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Exhibit 1: 2022 Total Return Performance

Dow Jones U.S. Dow Jones U.S. Dow Jones
Period Dividend 100 Broad Stock International 2V ::'"Lfssﬁ::’;’:‘):
Index Market Index Dividend 100 Index S
2022 Performance =3.16% -19.47% -8.67% -16.60%
2022 Outperformance 16.31% 793%

versus Benchmark

Source: S&P Dow Jones Indices LLC. Data from Dec. 31, 2021, to Dec. 30, 2022. Index performance based on yearly total return in
USD. Past performance is no guarantee of future results, Table is provided for illustrative purposes.
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Exhibit 2: Screening Process

Methodology Dow Jones U.S. Dividend 100 Index ::%v:x.lones JO AR 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 equity Return on equit
Sustainability and : q : quiy
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)

Source: S&P Dow Jones Indices LLC. Data as of December 2022. Table is provided for illustrative purposes.
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Exhibit 3: Back-Tested Historical Performance

Dow Jones U.S.

Dow Jones

Period Dmm“:mnl;fi Broad Stock Market International  2°W ::_.“f’sc’;:’r,:
Index  Dividend 100 Index

Annualized Return (%)

Full Period 1117 9.04 7.85 461

YTD -3.16 19.47 867 -16.60

1-Year 317 1952 -8.69 16.64

3-Year 13.18 6.95 6.15 0.17

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 4958 -56.98

Full Period Tracking Error (%)

gg:rscunsmarks 6.00 566

Source: S&P Dow Jones Indices LLC. Data from March 31, 2005, to Dec. 30, 2022, Index performance based on total return in USD.
The Dow Jones U.S. Dividend 100 Index was launched Aug. 31, 2011. The Dow Jones International Dividend 100 Index was launched
March 22, 2021. All data prior to index launch date is back-tested hypothetical data. Past perfermance 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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Exhibit 4: Outperformance versus Respective Benchmarks in Periods When
Inflation Was above 3%

Period When Inflation Was Excess Return versus Benchmark (%)

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

October 2007-October 2008 12.02 9.52

April 2011-January 2012 6.88 984

April 2021-December 2022 14 .81 12.02

Source: S&P Dow Jones Indices LLC. Data from March 31, 2005, to Dec. 30, 2022. The Dow Jones U.S. Dividend 100 Index was
launched Aug. 31, 2011. The Dow Jones International Dividend 100 Index was launched March 22, 2021. 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 linked at the end of this post for
more information regarding the inherent limitations associated with back-tested performance
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Exhibit 5: Enhanced Dividend Yields
8

Dividend Yield (%)
F o

0 IIIIIIIIIIIIII

2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021
== Dow Jones U.S. Dividend 100 Index TR == Dow Jones Intemational Dividend 100 Index TR
Dow Jones U.S. Broad Stock Market Index Average Yield = Dow Jones Global ex-U.S. Average Yield

Source: S&P Dow Jones Indices LLC. Data from Dec. 31, 2006, through Dec. 31, 2021. The Dow Jones U.S. Dividend 100 Index
was launched Aug. 31, 2011. The Dow Jones International Dividend 100 Index was launched March 22, 2021. 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.

a2

A get 2led 37t BMET £ s L2 BHE H0A #X|0p3 tH| s 78
SR AE|=02 ROM O] & X|4=0f HEHE S 24310 0|52 2t 7Y ZEEZ(RE HEY
o8 &L Ct.


https://www.spglobal.com/spdji/en/indices/equity/dow-jones-us-broad-stock-market-index/#overview
https://www.spglobal.com/spdji/en/indices/equity/dow-jones-us-broad-stock-market-index/#overview

GENERAL DISCLAIMER

© 2023 S&P Dow Jones Indices. All rights reserved. S&P, S&P 500, S&P 500 LOW VOLATILITY INDEX, S&P 100, S&P COMPOSITE 1500, S&P
400, S&P MIDCAP 400, S&P 600, S&P SMALLCAP 600, S&P GIVI, GLOBAL TITANS, DIVIDENDARISTOCRATS, S&P TARGET DATE INDICES,
S&P PRISM, S&P STRIDE, GICS, SPIVA, SPDR and INDEXOLOGY are

registered trademarks of S&P Global, Inc. (“S&P Global”) or its affiliates. DOW JONES, DJ, DJIA, THE DOW and DOW JONES INDUSTRIAL
AVERAGE are registered trademarks of Dow Jones Trademark Holdings LLC (“Dow Jones”). These trademarks together with others have been
licensed to S&P Dow Jones Indices LLC. Redistribution or reproduction in whole orin part are

prohibited without written permission of S&P Dow Jones Indices LLC. This document does not constitute an offer of services in

jurisdictions where S&P Dow Jones Indices LLC, S&P Global, Dow Jones or their respective affiliates (collectively “S&P Dow Jones Indices”) do not
have thenecessary licenses. Except for certain custom index calculation services, all information provided by S&P Dow Jones Indices is impersonal
and not tailored to the needs of any person, entity or group of persons. S&P Dow Jones Indices receives compensation in connection with
licensingits indices to third parties and providing custom calculation services. Past

performance of an index is not an indicationor guarantee of future results.

It is not possible to invest directly in an index. Exposure to an asset class represented by an index may be available through investable instruments
based on that index. S&P Dow Jones Indices does not sponsor, endorse, sell, promoteor manageany

investment fund or other investment vehicle that is offered by third parties and that seeks to provide an investment return based onthe performance
of any index. S&P Dow Jones Indices makes no assurancethat investment products based on the index will accurately track index performance or
provide positive investment returns. S&P Dow Jones Indices LLC is not an investment

advisor, and S&P Dow Jones Indices makes no representation regardingthe advisability of investing in any such investment fund or other investment
vehicle. A decision to invest in any such investmentfund or other investment vehicle should not be made in

reliance on any of the statements set forth in this document. Prospective investors are advised to make an investment in any such fund or other
vehicle only after carefully considering the risks associated with investing in such funds, as detailed in an o ffering memorandum or similar document
that is prepared by or on behalf ofthe issuer of the investment fund or other investment productor vehicle. S&P Dow Jones Indices LLC is not a tax
advisor. A tax advisor should be consulted to evaluate theimpact of any t ax- exempt securities on portfolios and the tax consequences of making
any particular investment decision. Inclusion of a security withinan index is not arecommendation by S&P Dow Jones Indices to buy, sell, or hold such
security, noris it considered to be

investment advice.

These materials have been prepared solely for informational purposes based upon information generally available to the public and from sources
believed to be reliable. No content contained in these materials (including index data, ratings, credit-related analyses and data, research, valuations,
model, software or other application or output therefrom) or any part thereof (“Content”) may be

modified, reverse-engineered, reproduced or distributed in any form or by any means, or stored in a database or retrieval system, without the prior
written permission of S&P Dow Jones Indices. The Content shall not be used for any unlawful or unauthorized

purposes. S&P Dow Jones Indices and its third-party data providers and licensors (collectively “S&P Dow Jones Indices Parties”) donot guarantee the
accuracy, completeness, timeliness or availability of the Content. S&P Dow Jones Indices Parties are not

responsible for any errors or omissions, regardless ofthe cause, for the results obtained from the use of the Content. THE CONTENT IS PROVIDED
ON AN “AS IS” BASIS. S&P DOW JONES INDICES PARTIES DISCLAIM ANY AND ALL EXPRESS OR IMPLIED WARRANTIES, INCLUDING,
BUT NOT LIMITED TO, ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR APARTICULAR PURPOSE OR USE, FREEDOM FROM
BUGS, SOFTWARE ERRORS OR DEFECTS, THAT THE CONTENT'S FUNCTIONING WILL BE UNINTERRUPTED OR THAT THE CONTENT
WILL OPERATE WITH ANY SOFTWARE OR

HARDWARE CONFIGURATION. In no eventshall S&P Dow Jones Indices Parties be liable to any party for any direct, indirect,

incidental, exemplary, compensatory, punitive, special or consequential damages, costs, expenses, legal fees, or losses (including, without limitation,
lost income or lost profits and opportunity costs) in connection with any use of the Content even if advised of the possibility of such damages.

S&P Global keeps certain activities of its various divisions and business units separate fromeach other in order to preserve the

independence and objectivity of their respective activities. As a result, certain divisions and business units of S&P Global may have information that is
not available to other business units. S&P Global has established policies and procedures to maintain the

confidentiality of certain non-public informationreceived in connection with each analytical process.

In addition, S&P Dow Jones Indices provides a wide rangeof services to, or relating to, many organizations, including issuers of securities,
investment advisers, broker-dealers, investment banks, other financial institutions and financial intermediaries, and accordingly may receivefees or
other economic benefits from those organizations, including organizations whosesecurities or services they may recommend, rate, include in model
portfolios, evaluate or otherwise address.



