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The Nasdag Nexus 12% Index (the

“Index” or “Nexus”) is a multi-cap strategy
comprised of a core allocation to the
Nasdaqg-100 Total Return™ Index (XNDX™)
with the ability to tactically tilt towards the
Nasdaqg Next Generation 100 Total Return™
Index (NGXT™) or the Nasdag-100 Mega
Total Return™ Index (NDXMEGAT™) based
on changes in interest rates and inflation
while maintaining a volatility target of 12%.
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Nexus is designed to tilt its exposure to the underlying indexes and
adapt to changing regimes in inflation and interest rates, making it ideal
for investors seeking to capture potential market gains across multiple
market capitalization segments.

¢~ Access to the Nasdaqg-100®
Through its underlying indexes, investors gain access to leading innovative
technology and growth companies listed on Nasdaq®.

[J Tactical Cap Tilts

Using a combination of historical US interest rate and inflation data, Nexus
tilts towards mid-cap (NGXT) during lower periods of interest rates and
inflation, or mega-cap (NDXMEGAT) during elevated periods.

@) Premier Risk Control Technology

The Index forecasts volatility trends and adjusts its equity exposure using
Salt Financial’s proprietary truVol® Risk Control Engine (RCE) to maintain a
volatility target of 12%.

Nexus employs a unique strategy combining three main components:

C= Access to the Nasdaq-100

« Nexus delivers exposure to the Nasdaq Stock Market® via the three indexes — Nasdag-100 Total Return Index (XNDX),
Nasdaq Next Generation 100 Total Return Index (NGXT), and Nasdag-100 Mega Total Return Index (NDXMEGAT).

« The Nasdag-100 Index tracks the performance of 100 of the largest non-financial companies listed on the Nasdaqg Stock
Market. From established industry giants to up-and-coming innovators, NDX® companies collectively shape the new 21st

century economy and make the index a globally recognized and comprehensive benchmark for growth-focused investors.

{[) Tactical Cap Tilts

» Starting with a core, large-cap allocation to XNDX, Nexus uses a Regime Signal to determine its tilt towards emerging,
tech-focused stocks (NGXT) when rates and inflation are relatively low, or mega-cap stocks (NDXMEGAT) when rates and

inflation are relatively high.

« The Regime Signal is a simple combination of Consumer Price Index and the 10-year US Treasury yield to determine the

inflation/interest rate regime.

« Historically, larger companies with greater cash positions have proven more resilient to higher rates and inflation. When
rates and inflation are low, smaller growth-oriented companies with greater borrowing needs have been able to benefit. This
commonsense approach is behind Nexus’ Regime Signal.

& Premier Risk Control Technology

» The Nasdag Nexus Index applies Salt Financial's truVol Risk Control Engine, a proprietary volatility control mechanism that

uses intraday data to dynamically adjust its exposure daily. By analyzing 26x more data than traditional volatility control,
truVol aims to efficiently target 12% annualized volatility.

For more information, please visit nasdag.com/solutions/global-indexes/insurance/strategic-indexes/nxns12nc


http://nasdaq.com/solutions/global-indexes/insurance/strategic-indexes/nxns12nc

Disclaimer

Nasdag®, Nasdaqg-100 Index®, Nasdag-100®, Nasdaq Stock Market®, Nasdag Nexus 12%
NC™, Nasdag-100 Total Return™, Nasdag Next Generation 100 Total Return™, Nasdag-100
Mega Total Return™, NDX®, NXNS12NC™, XNDX™, NGXT™, NDXMEGAT™ are registered
trademarks of Nasdaq, Inc. (which with its affiliates is referred to as the “Corporations”). The
Product(s) have not been passed on by the Corporations as to their legality or suitability.
The Product(s) are not issued, endorsed, sold, or promoted by the Corporations. THE
CORPORATIONS MAKE NO WARRANTIES AND BEAR NO LIABILITY WITH RESPECT TO THE
PRODUCT(S).

“Salt Financial” and “TRUVOL” are registered trademarks of Salt Financial LLC. These
trademarks together with others have been licensed to Nasdaq, Inc and/or designated third
parties. The Nasdaqg Nexus 12% NC Index is not sponsored, endorsed, sold or promoted

by Salt Financial LLC. Nor does Salt Financial LLC make any representation regarding the
advisability of investing in any products tied to the performance of the Nasdaq Nexus 12%
NC Index. This document does not constitute an offer of services in jurisdictions where

Salt Financial LLC or their respective affiliates (collectively “Salt Financial”) do not have the
necessary licenses. All information provided by Salt Financial is impersonal and not tailored to

the needs of any person, entity or group of persons.

Salt Financial LLC determined and designed the methodology for the truVol Risk Control
Engine, and is the owner of the intellectual property therein (“Salt IP”), which is licensed to
Nasdagq, Inc for use in calculating the Index. SALT FINANCIAL LLC DOES NOT GUARANTEE
THE ACCURACY AND/OR THE COMPLETENESS OF THE SALT IP OR ANY INDEX CALCULATED
THEREFROM, AND EXPRESSLY DISCLAIMS AND SHALL NOT HAVE ANY LIABILITY FOR

ANY ERRORS, OMISSIONS, OR INTERRUPTIONS THEREIN. SALT FINANCIAL LLC AND ITS
AFFILIATES, EMPLOYEES, PARTNERS, AND VENDORS EXPRESSLY DISCLAIM AND SHALL NOT
BE LIABLE TO ANY PARTY FOR ANY 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 SALT IP EVEN IF ADVISED
OF THE POSSIBILITY OF SUCH DAMAGES.
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