 -0.8 -0.0 0.1 -50.3 -2.2 -4.3 -3.5 -5.9 519
Mexico 14.5 179 193 199 246 | 229 0.7 0.5 0.0 -64.4 -24 -4.6 -3.7 -6.2 24
South Africa 18.4 220 272 275 300 | 294 -0.3 -0.1 -0.1 -63.4 -2.9 -4.7 -4.2 -6.5 32
Brazil 13.3 16.8 209 275 347 | 337 0.1 -0.0 -0.0 -75.8 -3.3 -5.8 -5.0 -8.2 49
AsofMar29,2024
SR =Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Brazil Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr S5Yr 10Yr PB PE DY
Brazil Momentum -0.0 1.4 -0.6 -0.7 -0.6 -0.7 -0.7 43.7 10.0 7.2 5.6 1.7 8.1 6.3
Brazil Minimum Volatility (USD) 0.0 0.0 -1.1 -5.6 -1.1 -5.6 -5.6 28.8 11.7 27 1.3 1.6 9.2 6.3
Brazil High Dividend Yield 0.0 1.3 -0.3 -5.7 -0.3 -5.7 -5.7 -91.8 -53.1 -41.5 -27.0 1.4 6.7 7.9
Brazil ESG Leaders 0.0 0.6 1.5 -5.9 1.5 -5.9 -5.9 29.6 1.9 -4.2 -04 1.7 13.2 4.0
Brazil Growth 0.0 0.1 0.1 -6.9 0.1 -6.9 -6.9 17.0 -3.3 -4.3 -2.7 2.1 11.8 42
Brazil 0.0 0.8 -1.8 -7.3 -1.8 -7.3 -7.3 29.4 10.5 22 2.3 1.5 8.1 7.8
Brazil Enhanced Value 0.0 0.6 -2.9 -8.6 -2.9 -8.6 334 17.4 3.5 29 1.1 7.0 9.5
Brazil Quality 0.0 0.1 -0.8 -8.9 -0.8 -8.9 11.7 5.0 2.3 0.1 1.8 10.0 48
Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date retumns.
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Brazil Indexes: Risk Profile

Risk Profile (%)
M3M e 3 S 10V B S O Drawdown  obe  eme  omkC  C99%C  Comstients

Brazil Minimum Volatility (USD) 9.7 149 185 243 307 | 801 02 00 -0.0 -66.6 3.1 5.2 4.6 76 31
Brazil Growth 113 170 218 286 348 | 318 -04 -02  -02 747 -33 57 -49 -8.3 34
Brazil Quality 114 162 210 273 339 | 819 01 -00  -0.1 72,1 32 5.5 48 -8.0 25
Brazil Momentum 126 163 195 270 350 828 00 0.1 0.1 739 -32 55 48 -82 25
Brazil 133 168 209 275 347 337 01  -00  -00 758 33 5.8 5.0 -82 49
Brazil ESG Leaders 124 184 219 291 358 | 841 -02 -02 -0 -68.2 -33 5.8 5.1 -8.6 27
Brazil Enhanced Value 147 178 214 274 361 | 860 03 0.0 0.0 -80.6 35 6.2 53 -87 25
Brazil High Dividend Yield 138 182 921 591 523 | 484 -10 09  -07 -97.2 -34 6.1 54 96 2

AsofMar29,2024
SR = Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.

Back to Table of Contents

MSCI °




Brazil Indexes: Momentum
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China A Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr SYr 10 Yr PB PE DY
China A High Dividend Yield 08 04 15 83 15 83 |83 05 5.2 12 9.8 12 8.2 5.8
China A Momentum 0.9 -1.2 3.5 6.4 3.5 6.4 6.4 -16.8 -14.2 2.0 2.3 1.8 18.0 19
China A Enhanced Value 0.9 0.2 -0.8 4.0 -0.8 4.0 4.0 -2.9 -4.4 1.4 8.8 0.9 8.6 4.1
China A Growth Target 0.8 -0.2 0.1 1.5 0.1 1.5 1.5 -16.1 -11.3 1.8 6.5 1.6 134 2.7
China A 0.6 -04 -0.1 0.7 -0.1 0.7 0.7 -15.3 -11.1 0.0 5.6 1.6 14.8 2.4
China A Low Carbon Target 0.5 -0.4 -0.2 0.3 -0.2 0.3 0.3 -16.5 -11.8 -04 nan 1.5 14.4 2.3
China A Climate Change 0.2 -0.8 -0.1 -1.1 -0.1 -1.1 -1.1 -20.8 -12.4 nan nan 1.7 15.4 2.0
China A Quality 0.2 1.6 2.4 2.5 24 25 - -22.0 -15.5 2.5 10.4 3.7 15.6 3.2
China A Climate Paris Aligned 0.3 -0.8 -0.6 -2.7 -0.6 -2.7 -21.3 -12.4 nan nan 22 18.8 1.8
Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date retumns.
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China A Indexes:

Risk Profile

Risk Profile (%)
MM TV 3 S 10V SR S0 v Drawdown 98 69 osxC  9%C  Comstiuents
China A Climate Change 174 195 168 195 202 | 20.2 -0.8 nan nan -49.4 -2.0 -34 -2.8 -4.3 425
China A Climate Paris Aligned 168 205 171 196 20.5 | 20.5 -0.8 nan nan -49.8 -2.0 -3.5 -2.9 -4.5 254
China A Low Carbon Target 150 189 160 187 199 | 210 -0.8 -0.0 nan -48.7 -2.1 -3.6 -3.1 -4.7 458
China A Enhanced Value 119 149 141 166 178 | 21.7 -0.5 0.0 0.3 -45.1 -2.1 -4.4 -34 -5.9 119
China A High Dividend Yield 129 150 150 189 192 | 219 -04 0.0 0.3 -38.7 -2.1 -4.2 -3.3 -5.5 65
China A 141 182 158 18.6 19.8 & 228 -0.8 -0.0 0.1 -50.3 -2.2 -4.3 -3.5 -5.9 519
China A Growth Target 132 179 152 183 19.8 | 229 -0.9 0.1 0.2 -49.8 -2.2 -4.3 -3.5 -5.9 95
China A Quality 157 197 175 222 233 | 247 -0.9 0.1 0.3 -57.3 -2.3 -4.4 -3.6 -5.6 86
China A Momentum 19.8 227 193 231 256 | 272 -0.9 0.0 0.0 -61.7 -2.6 -5.1 -4.1 -6.5 78

AsofMar29,2024

SR =Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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China A Indexes: Momentum
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India Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr S5Yr 10Yr PB PE DY
India Momentum -0.0 25 29 121 29 121 200 652 187 132 10.9 5.6 30.8 0.9
India High Dividend Yield -0.0 0.5 -2.2 7.2 -2.2 7.2 7.2 499 19.4 12.4 10.1 3.8 19.8 29
India Value -0.0 1.3 0.3 6.9 0.3 6.9 6.9 42.8 14.5 14.8 11.8 3.0 20.5 1.5
India Minimum Volatility (Inr) -0.0 1.2 0.5 6.8 0.5 6.8 6.8 422 144 12.0 10.0 4.6 26.6 1.2
India -0.0 1.5 0.8 6.1 0.8 6.1 6.1 39.8 12.9 11.9 9.9 4.1 26.4 1.0
India Growth -0.0 1.6 1.3 53 1.3 5.3 5.3 372 11.3 8.9 7.9 6.7 37.6 0.6
India ESG Leaders -0.0 1.7 -04 5.2 -04 52 5.2 30.8 8.4 11.3 10.9 4.6 30.6 1.1
India Quality -0.0 0.9 0.2 3.3 0.2 3.3 3.3 38.8 13.2 13.0 10.2 9.7 30.8 1.7
Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date retumns.
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India Indexes: Risk Profile

Risk Profile (%)
SR SR SR Max VaR @ VaR @ CVaR @ CVaR @ Number of
™ 3M  ¥r 3Yr SYr T0Yr 3y 5y qovr Drawdown 95% 99% 95% 99% Constituents
India Quality 158 139 112 146 184 | 16.5 0.8 0.6 0.5 -66.8 -2.0 -4.1 -3.3 -54 25
India Minimum Volatility (Inr) 128 11.6 9.5 135 183 | 16.7 0.8 0.5 0.5 -66.7 -2.0 -4.0 -3.3 -5.5 88
India High Dividend Yield 169 162 126 147 19.7 | 18.0 1.1 0.5 04 -64.3 -2.2 -4.1 -34 -5.6 19
India ESG Leaders 125 126 108 155 205 | 182 04 04 0.5 -67.1 -2.2 -4.4 -3.6 -6.0 52
India 13.5 127 103 152 206 @ 184 0.6 0.5 04 -72.7 -2.4 -4.6 -3.8 -6.2 136
India Growth 124 113 9.6 157 209 | 18.6 0.5 0.3 0.3 -76.9 -2.5 -4.9 -4.1 -6.8 91
India Value 152 150 117 156 212 | 192 0.7 0.6 0.5 -70.8 -2.5 -4.6 -3.8 -6.2 70
India Momentum 227 183 131 200 227 | 206 0.8 0.5 04 -78.1 -2.6 -4.9 -4.1 -6.7 25
AsofMar29,2024
SR = Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
Back to Table of Contents
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India Indexes: Momentum
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Korea Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr 5Yr 10Yr PB PE DY
Korea High Dividend Yield 1.0 37 03 110 03 110 [0 344 37 9.1 55 0.7 6.9 43
Korea Momentum 0.6 29 8.2 9.1 8.2 9.1 9.1 16.2 -11.0 1.7 27 1.6 143.6 1.3
Korea Minimum Volatility (KRW) -0.2 -0.5 3.0 4.6 3.0 4.6 4.6 204 -4.5 3.7 3.5 1.0 14.3 26
Korea 0.4 0.4 5.3 1.8 53 1.8 1.8 16.9 -6.6 5.2 4.1 1.2 23.0 1.8
Korea Enhanced Value -0.0 -0.7 0.6 0.8 0.6 0.8 0.8 24.8 -4.6 59 5.6 0.7 11.4 3.1
Korea Climate Change 0.3 0.2 7.0 0.0 7.0 0.0 0.0 8.5 -8.2 47 42 1.5 29.5 1.4
Korea Growth 0.7 1.7 7.5 -0.1 7.5 -0.1 -0.1 53 -12.3 3.3 4.0 21 90.7 0.8
Korea Quality 0.3 1.1 5.6 -0.8 5.6 -0.8 -0.8 19.2 -8.2 42 27 1.4 16.3 1.8
Korea ESG Leaders -1.0 36 1 -47 1.1 47 [ 70 143 -34 -09 0.8 15.7 2.0
Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date retumns.
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Korea Indexes: Risk Profile

Risk Profile (%)
MM Ve 3V S 10V B ST 0% Drawdown  95e ek es%C  C99%C  Constwents
Korea Minimum Volatility (KRW) 23.6 226 206 215 242 | 20.7 -04 0.1 0.0 -68.8 -2.3 -4.3 -3.7 -6.1 51
Korea High Dividend Yield 29.0 306 237 229 256 | 221 -0.1 0.3 0.1 -60.9 -2.6 -4.8 -3.9 -6.2 22
Korea Quality 220 220 223 238 257 | 222 -0.5 0.2 0.0 -68.8 -2.8 -4.9 -4.2 -6.9 38
Korea 239 225 224 235 260 225 -0.5 0.2 0.1 -71.4 -2.8 -5.2 -4.3 -7.2 99
Korea Enhanced Value 216 217 202 232 258 | 228 -04 0.2 0.1 -729 -2.9 -5.4 -4.4 -7.2 30
Korea Climate Change 246 226 245 246 267 | 229 -0.5 0.2 0.1 -50.2 -2.2 -3.7 -3.2 -4.7 90
Korea Growth 236 220 247 255 273 | 239 -0.6 0.1 0.1 -74.8 -3.1 -5.6 -4.8 -7.9 52
Korea ESG Leaders 217 247 253 258 284 | 240 -0.8 -0.1 -0.1 -73.7 -2.6 -4.9 -4.2 -7.1 45
Korea Momentum 307 279 377 304 298 | 263 -0.5 0.1 0.0 -72.6 -3.2 -5.5 -4.7 -7.2 23

AsofMar29,2024
SR =Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Korea Indexes: Momentum
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Mexico Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr 5Yr 10Yr PB PE DY
Mexico High Dividend Yield 0.0 28 9.3 29 9.3 29 290 214 195 23.4 124 3.0 12.4 46
Mexico ESG Leaders 0.0 1.8 4.5 1.7 4.5 1.7 1.7 18.0 15.4 8.9 1.3 1.9 16.0 3.0
Mexico Enhanced Value 0.0 1.4 5.0 1.5 50 1.5 1.5 21.6 21.5 13.7 4.2 2.1 16.8 2.8
Mexico Momentum 0.0 1.7 59 0.7 59 0.7 0.7 22.8 18.5 13.1 3.5 1.9 17.1 2.8
Mexico 0.0 1.7 5.4 0.5 5.4 0.5 0.5 18.2 18.2 12.4 3.5 2.3 16.5 3.0
Mexico Quality 0.0 1.8 5.9 0.2 5.9 0.2 0.2 14.8 16.8 12.3 4.8 2.5 16.1 29
Mexico Growth 0.0 1.5 6.1 17 6.1 17 [ 145 17.0 8.8 -0.1 3.2 19.6 2.1
Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date returns.
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Mexico Indexes: Risk Profile

Risk Profile (%)
SR SR SR Max VaR @ VaR @ CVaR @ CVaR @ Number of
™M 3M  1Yr  3Yr  SYr 10Yr gy, 5Yr 10Yr Drawdown 95% 99% 95% 99% Constituents
Mexico Growth 151 194 202 197 239 224" 06 03 201 ~62.7 25 45 -39 6.4 14
Mexico Quality 150 188 198 201 243 | 225 06 0.4 0.1 -62.7 24 45 36 -6.1 24
Mexico Enhanced Value 136 171 187 196 245 | 227 08 05 0.1 -64.5 24 45 37 6.2 24
Mexico 145 179 193 199 246 229 07 05 0.0 -64.4 24 -4.6 .37 6.2 24
Mexico Momentum 146 184 195 205 248 | 230 06 05 0.1 -61.3 24 -45 -37 -6.1 24
Mexico ESG Leaders 131 168 188 213 246 | 231 04 0.3 -0.0 -66.9 23 35 32 52 12
Mexico High Dividend Yield 188 220 226 215 284 2561 | 08 0.8 0.4 67.5 24 47 3.8 -6.4 5

AsofMar29,2024
SR =Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Mexico Indexes: Momentum
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South Africa Indexes: Performance

Performance and valuations (%)

1D W 1M 3M MID QD YTD 1Yyr  3Yr 5Yr 10Yr  PB PE DY
South Africa Growth 0.0 42 93 09 9.3 09 B9 07 84 30 4.4 27 247 16
South Africa Momentum 0.0 30 51  -44 5.1 44 44 90 56 19 0.4 17 130 36
South Africa 0.0 26 48 67 48 67  -67 35 47 03 04 16 128 38
South Africa Quality 0.0 15 59  -67 5.9 67 | 67 15 78 29 28 18 122 38
South Africa ESG Leaders 0.0 2.5 42 -7.8 42 -7.8 -7.8 -5.0 -6.1 -1.5 0.8 1.7 12.7 4.0
South Africa Minimum Volatility (USD) 0.0 10 08 92 0.8 92 |92 0.3 23 01 17 15 121 42
South Africa Enhanced Value 0.0 11 22 -110 22 -10 SO -101 35 25 -49 1.2 9.7 51

Gross returns in USD for the period ending Mar 29,2024

Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date returns.
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South Africa Indexes: Risk Profile

Risk Profile (%)
SR SR SR Max VaR @ VaR @ CVaR @ CVaR @ Number of
™ 3M  1Yr  3Yr SYr 10Yr 3y, 5y 10yr  Drawdown 95% 99% 95% 99% Constituents
South Africa Minimum Volatility (USD) 174 194 250 254 293 P2988 -03 01  -0.1 632 2.7 47 41 6.6 31
South Africa 184 220 272 275 300 | 294 -03 01  -0.1 -63.4 29 47 42 6.5 32
South Africa ESG Leaders 185 220 274 277 301 [ 801 04 01  -0.1 61.9 -3.1 5.0 45 6.9 25
South Africa Quality 212 230 282 279 208 1802 | -04 02  -02 -63.4 2.9 48 43 -6.6 25
South Africa Momentum 181 219 276 280 318 | 8304 -04 -00  -0.1 -66.9 2.9 49 43 7.0 25
South Africa Growth 198 240 294 305 319 [ 818 -04 00 0.1 67.3 3.0 5.0 43 6.7 16
South Africa Enhanced Value 186 221 277 280 328 L817Z 03 02  -02 744 2.8 48 42 7.0 25

AsofMar29,2024
SR =Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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South Africa Indexes: Momentum
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Taiwan Indexes:
Performance

Performance and valuations (%)

1D W M 3M MID QD YD  1Yr  3Yr 5Yr  10Yr PB PE DY
Taiwan Growth 14 06 93 202 93 202 U202 350 51 244 179 5.7 28.1 16
Taiwan ESG Leaders 11 02 86 162 86 162 | 162 | 311 64 215 168 36 25.1 2.4
Taiwan 1.0 0.1 79 125 79 125 125 294 59 190 136 29 25.1 26
Taiwan Quality 1.4 06 49 120 49 120 120 341 48 172 127 53 247 27
Taiwan High Dividend Yield 03 17 13 M4 113 114 | 114 392 66 128 7.8 24 198 40
Taiwan Momentum 25 3.0 19 6.8 19 6.8 68 415 61 21.1 126 3.6 264 3.1
Taiwan Minimum Volatility (USD) 0.4 0.2 6.8 3.9 6.8 3.9 39 232 53 152 108 24 256 32
Taiwan Value 0.5 12 6.0 3.0 6.0 3.0 30 218 68 133 9.2 17 216 40

Gross returns in USD for the period ending Mar 29,2024

Returns are annualized for periods longer than ayear. Valuation ratios as of end of month adjusted by month to date retumns.
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Taiwan Indexes: Risk
Profile

Risk Profile (%)
M3M Ve 3 S 10 B R G0 prawdown  9be ovC  CosxC  C99%C  Constitients
Taiwan Value 112 121 127 161 167 | 169 0.1 0.7 0.4 715 23 -4.0 33 5.0 68
Taiwan Minimum Volatility (USD) 113 136 152 181 180 162 -00 08 0.5 -57.9 2.1 38 3.1 4.6 56
Taiwan High Dividend Yield 185 175 149 189 199 | 178 02 06 0.3 -59.3 2.1 338 3.1 -48 17
Taiwan 189 186 164 206 208 188 0.1 0.9 0.6 -68.8 24 4.0 34 5.1 89
Taiwan ESG Leaders 252 226 183 222 222 | 198 0. 0.9 0.7 517 2.1 35 -3.0 -45 35
Taiwan Momentum 175 210 233 225 230 | 208 00 09 0.5 731 26 43 36 53 25
Taiwan Quality 218 214 191 243 232 | 209 00 08 0.5 -67.1 25 42 36 5.4 24
Taiwan Growth 270 263 217 263 262 | 282 00 09 0.7 702 Py 46 39 57 29

AsofMar29,2024
SR = Sharpe Ratio. Risk may be reported for since inception period for an index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Taiwan Indexes:

Momentum

1Y return

40.0

37.5

35.0

32.5

30.0

27.5

25.0

22.5

As of Mar 29, 2024.
Back to Table of Contents

MSCI

FADING RED HOT
Taiwan Momentum ¢
Taiwan High Dividend Yield ®
: °
Taiwan Growth
Taiwan Quality ¢
Taiwan ESG Leaders ®
Tlaiwan
Taiwan Minimum Volatility (USD)
°
iwln Value
FARES HEATING UP
2.5 5.0 7.5 10.0 12.5 15.0 17.5 20.0
3M return

67



Indonesia Indexes: Performance

Performance and valuations (%)

1D 1w ™ 3M MTD QTD YTD 1Yr 3Yr 5Yr 10Yr PB PE DY
Indonesia High Dividend Yield 0.0 17 29 47 29 47 AT 19 6.5 0.2 15 12 5.4 153
Indonesia Growth 0.0 0.6 27 3.6 27 3.6 3.6 -1.1 4.8 2.3 27 3.2 35.5 3.0
Indonesia 0.0 -1.0 1.1 2.6 1.1 2.6 2.6 42 7.3 3.0 3.2 2.3 16.1 5.0
Indonesia Value 0.0 -2.7 -0.7 1.6 -0.7 1.6 1.6 9.5 10.0 34 3.5 1.7 99 7.1
Indonesia ESG Universal 0.0 -1.2 0.7 1.5 0.7 1.5 1.5 32 7.4 32 4.1 22 15.3 53
Indonesia ESG Leaders 0.0 -1.8 -04 0.3 -04 0.3 0.3 -04 4.4 2.4 3.7 3.5 18.8 39
Gross returns in USD for the period ending Mar 29,2024
Returns are annualized for periods longerthan ayear. Valuation ratios as of end of month adjusted by month to date returns.
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Indonesia Indexes: Risk Profile

Risk Profile (%)
SR SR SR Max VaR @ VaR @ CVaR @ CVaR @ Number of
™ SM Yr 3Yr  SYr 10Yr 3y 5y 1ovr Drawdown 95% 99% 95% 99% Constituents
Indonesia Growth 16.1 143 140 171 235 | 21.8 0.2 0.0 0.0 -77.3 -2.8 -5.1 -4.4 -7.3 13
Indonesia 133 132 132 156 237 | 223 0.4 0.1 0.0 -74.8 -2.7 -5.1 -4.3 -7.1 22
Indonesia ESG Universal 135 133 134 155 239 | 224 0.4 0.1 0.1 -53.5 -2.1 -4.2 -34 -5.8 21
Indonesia ESG Leaders 148 142 143 171 248 | 23.0 0.2 0.0 0.1 -54.2 -2.2 -4.1 -3.5 -5.9 9
Indonesia Value 123 136 142 162 258 0.6 0.1 0.0 -81.9 -2.8 -54 -4.5 -7.5 13
Indonesia High Dividend Yield 150 173 182 176 262 0.3 -0.1 -0.1 -70.2 -2.9 -55 -4.5 -7.4 4

AsofMar29,2024
SR =Sharpe Ratio. Risk may be reported for since inception period foran index depending on its inception date. Historical daily returns are used for calculating risk and VaR estimates.
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Indonesia Indexes: Momentum
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