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S&P High Yield S&P U.S. Treasury S&P

Period Dividend Aristocrats Bond 10+ Year  Composite .5, CPI
Index Index 1500

Annualized Return/Change (%)
YTD 5.96 -341 1031 1.13
1-Year 9.49 -6.24 2915 3.48
3-Year 6.54 -8.10 10.99 5.63
5-Year 912 -2 86 1470 419
10-Year 10.22 1.37 12.65 2.84
15-Year 13.86 2.55 15.57 2.60
20-Year 9.21 378 1017 2.59
Since Inception® 10.02 4.99 7.90 257
Annualized Volatility (%)
YTD 10.45 12.68 11.05 MIA
1-Year 12.01 15.63 11.69 NIA
3-Year 1511 16.34 17.45 NFA
5-Year 21.34 16.39 21.46 MIA
10-Year 1718 13.98 17.87 NiA
15-Year 17.33 13.87 17.85 NiA
20-Year 19.63 13.00 19.36 NFA
Since Inception™ 1912 12.46 19.70 MIA
Return/Risk
¥TD 0.57 -0.27 0.93 NiA
1-Year 0.79 -0.40 249 NFA
3-Year 0.45 -0.50 0.63 MIA
5-Year 0.43 -0.17 0.69 NiA
10-Year 0.60 0.10 0.71 NiA
15-Year 0.80 018 0.87 NFA
20-Year 0.47 0.29 0.53 MA
Since Inception® 0.53 0.40 0.40 MiA

Source: 3&P Dow Jones Indices LLC and U.5. Bureau of Labor Statistics. Data as of March 31, 2024. Data inception date is Dec. 7,
1999. Index performance based on total return in USD. The S&P High Yield Dividend Aristocrats Index was launched MNov. 9, 2005,
and the 3&P U.S. Treasury Bond 10+ Index was launched March 24, 2010. All data prior to index launch date is back-tested
hypothefical data. Past performance is no guarantee of future results. Table is provided for illustrative purposes and reflects
hypothetical historical performance. Please see the Performance Disclosure linked at the end of this post for more information
regarding the inherent limitations associated with back-tested performance.
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Source” S&P Dow Jones Indices LLC and Factset Data as of Jan 31, 2024 The S&F High Yield Dividend Aristocrats Index was
launched Nov. 9, 2005. All data prior to index launch date is back-tested hypothetical data. Past performance is no guarantee of
future results. Chart is provided for illustrative purposes and reflects hypothetical historical performance. Please see the
Performance Disclosure linked at the end of this post for more information regarding the inherent limitations associated with back-
tested performance.
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Source: S&P Dow Jones Indices LLC. Data as of March 31, 2024. Data inception date is Dec. 7, 1999. Index performance based on
total return and price return in USD. The S&P High Yield Dividend Aristocrats Index was launched Nov. 9, 2005. All data prior to
index launch date is back-tested hypothetical data. Past performance is no guarantee of future results. Chart 15 provided for
illustrative purposes and reflects hypothetical historical performance. Please see the Performance Disclosure linked at the end of
this post for more information regarding the inherent limitations associated with back-tested performance.
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Fama-French Factors Factor Loading Estimates T-Statistics
Market Risk 0.82 33.68

Size 0.03 0.78

Value 0.32 8.02
Profitability 0.34 7.60
Investment 0.21 3.51

Source: S&P Dow Jones Indices LLC. Data from Dec. 31, 1999, to March 31, 2024. Index performance based on total return in
USD. The S&P High Yield Dividend Aristocrats Index was launched Nov. 9, 2005. All data prior to index launch date is back-tested
hypothetical data. Past performance is no guarantee of future results. Table is provided for illustrative purposes and reflects
hypothetical historical performance. Please see the Performance Disclosure at the end of this document for more information
regarding the inherent imitations associated with back-tested performance.
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