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GREEN ECONOMY FAMILY
The NASDAQ OMX Green Economy Index Family tracks the industries working to enhance economic development 
based on reduction of carbon usage. Companies must be involved in the reduction of fossil-sourced fuels, products, 
services and lifestyles to be considered for selection. More inclusion criteria and index rules can be found at 
NASDAQOMX.COM.INDEXES.

GREEN ECONOMY (QGREEN) VS REGIONS

GLOBAL INDEXES FOR MORE INFORMATION, VISIT 
NASDAQOMX.COM.INDEXES.

GREEN ECONOMY TOTAL RETURN (QGREENX)
GREEN ECONOMY EX-US USD TOTAL RETURN (GRNEXUSX)
GREEN ECONOMY ASIA USD TOTAL RETURN (GRNASIAX)

GREEN ECONOMY EUROPE USD TOTAL RETURN (GRNEUROPEX)
GREEN ECONOMY US TOTAL RETURN (GRNUSX)
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RETURN AND VOLATILITY
RETURN QGREENX GRNUSX GRNEXUSX GRNEUROPEX GRNASIAX NQUSAX NQUSLX

3-MONTH 5.2% 3.9% 6.9% 8.3% 4.5% 0.2% -0.6%

6-MONTH 10.9% 7.4% 15.7% 19.7% 7.4% 6.4% 5.8%

1-YEAR 16.0% 13.2% 19.8% 21.8% 12.7% 16.4% 16.1%

3-YEAR 16.3% 28.8% 7.2% 6.0% -21.9% 37.3% 35.4%

5-YEAR -13.3% 0.2% -25.1% -29.3% -52.2% 13.4% 9.1%

3-YEAR — ANNUALIZED 5.2% 8.8% 2.3% 2.0% -7.9% 11.1% 10.6%

5-YEAR — ANNUALIZED -2.8% 0.0% -5.6% -6.7% -13.7% 2.5% 1.7%

VOLATILITY

1-YEAR 15.5% 16.2% 17.8% 22.6% 14.6% 13.0% 12.5%

3-YEAR 20.9% 22.8% 21.8% 26.8% 17.3% 19.1% 18.2%

5-YEAR 27.2% 31.0% 27.8% 32.7% 21.8% 26.3% 25.6%

SHARPE RATIO

5-YEAR -0.56 -0.05 -0.97 -0.95 -2.48 0.44 0.28

CORRELATION TO NQUSAX

5-YEAR 91.5% 96.7% 70.0% 67.2% 29.4% 100.0% 99.8%

GREEN ECONOMY (QGREEN) VS US ALL MARKET INDEX (NQUSA)

GREEN ECONOMY TOTAL RETURN (QGREENX) US ALL MARKET TOTAL RETURN (NQUSAX) US LARGE CAP TOTAL RETURN (NQUSLX)
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QGREEN IN DEPTH

TOP TEN COMPONENTS
COMPANY SECTOR MARKET CAP ($B) INDEX WEIGHT (%)

CISCO SYSTEMS, INC. ENERGY EFFICIENCY 104.32 7.25

EMC CORP. ENERGY EFFICIENCY 53.30 3.70

SIMON PROPERTY GROUP, INC. GREEN BUILDING 48.91 3.44

ABB LTD. ENERGY EFFICIENCY 47.42 3.29

SCHNEIDER ELECTRIC SA ENERGY EFFICIENCY 40.04 2.78

AIR LIQUIDE SA POLLUTION MITIGATION 39.12 2.72

CANADIAN NATIONAL RAILWAY CO. TRANSPORTATION 38.99 2.72

EMERSON ELECTRIC CO. ENERGY EFFICIENCY 38.32 2.66

DEERE & CO. NATURAL RESOURCES 33.52 2.35

PRAXAIR, INC. POLLUTION MITIGATION 32.52 2.26

CHARACTERISTICS
QGREEN

NUMBER OF COMPANIES 375

ADJ MKT CAP (USD BILLIONS)

INDEX 1,451.34

TOP 10 476.46

AVERAGE 3.87

MEDIAN 0.68

MAX 104.32

MIN 0.01

TOP 10 (% WEIGHT) 33.18%

FUNDAMENTALS
ALL GREEN 2012 (USD Billions)

SALES 1,179.62

EARNINGS 59.87

DIVIDENDS 31.93

MARKET CAP 1,451.34

P.E 24.24

DIVIDEND YIELD 2.20%

SECTOR WEIGHTS. NUMBER OF COMPANIES

ENERGY EFFICIENCY
TRANSPORTATION
GREEN BUILDING
WATER
RENEWABLE ENERGY GENERATION
POLLUTION MITIGATION
HEALTHY LIVING

RECYCLING
NATURAL RESOURCES
LIGHTING
BIO/CLEAN FUELS
ADVANCED MATERIALS
FINANCIAL

52
35
38
49
91
16
17

30
8
11
16
10
2

30.72% 4.90%

4.71%

3.45%

2.63%

2.31%

2.07%
0.19%

13.28%

12.23%
8.77%
8.01%
6.75%
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NOTES
1. 	 Return and Volatility section was calculated with data from 12.31.2007 - 12.31.2012.
2. 	 1-, 3-, and 5-year statistics are through 12.31.2012.
3. 	 Volatility is calculated using standard deviation of daily returns and is annualized based on 252 trading days in a year.
4. 	 All data as of 12.31.2012 unless otherwise stated.
5. 	 Fundamental data was calculated using data from FactSet (sales, earnings, and dividends).

DISCLAIMER
Nothing contained herein should be construed as investment advice, either on behalf of a particular security or an overall investment strategy. 
Statements regarding the NASDAQ OMX indexes are not guarantees of future performance.

MORE INFORMATION
WWW.NASDAQOMX.COM.INDEXES LICENSING 

+ 1 301 978 8050 
NASDAQLICENSING@NASDAQOMX.COM

INDEX DATA SALES    
+ 1 301 978 5307 OR + 45 33 93 3366 
DATASALES@NASDAQOMX.COM

RESEARCH 
+ 1 301 978 8288 OR + 46 8 405 6494 
GLOBALINDEX@NASDAQOMX.COM

GENERAL INDEX INQUIRIES  
+1 301 978 8284 OR +46 8 405 6296 
GLOBALINDEX@NASDAQOMX.COM


