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Dow Jones U.S. Dow Jones U.S. Dow Jones
Period Dividend 100 Broad Stock International D" JoneS Global
Index Market Index Dividend 100 Index =
2022 Performance -3.16% -19.47% -8.67% -16.60%
2022 Outperformance 16.31% 7.93%

versus Benchmark
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Methodology Dow Jones U.S. Dividend 100 Index e
Universe Dow Jones U.S. Broad Stock Market Index Dow Jones Global ex-U.S. Index
Dividend History At least 10 consecutive years of dividend At least 10 consecutive years of dividend
Screen payments payments
Yield Screen Stocks below median IAD yield removed Stocks below median IAD yield removed
- Free cash flow to total debt Free cash flow to total debt
Dividend Return on equi Return on equit
Sustainability and b quity o quRy
Quality Screens IAD yield IAD yield
Five-year dividend growth rate Five-year dividend growth rate

Exclude bottom half of stocks with highest
Select the 100 top-ranked stocks based on three-year price volatility, then select the 100

Selection composite score of equal-weighted dividend  top-ranked stocks based on composite score
sustainability and quality screens of equal-weighted dividend sustainability and
quality screens
Weighting Float market capitalization (subject to caps) Float market capitalization (subject to caps)
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Dow Jones U.S. Dow Jones

Period D"m"ggﬁn':fi Broad Stock Market International  2°W ::ﬂfssc’;r:::
Index  Dividend 100 Index

Annualized Return (%)

Full Period 1117 9.04 7.85 4.61

YTD 316 19.47 867 16.60

1-Year 317 19.52 869 16.64

3-Year 13.18 6.95 6.15 017

5-Year 11.79 8.69 6.08 0.91

7-Year 13.72 10.96 8.75 4.88

10-Year 13.84 12.07 7.23 412

15-Year 11.02 8.68 5.34 1.90

Annualized Volatility (%)

Full Period 14.46 15.75 14.74 17.28

Risk Adjusted Return

Full Period 0.77 057 0.53 0.27

Drawdown (%)

Full Period -44.47 -50.84 49 58 -56.98

Full Period Tracking Error (%)

\B,g:]scuhsmarks 6.00 5.66
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Excess Return versus Benchmark (%)

Period When Inflation Was

above 3% Dow Jones U.S. Dividend 100 Dow Jones International Dividend 100
Index Index

October 2007-October 2008 12.02 952

April 2011-January 2012 6.88 984

April 2021-December 2022 14 .81 12.02
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= Dow Jones U.S. Dividend 100 Index TR == Dow Jones Intemnational Dividend 100 Index TR
Dow Jones U.S. Broad Stock Market Index Average Yield = Dow Jones Global ex-U.S. Average Yield
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