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Exhibit 1: S&P Economic Cycle Factor Rotator Index — Factor Rotations
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Source: S&P Dow Jones Indices LLC. Data from August 1985 to September 2019. Index performance based on total return in USD.
Past performance is no guarantee of fufure results. Chart is provided for illustrative purposes and reflects hypothetical historical
performance. The 3&P Economic Cycle Factor Rotator Index launched Aug. 16, 2016. The S&P Buyback FCF Index launched

March 14, 2014. The S&P 500 Low Volafility High Dividend Index launched Sept. 17, 2012, The S&P 500 Pure Value launched Dec.
16, 2005. The S&P Momentum United States LargeMidCap launched Mov. 158, 2014.
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Exhibit 2: The Performance of the S&P Economic Cycle Factor Rotator Index versus Its Subcomponents
(Annualized Return)
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Source: S&P Dow Jones Indices LLC. Data from September 2009 to September 2019, Index performance based on total return in
USD. Past performance is no guarantee of future resulis. Chart is provided for illustrative purposes and reflects hypothetical
historical performance. The S&P Economic Cycle Factor Retator Index launched Aug. 16, 2016. The S&P Buyback FCF Index
launched March 14, 2014. The S&P 500 Low Volatility High Dividend Index launched Sept 17, 2012. The S&P 500 Pure Value
launched Dec. 16, 2005. The S&P Momentum United Stafes LargeMidCap launched Mov. 18, 2014,

Exhibit 3: The Outperformance of the S&P Economic Cycle Factor Rotator Index versus Its Subcomponents
(Risk-Adjusted Return)
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Source: S&P Dow Jones Indices LLC. Data from August 1985 to September 2019. Index performance based on total return in USD.
Past performance is no guarantee of future results. Chart is provided for illusfrative purposes and reflects hypothetical historical
performance. The S&P Economic Cycle Factor Rotator Index launched Aug. 16, 2016. The 3&P Buyback FCF Index launched
March 14, 2014. The S&P 500 Low Velatility High Dividend Index launched Sept. 17, 2012. The S&P 500 Pure Value launched Dec.
16, 2003. The 3&P Momentum United States LargeMidCap launched Mov. 18, 2014,
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Exhibit 4: Capture Rates of the S&PF Economic Cycle Factor Rotator Index
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Source: 5&P Dow Jones Indices LLC. Data from August 1985 to Seplember 2019. Index performance based on tetal return in USD.
Past performance is no guarantee of fufure results. Chart is provided for illusirative purposes and reflects hypothetical historical
performance. The S&P Economic Cycle Factor Rotator Index launched Aug. 16, 2016.
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