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Exhibit1: ESG Indices versus Their Benchmarks over Time

Index Returns Standard Dev. Tracking Error

I 1 Year | 3 Yr Annualized I S5 ¥rAnnualized | 5 Yr Annualized 5 Year
S&P 500 -15.35% 0.28% 2.70% 17.16% -
S&P 500 ESG -12.B8% 1.24% 3.16% 17.21% 0.80%
S&P Europe 350 -30.42% -9.54% -6.78% 16.89% -
S&P Europe 350 ESG -29.96% -9.03% -6.41% 17.01% 0.97%
S&P Global LargeMidCap 21.04% 3.64% 1.11% 13.54%
S&P Global LargeMidCap ESG =19.75% -3.10% =0.73% 13.65% 0.61%
S&P Developed LargeMidCap -20.49% -3.39% -0.87% 13.86% -
S&P Developed LargeMidCap ESG -18.94% -2.74% -0.44% 13.94% 0.60%
S&P Emerging LargeMidCap -25.63% -5.80% -3.24% 14.97% -
S&P Emerging LargeMidCap ESG | ~26.8B2% -6.38% =3.65% 15.18% 1.92%

Source: S&F Dow Jones Indices LLC. Data as of March 18, 2020. Past performance is no guarantee of future results. Table is
provided for illustrative purposes and reflects hypothetical historical performance. The S&P 500 ESG Index was launched Jan. 28,
2019. The S&P Europe 350 ESG Index was launched May 8, 2019. The S&P Global LargeMidCap ESG Index was launched May 6,
2019, The S&P Developed LargeMidCap ESG Index was launched May 6, 2019. The S&P Emerging LargeMidCap ESG Index was
launched May 6, 2019

=1L, ChioDERFFHLOEDTHS=H. A/FOC—(CRBEB SN TWSEY. 3FEESEDYE—UHIEICZIE.
2019 FEHOIZINLDIEHANEHZRIRLI-LANICERIN TV EBENEFNTOSILERHBL THIENE
ETYT, 0O BRERE. BRNEHERIBLI-EE 1 ERREOHBICHISIEZLSHENHYFET . BIXK 2
MRLTWSEY., ESG BHITTIZICA>TEWLW A—2F B8R L TWVET A, ESG N—I3 U [ERVFI—ViE#H%E
FIET IR TH—LLTEHY, S&P500 ESG $5#1d S&P500 #E#)3E T 100bps 77/ X7+ —LLTWVET , =
T4, S&P FEE KTk ESGIEMIETARFI—IEMET oA — 1\ O+r—LLTWET,

43 2:ESG e ETNEN DAL FI—IEH DL

Exhibit2: ESG Indices versus Their Benchmarks

Index Returns

MTD | YTD | 1 Year
S&P 500 -18.82% -25.77% -15.35%
S&P 500 ESG -17.95% -24.77% -12.88%
S&P Europe 350 -26.38% -35.13% -30.42%
S&P Europe 350 ESG -26.20% -35.26% -29.96%
S&P Global LargeMidCap -21.27% -28.57% -21.04%
S&P Global LargeMidCap ESG -20.69% -28.19% -19.75%
S&P Developed LargeMidCap 21.19% 28.49% 20.49%
S&P Developed LargeMidCap ESG -20.48% -27.96% -18.94%
S&P Emerging LargeMidCap -21.83% -29.23% -25.63%
S&P Emerging LargeMidCap ESG -22.56% -30.23% -26.82%

Source: S&P Dow Jones Indices LLC. Data as of March 18, 2020. Past performance is no guarantee of future results. Table is
provided for illustrative purposes and reflects hypothetical historical performance. The S&P Europe 350 ESG Index was launched
May 6, 2019. The S&P Global LargeMidCap ESG Index was launched May 6, 2019. The S&F Developed LargeMidCap ESG Index
was launched May 6, 2019. The S&P Emerging LargeMidCap ESG Index was launched May 6, 2019.
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