Capturing Alpha

Did you know that the NASDAQ OMX Alpha Indexes provide a unique way to gauge the performance of a security or
ETF while stripping away the impact of market volatility?

The NASDAQ OMX Alpha AAPL vs. SPY (AVSPY) index illustrates the significant outperformance of Apple versus
SPY (the S&P 500) during the market volatility of early August 2011.

While the overall market traded lower by almost 18% and AAPL traded sideways, AVSPY increased by 20%. This
means investors who sought AAPL as an investment could have utilized AVSPY options to get rewarded for the
performance of their stock pick.

125.00

120.00 /\'\—’\

115.00

110.00 'Y A/ M\

R AR WS

e = AV e

—_—AAPL

95.00 —3PY

o\
R T

80.00
- 4 4 <4 < < 4 A4 4 4 A4 < 4 ™~ - A4 o ~H A 4 A
- = = =4 = A A4 A4 A A4 A = A o4 = A = = = = - -
HREEREERHERERERBEREEREERERAERERERER
haﬁmmha:‘ﬁﬁhaﬁa?aa‘ﬁa?‘@a
oo ey S o T O R [ 0 OO 5 TN 5, [0 O LT = i O (S IO L e |
[ S S S T T N e o of o o of of

AVSPY increased 20% during the volatile August period.

There are currently 34 alpha indexes disseminated and seven index options trading on NASDAQ
OMX PHLX. The newest index pair, launched September 26, is NASDAQ OMX SPY vs. GLD Index
(SPYGD), which is designed to reflect whether the SPY ETF outperforms the GLD ETF.

Visit www.nasdagomxtrader.com/alpha or contact us at alpha@nasdagomx.com to learn more.

Past performance is not indicative of future results. NASDAQ OMX and NASDAQ OMX Alpha Index are trademarks of The NASDAQ OMX
Group, Inc. The NASDAQ OMX Group, Inc. has patents pending in the U.S. and abroad for the Alpha Index Options (“Alpha Options”).
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