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Nasdag-100 Chronos 10%™
Index (XNDXCR10™)

ELEVATOR PITCH NASDAQ INDEX SOLUTIONS FOR INSURANCE CARRIERS

@ 10 SECOND PITCH @ 30 SECOND PITCH

The Nasdag-100 Chronos 10% Index (the Chronos targets a 10% annualized volatility using intraday rebalancing
“Index” or “Chronos”) is an equity-only index technology and applying two additional volatility stabilizing features
with a technology tilt that uses the latest to provide a smoother investment experience and more consistent
intraday rebalancing and trend-following crediting and participation rates for investors.

technology to deliver exposure to the

Nasdaa-100 Index® ¢ Access to the Nasdaq-100@
asaaqg- naex®.

Through Chronos’s core allocation to the Nasdag-100 Index, investors
gain access to leading innovative technology and growth companies
listed on Nasdaq®.

<> Responsive Risk Management
Chronos observes seven intraday trading windows for potential
rebalancing using time-weighted average prices (TWAPs).

<*> Drawdown Control
The Index targets a 10% volatility by detecting downward trend signals
and adjusting its exposure to the underlying index.

@ 60 SECOND PITCH

Chronos employs a unique strategy combining three main components:

C= Access to the Nasdaq-100

« The Nasdag-100 Chronos 10% Index delivers exposure to the Nasdag-100 Total Return™ Index (XNDX™) while targeting a
specified 10% volatility target.

« The Nasdag-100 Index tracks the performance of 100 of the largest non-financial companies listed on the Nasdaqg Stock
Market®. Different from the Nasdag-100, which is, by default, a price return index, the Nasdag-100 Total Return Index offers

a more complete performance picture as it accounts for all income generated from underlying stocks, such as reinvested
dividends.

<> Responsive Risk Management

« Chronos includes an intraday volatility control mechanism that aims to more accurately target volatility by rebalancing up
to 7x daily. This allows the Index to be more responsive to volatility spikes and adjust its exposure as needed, when in
comparison, a traditional vol-controlled index would have a one-day lag.

« Chronos also applies two additional volatility stabilizing features: an normalizing factor for each intraday window, and an
intraday end-of-the-day adjustment factor that seeks to stabilize volatility both in the short- and long-term.

<3> Drawdown Control

« The intraday trend following mechanism is designed to turn on when the magnitude of short-term returns exceeds a
pre-set threshold.

For more information, please visit nasdag.com/solutions/global-indexes/insurance/strategic-indexes/ndxmax30


https://www.nasdaq.com/solutions/global-indexes/insurance/strategic-indexes/ndxmax30

Disclaimer

Nasdag®, Nasdag-100®, Nasdag-100 Index®, NDX®, Nasdag-100 Total Return™, XNDX™,
Nasdag-100 Chronos 10%™, XNDXCR10™ are trademarks of Nasdaqg, Inc. The information
contained above is provided for informational and educational purposes only, and nothing
contained herein should be construed as investment advice, either on behalf of a particular
security or an overall investment strategy. Neither Nasdaqg, Inc. nor any of its affiliates makes
any recommendation to buy or sell any security or any representation about the financial
condition of any company. Statements regarding Nasdag-listed companies or Nasdaq
proprietary indexes are not guarantees of future performance. Actual results may differ
materially from those expressed or implied. Past performance is not indicative of future results.
Investors should undertake their own due diligence and carefully evaluate companies before
investing. ADVICE FROM A SECURITIES PROFESSIONAL IS STRONGLY ADVISED.
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