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Index Details Historical Performance

Investment Objective & Strategy

The Morningstar US Mid Cap Index measures the 42,000 Growth of 10,000

performance of mid-cap stocks in the U.S. It targets

securities that fall between the 70% and 90% market cap 36,000 : g]:::hmark !

thresholds of the investable universe. — Benchmark 2
30,000

Operations

Launch Date Jul-03-2002 24,000

Performance Start Date Dec-31-1991

Rebalance Frequency Quarterly 18,000

Reconstitution Frequency Semi-annually

Weighing Scheme Market Capitalization Free- 12,000
Float Adjusted
Morningstar ID XIUSAQD10X 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024
Index Asset Class Equity 1231 -153 1439 1950 -834 3110 1841 2368 -16.06 1624 13.75 Index Rtn %
1285 069 1244 2147 505 3122 2090 2578 -19.43 2644 20.09 Bmark 1 Rtn %
Base Currency US Dollar 565 -0.12 856 2317 -882 2810 1628 2112 -17.90 2355 1610  Bmark2Rin%
Return Type Total Return
Benchmark 1 Morningstar US Market TR
Benchmark 2 Morningstar Develol;ig Quarterly Performance Trailing Performance
Markets GR USD IstQtr  2ndQtr  3rd Qtr  4th Qtr Total IndexRtn%  Bmark 1Rtn %  Bmark 2 Rtn %
2019 16.93 4.35 0.48 693  31.10 3 Mo 3.99 3.64 2.27
Index Characteristics 2020 2642 2519 799 1904 1841 6 Mo 10.06 13.83 11.01
Number of Constituents 450 2021 8.01 717 048 736 2368 1Yr 34.69 38.09 33.73
Contact Detals 2022 513 -1592  -388 950 -16.06 3YrAnn 3.89 7.83 6.18
) ) 2023 3.68 466  -5.07 1284 16.24 5Yr Ann 11.45 14.70 11.94
Index Provider Morningstar Indexes 2024 887 333 88  —  —  10YrAm 10.43 12,56 10.08
Web Site http://indexes.morningstar.com
Email indexes@morningstar.com
Risk
Standard Deviation Sharpe Ratio MaxDrawdown
3Yr 5Yr 10°Yr 3Yr 5Yr 10Yr 10 Yr (%) Date
Index 18.91 20.52 17.05 0.09 0.51 057 -2642  Jan-01-2020-Mar-31-2020
Bmark 1 17.50 18.57 15.62 0.30 0.70 073 -2488  Jan-01-2022-Sep-30-2022
Bmark 2 16.96 17.99 15.10 0.21 0.58 060 -25.48  Jan-01-2022-Sep-30-2022
Value Measures
P/E P/B P/Sales P/Cash Flow Div. Yield %
Index 21.10 291 1.73 13.61 1.61
Bmark 1 26.14 435 2.89 17.91 1.26
Bmark 2 2220 3.00 2.20 14.42 1.76
Growth Measures/Profitability
Book Value Growth Sales Growth % ROIC ROE ROA
Index 5.05 8.22 11.54 20.20 6.73
Bmark 1 6.72 8.61 24.72 31.46 14.51
Bmark 2 6.09 7.96 21.19 26.93 11.99
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Portfolio Analysis
Equity Sector Analysis Index % Bmark 1% Morningstar World Regions Country %
1+ Cyclical 349 28.7 United States 100.00
E Basic Materials 43 23
2 Consumer Cyclical 10.3 106 :;l'::‘c":' Metrics o b
g ;'2;”;2 tSe erviees 132 12; O Wide Moat Coverage % 17.2 58.3
& Narrow Moat Coverage % 429 26.4
v Sensitive M8 520 (@) No Moat Coverage % 220 6.4
Fl Communication Services 3.0 8.7 No Analyst Coverage % 179 8.9
By Fnergy 5.3 35
£ Industrials 16.1 8.6
BB Technalogy 74 312 0 0-10 1020 2050 5090 >90%
— Defensive 23.3 19.2
Consumer Defensive 6.0 55
E3 Healthcare 93 1.2
K3 Utilities 8.0 26
Top Constituents
Name % Weight Country Sector Moat
Palantir Technologies Inc Ordinary Shares - Class A 0.77 United States I} Technology & Narrow
GE Vernova Inc 0.77 United States K2 utilities & Narrow
Williams Companies Inc 0.59 United States B Energy & Narrow
Capital One Financial Corp 0.57 United States [ Financial Services & Narrow
Carrier Global Corp Ordinary Shares 0.56 United States <3 Industrials & Narrow
Autodesk Inc 0.56 United States =] Technology O Wide
Digital Realty Trust Inc 0.54 United States [ Real Estate © None
Hilton Worldwide Holdings Inc 0.53 United States 23 Consumer Cyclical O Wide
Truist Financial Corp 0.53 United States [ Financial Services & Narrow
General Motors Co 0.53 United States 2 Consumer Cyclical ©) None
ESG Risk Product Involvement
Portfolio Corporate Sustainability Score Alcohol Indg Xﬁ? Berl;“g
Controversial Weapons 1.07 1.55
m Gambling 1.01 0.25
Negligible Low Medium High Severe GMO 0.38 0.08
Military Contracting 245 3.31
! Index | Benchmark Nuclear Power 387 1.63
Palm Qil 0.00 0.00
Pesticides 0.38 0.12
Corporate Sustainability Rating Small Arms 127 090
. . indexth - Bmark’é Thermal Coal 339 113
Eligible Portfolio Covered 98.01 99.35 Tobacco 035 0.60
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Climate

M Index % | Bmarkes
Carbon Solutions Percentage of 8.62 18.81 | |
Covered Portfolio Involved
Fossil Fuel Percentage of 14.48 85 I
Covered Portfolio Involved

0 5 10 15 20 25
Index Bmark

Carbon Intensity Scope 1 and 2 182.97 97.42
Average Value in USD Terms
Impact

B Index % | Bmarke
Basic Noeds 820 2820 |
Climate Action 817 413 I
Healthy Ecosystems 7.06 11.95 I |
Human Development 2.35 4.44 e |
Resouce Securty 202 0
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Legal Disclaimer Supporting Documents
Contents of this report is for informational use only, is subject to change and is security within an index is not a recommendation to buy, sell or hold such security. Additional Resources
provided "as is". Report contains data proprietary to Morningstar and reproduction, Indexes cannot be invested in directly and the returns shown does not reflect - ..
transcription, or other use, by any means, in whole or in part, without the prior the performance of an actual trading account. Returns prior to the launch date Disclosures and definitions

written consent of Morningstar is prohibited. The report and its content are not be
used for any unlawful or unauthorized purposes.

None the information provided in this Report constitutes an offer to buy or sell,

or a promotion or recommendation of, any security, product or trading strategy.
Further, nothing in this Report constitutes ir advice ora dation
to make or refrain from making any kind of investment decision. Inclusion of a

of an index are back-tested; applying the index methodology in hindsight. There
are frequently material differences between back-tested performance and actual
results. Past performance — whether actual or back-tested — is no indication or
guarantee of future performance.

Please view the Disclosures and Definitions for further information.
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