
 

 

NEWLY LAUNCHED EURO STOXX 50 VOLATILITY-BALANCED INDEX LICENSED TO 

BARCLAYS CAPITAL 
 

ZURICH (June 28, 2011) -  -  STOXX Limited, the market-moving provider of innovative, tradable and 

global index concepts, today announced that the newly launched EURO STOXX 50 Volatility-Balanced 

Index has been exclusively licensed to Barclays Capital. The new index aims to provide improved risk-

adjusted returns relative to the EURO STOXX 50 Index by replicating a hypothetical portfolio that 

combining a base investment into the EURO STOXX 50 Index with an investment into equity volatility, 

using the VSTOXX Short-Term Futures Index. 

 

“As equity volatility historically shows negative correlation to the underlying equity market, it can serve as a 

valuable hedge in volatile times. The EURO STOXX 50 Volatility-Balanced Index, which is the latest addition 

to our range of innovative strategy indices, applies this concept in a novel, transparent and strict index 

methodology,” said Hartmut Graf, chief executive officer, STOXX Limited.  

 

Benedict Redmond, director in equities and funds structuring at Barclays Capital, said: “With the prospect 

for continued macro uncertainty in Europe, the Euro STOXX 50 Volatility-Balanced Index allows investors to 

keep upside potential while mitigating possible equity losses with a single investment allocating 

dynamically to both European Volatility and European Equity.” 

 

The EURO STOXX 50 Volatility-Balanced Index dynamically changes allocation to equity and volatility 

based on the prevailing market environment increasing the exposure to volatility during unstable periods, 

and conversely keeping a lower exposure during more stable or up-trending markets. The prevailing 

volatility environment is determined by comparing the market expectation of short-term volatility to the 

actual realized volatility in that period. 

 

The VSTOXX Short-Term Futures Index is an investable volatility index that measures the returns from a 

rolling investment made into the first two VSTOXX futures contracts traded on EUREX.  

 

The EURO STOXX 50 Volatility-Balanced Index is rebalanced daily and calculated at the end of each 

trading day at 7.15pm CET. It is available in euro.  

 

For further information on this index, please visit www.stoxx.com. 
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Andrea Weidemann, andrea.weidemann@stoxx.com, Phone: +41 58 399 3568 
 

 

 

Note to Editors: 

About STOXX Limited 

STOXX Ltd. is a global index provider, currently calculating a global, comprehensive index family of over 3,700 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 STOXX Global Index family which 

consists of total market, broad and blue-chip indices for the regions Americas, Europe, Asia, and Pacific, the sub-

regions Latin America and BRIC (Brazil, Russia, India and China), as well as global markets. 

 

STOXX indices are classified into four categories to provide market participants with optimal transparency: “STOXX”, 

“STOXX+”, “iSTOXX” and “STOXX Customized”. STOXX’s standard indices are branded “STOXX”, all indices that 

replicate investment strategies and themes, but still follow STOXX’s strict rules-based methodologies, are categorized 

as “STOXX+”. The “iSTOXX” brand comprises less standardized index concepts that take into account individual 

customer and market requirements but are still completely rules-based. “STOXX Customized” covers indices that are 

specifically developed for clients and are not STOXX branded. 

 

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 part of 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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