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HE ~N2F2—7nDMSCI ACWI

MSCI ACWI Index (USD)

The MSCI ACWI captures large and mid cap representation across 23 Developed Markets (DM) and 24 Emerging Markets (EM) countries*.
With 2,920 constituents, the index covers approximately 85% of the global investable equity opportunity set.

For a complete description of the index methodology, please see Index methodology - MSCI.

CUMULATIVE INDEX PERFORMANCE — GROSS RETURNS (USD) ANNUAL PERFORMANCE (%)
(JAN 2009 - JAN 2024) MSCI
Year MSCIACWI MSCIWorld Emerging
600 Markets
= MSCI ACWI 2023 22.81 24.42 10.27
£10.94 2022 -17.96 -17.73 -19.74
— MSCI Emerging Markets 2021 19.04 22.35 -2.22
2020 16.82 16.50 18.69
400 2019  27.30 28.40 18.88
oty 2018 -8.93 -8.20 -14.24
%qw 2017 24.62 23.07 37.75
| N A 2016 8.48 8.15 11.60
mea . %“'n;“ww T 015 184 -0.32 -14.60
- § 2014 471 5.50 1.82
2013 23.44 27.37 -2.27
2012 16.80 16.54 18.63
2011 -6.86 -5.02 -18.17
50 2010 13.21 12.34 19.20

Jan09 May 10  Jul 11 Oct12 Jan14 Apri15 Jul1eé Oct17 Jan19 Apr20 Jul21 Oct22 Jan24

H 8 :MSCI ACWI Index Factsheet
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INDEX PERFORMANCE — GROSS RETURNS (%) (JAN 31, 2024) FUNDAMENTALS (JAN 31, 2024)
ANNUALIZED
1Mo 3 Mo 1Yr YTD 3Yr 5vr  10Yr ec%‘?ﬁga? Div Yid (%) P/E P/E Fwd P/BV
MSCI ACWI 0.61 15.26 15.26 0.61 6.61 10.70 8.99 8.10 2.01 20.19 16.73 2.86
MSCI World 1.22 16.24 1759 1.22 858 1195 9.72 8.29 1.90 21.22 17.67 3.14
MSCI Emerging Markets -4.63 7.08 255 463 -7.15 1.37 3.25 9.35 2.98 14.04 11.27 1.58

INDEX RISK AND RETURN CHARACTERISTICS (JAN 31, 2024)

ANNUALIZED STD DEV (%) 2 SHARPE RATIO 2.3 ~ MAXIMUM DRAWDOWN
Turnover 5y, 5 Yr 10 Yr 3Yr 5 Yr 10 Yr Ds:: EY (%) Period YYYY-MM-DD
(%) " 1987
MSCI ACWI 2.41 16.49 17.67 14.74 0.33 0.56 0.57 0.38 58.06 2007-10-31—2009-03-09
MSCI World 2.16 16.96 18.01 14.92 0.44 0.67 0.61 0.39 57.46 2007-10-31—2009-03-09

MSCI Emerging Markets 2.92 1744 1893 17.16 -0.48 0.06 0.19 0.37 65.14 2007-10-29—-2008-10-27

T last 12 months 2 Based on monthly gross returns data 3 Based on NY FED Overnight SOFR from Sep 1 2021 & on ICE LIBOR 1M prior that date

H 8 :MSCI ACWI Index Factsheet
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EIL.MCSI ACWILIZ 1 98TERI— DT BR L TIMNA0OFEREZELH QW

M S C I ' h} Our Clients  Our Solutions  Research & Insights  Technology = Who We Are Index Level : Price
) Currency : UsD
HOME —» OUR SOLUTIONS —» INDEXES —> PERFORMANCE —> END OF DAY INDEX DATA SEARCH = END OF DAY HISTORY
MSCI Indexes are recalculated daily around 1830 EDT. During this time the index levels may be unavailable for a . Date ACWI Standard {Lﬂ rgEFl-Mld {:ﬂp}

NP short period of time. Dec 31, 1987 100.000
(B Downlosd Data Jan 29, 1988 102.330
Feb 29, 1988 108.073
Index Categories > Add/ Remove Indexes Mﬂf 3_1, _1933 _1_1_1222
= Apr 29, 1988 112.448
il May 31, 1988 110.041
oo Jun 30, 1988 109.746
Index Resources > . Jul 29, 1988 111.593
Aug 31, 1988 105278
Index Profiles > 500 Sep 30, 1986 109 618
Oct 31, 1988 116.601
Index Regulation > 400 Mov 30, 1988 120314
Dec 30, 1988 121.202
e Jan 31, 1989 125.369
00 Feb 28, 1969 124408

100

0

1885 1980 1995 2000 2005 2010 2015 2020 2025

Add/ Remove Indexes =

Update Chart Attributes Hj -ﬁﬂi- . M SCI
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