
Data Dissemination Notification 
 

STOXX Customer Support: Tel. + 41 43 430 72 72, E-Mail: customersupport@stoxx.com 

Zug, September 11th, 2023  

Correction of Closing Values for various EURO STOXX 50 Futures Indices 

Dear Customer, 

STOXX Ltd., the operator of Qontigo’s index business and a global provider of innovative and tradable index concepts, 

today announced that due to data discrepancy, the closing values for various EURO STOXX 50 Futures Indices were 

disseminated incorrectly on September 8th, 2023. The corrected closing values are listed hereafter: 

Date Full Name Symbol ISIN Type Currency Bloomberg Reuters Index Value 

08.09.2023 EURO STOXX 50 Futures Roll SX5EFETR CH0226976477 
Total 

Return 
EUR 

SX5EFETR 

INDEX 
.SX5EFETR 1920.121 

08.09.2023 
EURO STOXX 50 Traded 

Futures Roll 
SX5ETFTR CH0313264225 

Total 

Return 
EUR 

SX5ETFTR 

INDEX 
.SX5ETFTR 1909.673 

08.09.2023 
EURO STOXX 50 Traded 

Futures Roll 
SX5ETFER CH0313264233 

Excess 

Return 
EUR 

SX5ETFER 

INDEX 
.SX5ETFER 1457.073 

08.09.2023 
EURO STOXX 50 Futures Roll 

5D 
SX5EF5TR CH0596712130 

Total 

Return 
EUR 

SX5EF5TR 

INDEX 
.SX5EF5TR 1916.493 

08.09.2023 
EURO STOXX 50 Futures Roll 

5D 
SX5EF5ER CH0596712205 

Excess 

Return 
EUR 

SX5EF5ER 

INDEX 
.SX5EF5ER 1462.296 

08.09.2023 
EURO STOXX 50 Futures 

Switch 
SX5EFSER CH1169655581 

Excess 

Return 
EUR 

SX5EFSER 

INDEX 
.SX5EFSER 1452.240 

08.09.2023 
EURO STOXX 50 Futures 

Switch 
SX5EFSTR CH1169655599 

Total 

Return 
EUR 

SX5EFSTR 

INDEX 
.SX5EFSTR 1903.302 

08.09.2023 
EURO STOXX 50 Quanto 

Futures Roll 
SX5HFEER CH0328366148 

Excess 

Return 
USD 

SX5HFEER 

INDEX 
.SX5HFEER 149.012 

08.09.2023 
EURO STOXX 50 Quanto 

Futures Roll 
SX5HFETR CH0328366155 

Total 

Return 
USD 

SX5HFETR 

INDEX 
.SX5HFETR 214.592 

08.09.2023 
EURO STOXX 50 Quanto 

Futures Replication 
SX5HPREP CH0328366288 Price USD 

SX5HPREP 

INDEX 
.SX5HPREP 97.64 

08.09.2023 
EURO STOXX 50 Quanto 

Futures Replication 
SX5HNREP CH0328366296 

Net 

Return 
USD 

SX5HNREP 

INDEX 
.SX5HNREP 178.31 

08.09.2023 
EURO STOXX 50 Quanto 

Futures Replication 
SX5HGREP CH0328366304 

Gross 

Return 
USD 

SX5HGREP 

INDEX 
.SX5HGREP 215.08 

For more information on the STOXX indices, please visit www.qontigo.com 
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