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Characteristics
Index Market Cap (trillions) $2.9 n/a $3.5
Number of Constituents 953 3,475               3,475               
Dividend Yield 2.90% n/a 2.74%
USD Total Return Performance (% pa)
YTD -15.5 n/a -13.5
1 Year -15.5 n/a -13.5
3 Year -6.3 n/a -4.9
5 Year -4.8 n/a -4.1
10 Year 4.0 n/a 4.5
Volatility (%)
1 Year 16.7 n/a 16.6
3 Year 14.1 n/a 16.1
5 Year 15.7 n/a 17.8
Sharpe Ratio
1 Year -0.9 n/a -0.8
3 Year -0.4 n/a -0.3
5 Year -0.3 n/a -0.2
Size Breakdown - Number of Names
Large Cap 500 836 836
Mid Cap 453 780 780
Small Cap 0 1,859 1,859
Totals 953 3,475 3,475
% of Market Cap in LMS
Large Cap (%) 85.9 83.2 75.2
Mid Cap (%) 14.1 13.7 12.8
Small Cap (%) 0.0 3.1 12.0
Total 100.0 100.0 100.0

Country Breakdown

Country No of Cons Mkt Cap (USDm) Wgt (%) No of Cons Wgt (%) No of Cons Mkt Cap (USDm) Wgt (%)
Brazil 74 195,734 6.69 132 6.52 132 208,746 5.91
Chile 18 39,207 1.34 29 1.33 29 44,756 1.27
China 231 839,313 28.7 421 27.80 421 904,266 25.62
China A-shares 0 0 0 1466 1.77 1466 243,299 6.89
Colombia 13 17,396 0.59 16 0.58 16 18,528 0.52
Czech Republic 2 5,883 0.2 3 0.19 3 6,095 0.17
Egypt 8 8,480 0.29 25 0.30 25 11,598 0.33
Hungary 4 9,442 0.32 4 0.31 4 9,442 0.27
India 131 388,230 13.28 260 13.16 260 440,930 12.49
Indonesia 28 76,458 2.61 68 2.61 68 89,509 2.54
Malaysia 44 127,143 4.35 101 4.31 101 148,604 4.21
Mexico 42 160,989 5.51 65 5.32 65 172,302 4.88
Pakistan 4 2,172 0.07 15 0.11 15 6,876 0.19
Peru 2 5,958 0.2 2 0.20 2 5,958 0.17
Philippines 27 55,139 1.89 46 1.91 46 63,628 1.80
Poland 25 45,081 1.54 38 1.51 38 49,184 1.39
Russia 34 123,556 4.23 42 4.07 42 124,618 3.53
South Africa 79 250,588 8.57 110 8.11 110 259,981 7.37
Thailand 38 73,065 2.5 99 2.56 99 94,209 2.67
Turkey 34 47,098 1.61 72 1.59 72 52,368 1.48
Taiwan 95 424,327 14.51 435 14.79 435 544,232 15.42
United Arab Emirates 20 29,131 1 26 0.97 26 30,323 0.86
Totals 953 2,924,389 100 3,475 100.00 3,475 3,529,453 100.00

Industry Breakdown

Industry No of Cons Mkt Cap (USDm) Wgt (%) No of Cons Wgt (%) No of Cons Mkt Cap (USDm) Wgt (%)
Oil & Gas 54 236,168 8.08 112 7.87 112 252,184 7.15
Basic Materials 109 182,558 6.24 468 6.36 468 232,226 6.58
Industrials 151 305,739 10.45 836 11.02 836 446,307 12.65
Consumer Goods 124 294,290 10.06 520 10.25 520 381,232 10.80
Health Care 34 90,967 3.11 190 3.23 190 131,208 3.72
Consumer Services 87 225,791 7.72 292 7.63 292 272,280 7.71
Telecommunications 42 209,050 7.15 52 6.90 52 212,459 6.02
Utilities 75 109,825 3.76 167 3.75 167 131,869 3.74
Financials 228 902,020 30.84 565 30.46 565 1,039,659 29.46
Technology 49 367,981 12.58 273 12.53 273 430,030 12.18
Totals 953 2,924,389 100 3,475 100.00 3,475 3,529,453 100.00

Source: FTSE data as at Dec 31, 2015. Past performance is no guarantee of future results. Returns shown may reflect hypothetical historical performance. Please see 
the final page for important legal disclosures.
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Characteristics
Index Market Cap (trillions) $13.4 n/a $15.9
Number of Constituents 1,389                3,733                3,733                
Dividend Yield 2.75% n/a 2.68%
USD Total Return Performance (% pa)
YTD -0.3 n/a -1.8
1 Year -0.3 n/a -1.8
3 Year 4.9 n/a 4.2
5 Year 3.7 n/a 3.0
10 Year 3.5 n/a 3.5
Volatility (%)
1 Year 13.4 n/a 13.1
3 Year 11.9 n/a 13.2
5 Year 15.5 n/a 14.9
Sharpe Ratio
1 Year 0.0 n/a -0.1
3 Year 0.4 n/a 0.3
5 Year 0.2 n/a 0.2
Size Breakdown - Number of Names
Large Cap 597 624 624
Mid Cap 792 831 831
Small Cap -                    2,278 2,278                
Totals 1,389                3,733 3,733                
% of Market Cap in LMS
Large Cap (%) 81.2 79.8 72.3
Mid Cap (%) 18.8 18.5 17.2
Small Cap (%) 0.0 1.7 10.5
Total 100.0 100.0 100.0

Country Breakdown

Country No of Cons Mkt Cap (USDm) Wgt (%) No of Cons Wgt (%) No of Cons Mkt Cap (USDm) Wgt (%)
Australia 94 870,543 6.51 248 6.44 248 953,942 5.98
Belgium 12 178,475 1.33 38 1.33 38 204,748 1.28
Canada 0 0 0.00 229 1.16 229 1,110,139 6.96
Denmark 18 241,348 1.80 37 1.78 37 263,087 1.65
Finland 13 119,694 0.90 36 0.9 36 145,015 0.91
France 80 1,148,012 8.58 142 8.41 142 1,211,787 7.60
Germany 65 1,125,997 8.42 136 8.29 136 1,210,857 7.60
Greece 5 11,988 0.09 18 0.06 18 19,485 0.12
Hong Kong SAR 91 453,661 3.39 205 3.34 205 492,736 3.09
Ireland 5 38,302 0.29 11 0.3 11 50,619 0.32
Israel 26 101,394 0.76 59 0.72 59 109,415 0.69
Italy 30 296,864 2.22 98 2.24 98 365,448 2.29
Japan 480 3,178,710 23.77 1262 23.46 1262 3,503,070 21.98
South Korea 124 537,109 4.02 353 4.01 353 626,721 3.93
Netherlands 26 366,311 2.74 51 2.71 51 401,126 2.52
Norway 12 72,704 0.54 44 0.55 44 92,368 0.58
New Zealand 14 27,764 0.21 34 0.22 34 40,816 0.26
Austria 7 23,338 0.17 27 0.19 27 40,127 0.25
Portugal 5 19,454 0.15 16 0.15 16 26,605 0.17
Singapore 40 161,173 1.21 102 1.2 102 189,586 1.19
Spain 29 388,597 2.91 63 2.85 63 427,242 2.68
Sweden 33 357,478 2.67 95 2.68 95 432,546 2.71
Switzerland 47 1,159,052 8.67 104 8.54 104 1,219,400 7.65
UK 133 2,494,652 18.65 325 18.47 325 2,803,586 17.59
Totals 1,389 13,372,620 100.00 3,733 100.00 3,733 15,940,471 100.00

Industry Breakdown

Industry No of Cons Mkt Cap (USDm) Wgt (%) No of Cons Wgt (%) No of Cons Mkt Cap (USDm) Wgt (%)
Oil & Gas 46 594,989 4.45 171 4.56 171 829,415 5.20
Basic Materials 116 860,301 6.43 349 6.47 349 1,054,001 6.61
Industrials 282 1,838,540 13.75 858 13.91 858 2,312,349 14.51
Consumer Goods 219 2,668,829 19.96 519 19.59 519 2,874,917 18.04
Health Care 80 1,416,261 10.59 215 10.44 215 1,561,239 9.79
Consumer Services 196 1,133,250 8.47 528 8.61 528 1,449,322 9.09
Telecommunications 39 593,525 4.44 65 4.41 65 648,422 4.07
Utilities 51 473,529 3.54 98 3.51 98 529,132 3.32
Financials 301 3,301,690 24.69 707 24.78 707 4,068,354 25.52
Technology 59 491,706 3.68 223 3.71 223 613,320 3.85
Totals 1,389 13,372,620 100.00 3,733      100.00 3,733 15,940,471 100.00

Source: FTSE data as at Dec 31, 2015. Past performance is no guarantee of future results. Returns shown may reflect hypothetical historical performance. Please see the final page for 
important legal disclosures.
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© 2015 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. London
Stock Exchange Group companies reserve the right to make changes to information contained in this document
without further notice.

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 their indexes or the fitness or suitability of their indexes for any particular purpose to which they 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. London Stock Exchange Group companies shall not be responsible or liable for any advice
given to third parties, or any investment decisions or trading or any other actions taken in reliance on the
information.

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.
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