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Exhibit 1: Correlation between S&P 500 Dividend Futures and the S&P 500
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Source: S&P Dow Jones Indices LLC, CME. Data from Dec. 19, 2018, to May 31, 2019. Cormrelation is calculated based on daily
price return of the S&P 500 and daily return of CME S&P 500 Annual Dividend Futures Contracts. Chart is provided for illusirative

pUrposes.
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Exhibit 2: S&P 500 Annual Dividend Index Futures Term Structure
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Source: &P Dow Jones Indices LLC, CME. Data as of May 31, 2019. Past performance is no guarantee of future resulis. Chart is

provided for illustrative purposes.
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Exhibit 3: Dividend Futures Price versus Estimated Dividends per Share
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Source: S&P Dow Jones Indices LLC, CME, FactSet Data as of May 31, 2019. Past performance is no guarantee of future resulis.

Chart is provided for illustrative purposes.
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Exhibit 4: Performance of the Front Year Dividend Contract Buy and Hold Strategy
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Source: S&P Dow Jones Indices LLC, CME. Data from Dec. 18, 2015, to May 31, 2019. Past performance is no guarantee of future
results. Chart is provided for illustrative purposes.
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