
More information about the Index can be found at https://indexes.nasdaqomx.com/Index/Overview/NDX

1-YEAR PERFORMANCE QUICK FACTS
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The Nasdaq-100 5% Target Volatility Index (the “Index”) is designed to deliver exposure to the Nasdaq-100 Total Return Index (ticker: 

XNDX) while targeting a constant 5% level of volatility. The index uses the truVol® Risk Control Engine (RCE) to dynamically allocate 

between XNDX and non-renumerated cash in aiming to achieve the volatility target. Developed by Salt Financial, the RCE is designed 

to offer higher levels of responsiveness and accuracy in targeting volatility for risk-controlled indices. The mechanism generally 

allocates more to XNDX when volatility falls and more to cash when it rises.

The Index is rebalanced daily and calculated in excess of a daily accrual of the Federal Funds Effective Rate (Excess Return). Although 

the Index is designed to target a specific risk level, there are no guarantees the Index will achieve these results.
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The Nasdaq-100 5% Target Volatility Index (XNDX5E)  [-0.82%]



PERFORMANCE(ER Version)
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PERFORMANCE(ER Version)

CALENDER YEAR

All Information as of 03/31/2025.
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3-YEAR PERFORMANCE

5-YEAR PERFORMANCE

10-YEAR PERFORMANCE

All Information as of 03/31/2025.
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The Nasdaq-100 5% Target Volatility Index (XNDX5E)  [7.71%]
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The Nasdaq-100 5% Target Volatility Index (XNDX5E)  [57.09%]



MONTHLY PERFORMANCE(ER Version)

All Information as of 03/31/2025.
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QUARTERLY PERFORMANCE(ER Version)

All Information as of 03/31/2025.
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All Information as of 03/31/2025.

Sources: Nasdaq Global Indexes Research. Bloomberg. FactSet.

DISCLAIMER
Nasdaq® is a registered trademark of Nasdaq, 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 Nasdaq, 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 Nasdaq-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 

assets before investing. ADVICE FROM A FINANCIAL PROFESSIONAL IS STRONGLY ADVISED.
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