FTSE FACTSHEET

FTSE World Parity Unit (WPU)

FTSE WPU represents an exchange rate between the basket of currencies/ commodities and the
US Dollar, providing a facility to control currency risks arising from exchange rate fluctuation and
the erosion of purchasing power.

FTSE WPU 5-Year History
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FTSE WPU Performance and Volatility

Performance Return Volatility
% pa % pa %*

FTSE WPU / US Dollar 0.6 -1.3 0.8 43  -154 182 5.4 -3.9 48 44 48
FTSE WPU / Euro 22 17 0.8 12 18 40 0.6 08 84 6.6 6.5
Euro / US Dollar 29 3.0 0.0 31 <169 213 6.0 47 1.9 94 9.2
FTSE WPU / GB Pound 87 89 6.7 6.1 7.8 46 27 0.9 6.5 6.3 53
GB Pound / US Dollar 74 94 55 938 82 -143 28 3.0 8.8 8.1 79
FTSE WPU / Australian Dollar 2.1 2.1 2.7 49 213 166 6.6 3.1 105 82 8.1
Australian Dollar / US Dollar 14 0.7 -1.8 88 -302 -299 -13 6.8 12.7 10.1 1.6
FTSE WPU / Japanese Yen 79 8.1 54 97 35 127 12 24 71 8.7 8.1
US Dollar / Japanese Yen -84 6.9 6.2 56 223 378 7.0 6.6 94 10.7 8.8
FTSE WPU / Swiss Franc 2.5 16 0.3 0.5 97 124 3.3 -2.6 79 1.4 78
US Dollar / Swiss Franc -3.1 3.0 0.5 5.1 6.7 72 22 14 10.9 13.6 10.9
FTSE WPU / Canadian Dollar 24 04 17 338 15 137 37 26 7.7 6.3 6.1
US Dollar / Canadian Dollar 1.7 1.8 2.5 85 31.8 39.0 9.6 6.8 94 8.0 9.0

* Based on daily annualised total returns using 252 trading days in a year.
** Based on weekly annualised total returns using 52 weeks (Wednesday to Wednesday)
*** Based on monthly total returns

Data as at: 29 February 2016

FEATURES

e FTSE World Parity Unit (WPU) is a currency
unit comprising a basket of developed
currencies, emerging currencies and
storable commodities.

e The FTSE WPU is a spot reference rate.

¢ WPU provides a mechanism to assist
organisations to control investment risks
and to diversify currency risks at lower
cost.

o Clear, transparent and freely available
index rules are overseen by an
independent committee of leading market
professionals.

Source: FTSE Group as at 29 February 2016. Past performance is no guarantee of future results. Please see disclaimer for important legal information. 10f2



FTSE World Parity Unit (WPU) Index Series

FTSE WPU Component Weightings
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© 2016 London Stock Exchange Group companies.
London Stock Exchange Group companies includes FTSE International Limited ("FTSE"), Frank Russell Company (“Russell”), MTS Next Limited (*MTS"), and FTSE TMX Global Debt Capital
Markets Inc ("FTSE TMX"). All rights reserved.

“FTSE®", "Russell®", "MTS®", “FTSE TMX®" and “FTSE Russell” and other service marks and trademarks related to the FTSE or Russell indexes are trade marks of the London Stock
Exchange Group companies and are used by FTSE, MTS, FTSE TMX and Russell under licence. All information is provided for information purposes only. Every effort is made to ensure that all
information given in this publication is accurate, but no responsibility or liability can be accepted by the London Stock Exchange Group companies nor its licensors for any errors or for any
loss from use of this publication.Neither the London Stock Exchange Group companies nor any of their licensors make any claim, prediction, warranty or representation whatsoever, expressly
or impliedly, either as to the results to be obtained from the use of the FTSE World Parity Unit (WPU) Index Series or the fitness or suitability of the FTSE World Parity Unit (WPU) Index
Series for any particular purpose to which it might be put.

The London Stock Exchange Group companies do not provide investment advice and nothing in this document should be taken as constituting financial or investment advice. The London
Stock Exchange Group companies make no representation regarding the advisability of investing in any asset. A decision to invest in any such asset should not be made in reliance on any
information herein. Indexes cannot be invested in directly. Inclusion of an asset in an index is not a recommendation to buy, sell or hold that asset. The general information contained in this
publication should not be acted upon without obtaining specific legal, tax, and investment advice from a licensed professional.

No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical, photocopying, recording or otherwise,
without prior written permission of the London Stock Exchange Group companies. Distribution of the London Stock Exchange Group companies’ index values and the use of their indexes to
create financial products require a licence with FTSE, FTSE TMX, MTS and/or Russell and/or its licensors. The Industry Classification Benchmark (“ICB") is owned by FTSE. FTSE does not
accept any liability to any person for any loss or damage arising out of any error or omission in the ICB.

Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index returns shown may not represent the results of the actual trading of
investable assets. Certain returns shown may reflect back-tested performance. All performance presented prior to the index inception date is back-tested performance. Back-tested
performance is not actual performance, but is hypothetical. The back-test calculations are based on the same methodology that was in effect when the index was officially launched.
However, back- tested data may reflect the application of the index methodology with the benefit of hindsight, and the historic calculations of an index may change from month to month
based on revisions to the underlying economic data used in the calculation of the index.

INFORMATION

Index Launch

21 February 2012

Base Date

30 December 2011

Base Value
1.00

WPU Calculation

Data as at: 29 Feb 2

End-of-day values available

End-of-Day Distribution

Via FTP and email

Review Dates

Reviewed annually in December

Ground Rules and Vendor Codes

www.ftse.com/wpu

Data definitions available from www.ftse.com

For further information visit www.ftse.com,
email info@ftse.com or call your local FTSE office:

Beijing
Boston

Dubai

Hong Kong
London

Milan
Mumbai

New York
Paris

Rio de Janeiro
San Francisco
Shanghai
Sydney
Tokyo
Toronto

+86 10 5833 2202
+1 888 747 FTSE (3873)
+971 4 375 1868

+852 2164 3333

+44 (0) 20 7866 1810
+39 02 3604 6953

+91 22 6649 4180

+1 888 747 FTSE (3873)
+33 (0)1 53 76 82 89
+55 (21) 3736 3726

+1 888 747 FTSE (3873)
+86 21 6058 9131

+61 (0)2 8823 3521
+81 (3) 3581 2811

+1 416 572 7979

Source: FTSE Group as at 29 February 2016. Past performance is no guarantee of future results. Please see disclaimer for important legal information.
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