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Overview
Universe
U.S. publicly traded equities

Benchmark
S&P 500 Index

Weights
Floatadjusted marketap

Number of Constituents
400

Calculation
Standarc&k Poor 6 s

Launch Date
May 1, 1990

Tickers

Bloomberg: KLDSDS:IND

For more information about

About the Index

The Domini 400 Socid! Index (DS400) is a floadjusted, market capitalizatioveighted,
common stock idex of U.S. equities. Launched by KLD in May 1990, the DS400 is the fir
benchmark index constructed using environmental, social and governance (ESG) factor:
a widely recognized benchmark for measuring the impact of social and environmental
screemg on investment portfolios.

Index Construction

In selecting companies for the DS400, KLD seeks to maintain the composition of Index
holdings at approximately 250 S&P 500 companies, 100 additional large and mid cap
companies chosen for sector diversifioa, and 50 smaller companies with exemplary soci:
and environmental records.

Companies engaged beyond specific levels of involvement in certain industries are not ¢
for the Index. These include:

Industry Involvement
Alcohol

Tobacco
Firearms

Gambling

Military weapons Nuclear Power

KLD selects companies for the DS400 that have positive environmental, social and
governance (ESG) performance. KLD recognizes that many companies will have some
concerns and gives careful consideration to hompanies address the risks and opportunit
they face in the context of their sector or industry and relative to their peers. The ESG
performance evaluation is based on overall company performance using the following
indicators:

Govenance
Accounting
Executive Compensatiol
Political Accountability
Transparency
Ownership

Social
Community Relations
Workforce Diversity
Employee Relations
Human Rights
Product Quality& Innovation

Environment

Alternative Energy
Climate Change
Liabilities
Management Systems
Regulatory Problems

In selecting companies for the DS400, KLD seeks to maintain the compositic
Index holdings at approximately 250 S&P companies, 100-S&R companies
chosen for sector diversification and market capitalization, and 50 addit
companies with exemplary ESG records.

Index Maintenance

KLD Indexes maintains the Index at 400 companies at all times, adding a comp.
the same time that another is removed. Companies may be removed from the

analytics, licensing or redistributionrdue to corporate actions, violatioof exclusionary screens or poor social
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environmental performance. KLD endeavors to keep turnover on the Index at
consistent with turnover on the S&P 50Be Index Committee makes the final decisit
on all changes to the Index related to ES(@ests.
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All data as ofSeptembeB0, 2008

(Updated Quatrterly)

Index Characteristics DS40( S&P 500 Top 10 Holdings
Price/Earnings 27.2¢ 22.71 Procter & Gamble Co.
Price/Book 3.5¢ 4.7¢ ;

Dividend Yield 2.2t 2.5 Microsoft Corp.

Beta 1.0¢ 1.0¢ Johnson & Johnson
R-Square 0.9¢ 1.0

Sharpe Ratio 0.4¢ I e
Standard Deation 14.7¢ 13.93 AT&T Inc.

Tracking Error 2.8i 0.0(¢ Cisco Systems Inc.
Market Cajtalization ($ Mil.) DS40( S&P 500 Wells Fargo & Co.
Total 5,454,82 10,702,59

Average 363, 21,44 HewlettPackard Co.
Median 3,961 9,48 PepsiCo Inc.

Largest 250,35 417,96

Smallest 34 57¢ Intel Corp.

Sector Breakdown (GICS Method)

Energy, 5% Materials, 2%

Utilities, 1%

1

Telecom., 5%
¢ Info. Tech., 21%

Industrials, 8%

Cons. Disc.,
11%

Health
Care, 15%

Cons.
Staples, 15%

Financials, 18%

Cumulative Return (Inception SeptembeB0, 2008)

Index Performance (%)

Month 3¢ YTD One Year | ThreeYear* | Five Year* el Since 5./ 1/90
Quarter Year* Inception*
DS400 -7.93 -4.96 -17.20 -19.88 0.00 4.25 2.90 9.98
S&P 500 -8.91 -8.37 -19.29 -21.98 0.22 5.17 3.06 9.35
*Annualized Returns
Sources: Fact Set Research Systems and Stand-~--~" ~° S~ An

Copyright © 2008 KLD Research & Analytics, Inéll Rights Reserved.

The Domini 400 Social Index is a service mark of KLD Research & Analytics, Inc.

The S&P 500isasrde mar k of Standard and Poorés. Any
or taking any action in relation to the contents of this information is strictly prohibited and

may be unlawful. KLD is not an investment advisor and makes no representation or

warrany, express or implied, regarding the advisability of investing in securities generally

or in specific securities.
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