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Exhibit 1: S&P 500 Sector Weighted Average Carbon Intensity
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Source: S&F Dow Jones Indices LLC. Data as of April 30, 2019. Past performance is no guarantee of future results. Chart is
provided for illustrative purposes.
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Exhibit 2: S&P 500 Sector-Weighted Average ESG Score
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Source: S&P Dow Jones Indices LLC. Data as of April 30, 2019. Past performance is no guaraniee of future results. Chart is
provided for illustrative purposes.
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Exhibit 3: Utilities Sector Weight Fluctuations in Factor Indices
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Source: S&F Dow Jones Indices LLC. Data as of April 30, 2019. Past performance is no guarantee of future results. Chart is
provided for illustrative purposes.

Exhibit 4: Materials Sector Weight Fluctuations in Factor Indices
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Source: S&P Dow Jones Indices LLC. Data as of April 30, 2019. Past performance is no guarantee of future results. Chart is
provided for illustrative purposes.
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Exhibit 5: Percentage Weight Fluctuation in Energy Sector
40%

35%
30%
25%
20%

15%

Fercentage

L S ~ T e S S S

5%

—— —

0% _— —_— \ — e
"I.G m'].u'\:é 'IG\Nw ‘Eﬁ\,’l ,1{}‘\7-@ 1@'\'3!@. ,?pﬂ'} W q‘{}ﬂ‘zﬂ ,lu'\f-ﬂ ,lﬁ"\{;‘\ R] ,E)‘\'-'D B@ﬂm 1@*\‘1%,1@\%& ‘l{)’\.‘a
,.J\u O ﬂ\ o W < ﬂuew P- e.f"‘ W 0@ Lo e
s E QUL WEIght s | oy Vol iy Momentum Quality

Source: S&P Dow Jones Indices LLC. Data as of April 30, 2019. Past performance is no guarantee of future results. Chart is
provided for lllustrative purposes.
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