expiration. iImplied volatility index values will be affectad by
any factor that affects the componant options series of the
index, Including, among other things, applicable laws,
regulations and trading rules, the market-making and order
processing systems ol the markets on which the oplions are
traded, and the liquidity and elficiency of those markets,

8. The first and second semfences of the ninth paragraph
under the heading “Variabiity Indexes,” which is part of
the discussion thai was added on page 25 of the
Booklet by the December 2009 Supplement, arg
raplaced by the folfowing:

Investors should keep in mind that indicative values of
an impliad volatility Index can reflect changes in the impliad
volatility of the reference interest only to the extent that
quotations of the component options of the index are
cumenl, Indicative values for an implhied volatility index may
be disseminated, and smplied volatility options may be
traded, during times when the reference security or one or
more componant securities in the reference index are not
trading, or when the quotalions for the reference security or
one or more of the oplions seres comprising the implied
volatifity index are not current.

B. The loliowing caplion and paragraphs are added lo
Chapter IV of the Booklet immediately following the
section captioned “Siralegy-Based Indexes,” which is
part of he discussion thal was added on page 25 of the
Bookle! by the December 2009 Supplement:

RELATIVE PERFORMANCE INDEXES

A relative performance index measures the relative
performance — genevally the relative tolal return — of wo
index compaonents, As of the date of this booklet, tha only
refative performance oplions approved for trading are
oplions on indexes of which both index componenis are
equity securities (one of which could be a fund share). One
of the components in each pair is referred to as the target
component and the second is referred 1o as the benchmark
componant. The index is calculatsd by measuring the total
return of the target component relative to the total retum of
the benchmark component. The indax will nse as and o the
extenl thal the targel component oulperiorms the
benchmark component, and will fall as and 1o the extent that
lhe opposite cccurs, The valug of the relative parformance
index will be set io a base value (&.g., 100) initially.

Investors should be certain that they understand the
mathod of calculation of any relative performance index and
the uses for which refative performance oplions are suited
belore buying or selling such options. Diflerent relative
periormance indexes may measure relative performance in
different ways, Investors should contacl the listing options

particular relative perfommance index.

In the event that one of the index componenis in an
underlying relative performance index is eliminated as the
result of a cash-out merger or other event, the reporiing
authority may cease to publish the value of the index, In that
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