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STOXX LAUNCHES NEW RISK CONTROL INDEX 

 
 
 

ZURICH (September 8, 2010) -  STOXX Limited, a global index provider and 

creator of the leading European equity indices, today announced the launch of the 

EURO STOXX 50 Risk Control 20% Index. The new index measures the performance of 

a hypothetical portfolio which aims to control the risk of the underlying EURO STOXX 50 

Index. The portfolio consists of an investment into the EURO STOXX 50 Index and the 

money market (EONIA). In order to achieve risk control, the asset allocation is shifted 

between the two investments, targeting a risk of 20%. 

 

“The EURO STOXX 50 Risk Control 20% Index is based on an innovative index 

concept which increases or decreases exposure to assets as volatility falls or rises,” said 

Hartmut Graf, chief executive officer, STOXX Ltd. “With the launch of this index, we are 

offering market participants a tool to combine equity investing with risk control, based on 

Europe’s leading equity index.” 

 

The EURO STOXX 50 Risk Control 20% Index replicates a portfolio that 

allocates varying investments into the EURO STOXX 50 Net Return Index and into the 

money market as measured by EONIA. The exposure to the underlying EURO STOXX 

50 Index can be adjusted from 0% to 150% in order to meet the targeted risk of 20% for 

the portfolio. If the expected risk, which is measured by the VSTOXX, steadily exceeds 

the target risk level, the portfolio’s exposure to the EURO STOXX 50 Index is decreased 

and that to the EONIA investment increased respectively. If the expected risk falls below 

the targeted risk level, the portfolio will be adjusted towards the EURO STOXX 50 Index, 

but only until a maximum exposure of 150% towards the underlying index is reached.  

 

The EURO STOXX 50 Risk Control 20% Index is available in total and excess 

return version. The excess return index measures the return of the EURO STOXX 50 Risk 



Control (TR) Index less the EONIA return. The index is calculated in EUR. Daily history is 

available back to May 18, 1999. 

 

The EURO STOXX 50 Risk Control 20% Index is part of the STOXX Strategy Index 

family. Further information on the STOXX Strategy Indices is available at www.stoxx.com. 
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Note to Editors: 
 
About STOXX Limited 
 
STOXX Ltd. is a global index provider, currently calculating a global, comprehensive index family 
of over 2,500 strictly rules-based and transparent indices. Best known for the leading European 
equity indices EURO STOXX 50, STOXX Europe 50 and STOXX Europe 600, STOXX Ltd. 
maintains and calculates the global STOXX Global 1800 Index including its sub-indices for the 
American and Asia/Pacific regions.  
 
The STOXX indices are licensed to over 400 companies around the world as underlyings for 
Exchange Traded Funds (ETFs), Futures & Options, Structured Products and passively-managed 
investment funds. Three of the top Exchange Traded Funds (ETFs) in Europe and 30 percent of 
all assets under management are based on STOXX indices. STOXX Ltd. holds Europe's number 
one and the world's number three position in the derivatives segment. 
In addition, STOXX Ltd. is the marketing agent for the indices of Deutsche Boerse AG and SIX 
Group AG, amongst them the DAX and the SMI indices. 
 
STOXX Ltd. is owned by Deutsche Boerse AG and SIX Group AG. www.stoxx.com 
 
 
 
STOXX does not make any warranties or representations, express or implied with respect to the timeliness, 
sequence, accuracy, completeness, currentness, merchantability, quality or fitness for any particular 
purpose of its index data. STOXX is not providing investment advice through the publication of the STOXX® 
indices or in connection therewith. In particular, the inclusion of a company in an index, its weighting, or the 
exclusion of a company from an index, does not in any way reflect an opinion of STOXX on the merits of that 
company. Financial instruments based on the STOXX® indices are in no way sponsored, endorsed, sold or 
promoted by STOXX. 
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