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Zug, March 11th, 2024 

UPDATE - DAXplus Maximum Dividend Index – Change to the start of the 
simulation phase for the upcoming change to the index calculation 
framework effective May 13th, 2024 

Dear Customer, 

STOXX Ltd. reminds about the information the information related to the timeline and modalities of the changes to 

the index calculation framework of the DAXplus Maximum Dividend Index effective May 13th, 2024 as previously 

announced in this communication. The original announcement is pursuant to the Client Information related to the 

Changes to the DAX Equity Index calculation framework published on March 27th, 2023. 

 

Please note that: 

- From November 27th, 2023, official DAXplus Maximum Dividend Index data in the current format will be 

displayed in parallel in the New Data Distribution System.  

- Official DAXplus Maximum Dividend Index Data in the current format will be displayed in the Current Index 

Data Distribution System until March 15th, 2024. As of March 18th, 2024, official DAXplus Maximum Dividend 

Index data in the current format will only be displayed in the New Data Distribution System. 

- Until May 10th, 2024, Official DAXplus Maximum Dividend Index Data in the current format will be 

displayed in the New Data Distribution System. As from May 13th, Official DAXplus Maximum Dividend Index 

Data in the new file format will be displayed in the New Data Distribution System 

- Any files provided during the Simulation Phase are not representative of the live DAXplus Maximum 

Dividend Index. The Simulation data for the DAXplus Maximum Dividend Index will be displayed in the New 

Index Data Distribution System throughout the whole simulation phase (i.e. from March 25th, 2024 to April 30th, 

2024).  

For the convenience of our clients, STOXX provides hereafter a definition of the terms used in this announcement. 

- The “Index Data” refers to any set of data, files that are produced by STOXX on a regular or irregular basis that 

allows the understanding of the index construction, the index composition and parameters used for the 

calculation, any upcoming events affecting the index composition or calculation, any other set of data that ensure 

the index transparency and trackability. 

- The “Index Data Distribution System”, is a system where users with commercial agreements with STOXX Ltd. 

are entitled to retrieve Index Data for purposes as defined in the commercial agreements. The Index Data 

Distribution System contains various permission levels such as entity and users’ accesses, per Index Package level 

and subject to Licenses of Third-Party Data. 

- The “Current Index Data Distribution System” refers to MD+Si and/or iSFTP solution, which is currently in place 

and allows DAX clients to retrieve Index Data. 

- The “New Index Data Distribution System” refers to the new Web and /or iSFTP solution, which will be the sole 

and unique place for DAX clients to retrieve Index Data. 
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Content of the Client Information 

- Overview of the Changes to the Index Calculation framework for DAXplus Maximum Dividend effective May 13th, 

2024 

- Overview of the New Index Data Distribution System effective March 18th, 2024 

- Overview of the Simulation Phase from March 18th to April 30th, 2024  

- Overview of the affected indices and new file name and format change effective May 13th, 2024  

- Appendix 1 – Overview of the affected indices 

 

Overview of the Changes to the Index Calculation framework for DAXplus Maximum 

Dividend effective May 13th, 2024  

 

The changes to the Index Calculation framework for DAXplus Maximum Dividend will be effective May 13th, 2024. The 

future DAXplus Maximum dividend index Methodology is available in the section 9.2 DAXPLUS MAXIMUM DIVIDEND 

(APPLICABLE AS OF MAY 13TH, 2024) of the “DAX Equity Index Methodology Guide effective of March 18th, 2024” 

published on October 2nd, 2023. The DAX Equity Index Methodology Guide effective of March 18th, 2024 is available on 

www.qontigo.com > Index Data & Resources > Methodology > Rulebooks. 

Reference is made to the DAX Equity Index Methodology Guide effective March 18th, 2024 communication, which contains 

the new rules and an extended comparative document of expiring vs. new rules.  

 

Overview of the New Index Data Distribution System effective March 18th, 2024 

As per the announcement published on March 27, 2023, STOXX will migrate the current Index Data Distribution system for 

DAX indices to a new technology solution and publication of DAXplus Maximum Dividend Index Reports will be 

discontinued on the MD+Si platform effective March 15th, 2024, after market close.  

As from March 18th, 2024, DAXplus Maximum Dividend Index Reports will be available exclusively through the New Index 

Data Distribution System. Clients who are not registered on our website as per the process outlined in the “Upcoming 

Changes to DAX Clients Entitlements on STOXX.com” communication, will not be able to access the New Index Data 

Distribution System from October 2023 onwards nor the DAX Indices data after March 2024. Therefore, please make sure 

you register as soon as possible and contact customersupport@stoxx.com once you have done so. 

The DAXplus Maximum Dividend Index Reports in their current report format will be published on the DAX Legacy Reports 

page and on iSFTP in the folder /STOXX/DXMDIVPR/additional-files from November 27th, 2023 until May 10th, 2024.  

 

 

Overview of the Simulation Phase from March 25th to April 30th, 2024  

The Simulation Phase for the DAXplus Maximum Dividend Index is scheduled from March 25th, 2024, to April 30th, 

2024. During the Simulation Phase, DAX Licensees will be able to test and simulate: 

- The changes applicable to the upcoming new DAXplus Maximum Dividend Index Methodology, its calculation 

methodology and its Corporate Actions treatment that will be effective as of May 13th, 2024. 

- The changes applicable to the new file name and format change effective as of May 13h, 2024 (see next section 

for further details) 
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On March 25th, 2024, the DAXplus Maximum Dividend Index Simulation phase will start with the display of DAXplus 

Maximum Dividend Daily Equity files, and Corporate Actions Forecasts available to DAX Licensees. 

The Review files for the Review of November 2023 (Selection Lists, Components Announcements and Underlying Data 

Announcements) will be produced based on the new DAX Equity Index Methodology and will be made available to clients 

in the following days following the start of the DAXplus Maximum Dividend Index Simulation phase.  

 

 

Overview of the Index Data Distribution System for the Index Reports during the Simulation Phase 

During the Simulation Phase for DAXplus Maximum Dividend Index, STOXX Ltd will provide DAX Licensees with the 

relevant Index Reports to ensure the trackability and replicability of the indices as described hereafter. It will contain the 

new set of files per index and will allow DAX Licensees to retrieve DAXplus Maximum Dividend Equity daily files as well 

as DAXplus Maximum Dividend Selection Lists and DAXplus Maximum Dividend Index Review files. 

• A dedicated Web page available on www.stoxx.com > Home > Resources > Reports > Simulation - Files 

(https://www.stoxx.com/simulation-files) accessible to all clients based on index and third party data permission. 

• A dedicated folder on iSFTP “/STOXX/simulation-files/” accessible to all clients based on list of packages they are 

entitled to. 

For a description of the Index Data Distribution System, reference is made to the following Technical Announcement 

available on www.qontigo.com: 

• Publication of DAX files will be discontinued on MD+Si after the close of March 15th, 2024 

• Upcoming Changes to DAX Clients Entitlements on STOXX.com 

• Upcoming changes on DAX iSFTP structure effective November 1st, 2023  
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Overview of the affected indices and new file name and format change effective May 13th, 

2024 

Affected indices 

For client convenience, the table below provides an overview of the Main Index Symbol for the DAXplus Maximum 

Dividend Index. The full list of affected indices is provided in the Appendix. 

 

ISIN Main Index Symbol Index Name 

DE000A0XXEA4 DXMDIVPR DAXplus Maximum Dividend  

 

Overview of the file naming convention 

The current DAXplus Maximum Dividend daily reports set will be discontinued on May 10th, 2024 and will be 

replaced by files produced for each index version with a naming convention using the Index Symbol as an index identifier 

and a 4 characters identifier (P###) to identify the Third-Party data license entitlement. 

 

• The Index Symbols are available in the DAX Vendor Code Sheet (see vendor_code_dax.csv column K - field 

Symbol) published in the web section Index Data & Resources / Index Data / General / Data Vendor Codes. 

• The Third-Party data license entitlement codes are available in section 1.2 of the Index File Guide  

 

File type New File Name Index File Guide 

Index Daily Reports 

closecomposition_xxxxx.csv 

opencomposition_xxxxx.csv 

components_P###_xxxxx.csv 

corporateactions_xxxxx.csv 

h_xxxxx.txt 

Section 2.2 

Section 2.1.5 

Corporate Actions Forecast 
CAForecast_xxxxx.csv 

CCAForecast_P###_xxxxx.csv 
section 3.2 

Public Selection List slpublic_xxxxx_YYYYMMDD.csv Section 4.4 

Licensees Selection Lists sl_P###_xxxxx_YYYYMMDD.csv Section 4.4 

Component Announcement (CA) qr_P###_xxxxx_YYYYMMDD.csv Section 4.5 

Underlying Data Announcement (UDA) qr_P###_xxxxx_YYYYMMDD.csv Section 4.5 

 

For a description of the New DAXplus Maximum Dividend Index Reports, reference is made to the Index File Guide 

available on www.qontigo.com.  

As of March 2024, the DAX File Guide will be decommissioned and will be replaced with the Index File Guide. The Index File 

Guide has been available since June 2nd, 2023 on www.stoxx.com > Home > Resources > General > Technical 

Documentation. The Index File Guide contains the specifications of index files that will be available publicly or to Index 

Licensees as of March 1st, 2024.  

 

Overview of the Daily Report file format change 

For the DAXplus Maximum Dividend Index, the following set of files will be produced and will include all information 

required for index tracking: 

 

- Historical index value report h_xxxxx.txt (each index version) that will contain historical index values. 

- closecomposition_xxxxx.csv (each index version) that will contain index and constituent data based on the market 

closing values. 

- opencomposition_xxxxx.csv (each index version) that will contain index and constituent data with adjustments 

effective the next dissemination day. 

- components_P###_xxxxx.csv (main index symbol) that will contain index constituent reference data such as 

SEDOL, Refinitiv RIC and others. 

mailto:customersupport@stoxx.com
https://www.stoxx.com/data-vendor-codes
http://www.qontigo.com/
http://www.stoxx.com/
https://www.stoxx.com/web/stoxxcom/home
https://www.stoxx.com/web/stoxxcom/resources
https://www.stoxx.com/web/stoxxcom/technical-documentation
https://www.stoxx.com/web/stoxxcom/technical-documentation
https://www.stoxx.com/web/stoxxcom/technical-documentation


Technical Information 
 

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

- corporateactions_xxxxx.csv (main index symbol) that will include corporate actions effective the next 

dissemination day. 

 

Close composition and open composition files include index-specific data and will be produced for each index return and 

currency version (separately). Components and corporate action files will be produced for the main index version and 

should be read in conjunction with the close and open composition files. The table below presents which fields will be 

displayed in each file and provides an indication of how files can be mapped based on the constituent unique identifier. 

 

In addition to the daily reports produced per index, DAX Equity Indices will also be reported in the consolidated Index 

divisor file. The file provides an aggregated summary of index divisors and market capitalizations on the current and next 

dissemination day for all Equity Indices calculated by STOXX Ltd. The file specifications are described in the Index File 

Guide section 2.2.1.  

 

For the DAXplus Maximum Dividend Index, the changes to the Daily Report files will be effective on May 13th, 2024. 

 

The graphic below provides an overview of the changes (highlighted in green). 
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Overview of the Corporate Action Forecast change 

For the DAXplus Maximum Dividend Index, the following set of files will be produced and will include all information 

regarding future changes.  

 

- CAForecast_xxxxx.csv. The file will contain dividends, corporate actions, Mergers & Acquisition that will affect the 

index in the upcoming 90 days. The Corporate Actions Forecast files per index are published 4 times a day as 

described in the Index File Guide. Unconfirmed or unclear events will not be displayed in the forecasts. Due to 

short-terms announcements or late changes the forecast should be considered as subject to change at any time. 

 

- CCAForecast_P###_xxxxx.csv. The file will provide identifiers and other reference data changes for the index 

constituents. The aim of the file is to provide a correspondence between the Internal key and other referential codes 

commonly used in the financial industry for constituents used in the composition of Equity Indices. It provides as well 

referential information related to each constituent, such as Industry classification, shares, free float. The file should 

be read in conjunction with the Corporate Actions Forecast File. 

 

For the DAXplus Maximum Dividend Index, the changes to the Corporate Action Forecast file will be effective on May 

13th, 2024.   

 

The graphic below provides an overview of the changes (highlighted in green).  
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Overview of the Selection Lists (ex-Ranking Lists) file format change 

The Public Selection List will have the same file format for all indices which require a Selection List and will contain 

relevant information according to the index methodology. As part of the file enhancement, security static data such as the 

Internal_key, the RIC (Refinitiv ID) and the Exchange it belongs to, will be displayed. Moreover, for some indices such as for 

DAX 50 ESG the file will contain a rank for each ranking criteria in place.  

 

For DAXplus Maximum Dividend Index, the Public Selection Lists (ex-Ranking Lists Core) are disseminated on a semi-

annual basis (May and November) on the 4th trading day as from 22:00 CET and are publicly available on 

www.stoxx.com > Home > Resources > Reports > Selection Lists 
The Public Selection Lists are displayed for each Index Main Symbol in csv format and will have a format change as 

defined in section 4.4 of the Index Files Guide. 

 

For the DAXplus Maximum Dividend Index, the changes to the Public Selection Lists file format will be effective on 

May 7th, 2024. 

 

The graphic below provides an overview of the changes (highlighted in green) to the Public Selection Lists. 

 

 
 

 

 

 

 

  

mailto:customersupport@stoxx.com
http://www.stoxx.com/
https://www.stoxx.com/web/stoxxcom/home
https://www.stoxx.com/web/stoxxcom/resources
https://www.stoxx.com/web/stoxxcom/selection-lists
https://www.stoxx.com/web/stoxxcom/selection-lists


Technical Information 
 

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

The Selection List for Licensees will have the same file format for all indices which require a Selection List and will 

contain relevant information according to the index methodology. As a result, some columns will remain empty if they are 

not relevant for the index selection or restricted due to Third-Party Data Licensees. 

As part of the file enhancement, security static data such as the Internal_key, the RIC (Refinitiv ID), the Exchange it belongs to 

and the Industry classification will be displayed. Moreover, for specific indices such as for DAX 50 ESG, the file will contain a 

rank for each ranking criteria in place, while for the DAXplus Maximum Dividend further relevant information related to 

the Dividend or the Price. 

Please note that information that are not relevant or not defined as a criterion in the Index Methodology, will not 

be displayed in the Selection List of any other Indices, i.e., information related to Basic criteria which are relevant for 

DAX will not be displayed in the Scale 30 Selection List. 

 

For DAXplus Maximum Dividend Index, the Selection Lists for Licensees (ex-Ranking Lists) are disseminated on a semi-

annual basis (May and November) on the 4th trading day as from 22:00 CET and will be available on 

https://www.stoxx.com/selection-lists and on iSFTP. The Selection Lists for Licensees are displayed for each Index Main 

Symbol in csv format and will have a format change as defined in section 4.4 of the Index Files Guide.  

 

For the DAXplus Maximum Dividend Index, the changes to the Selection List for Licensees file format will be 

effective on May 7th, 2024.  

 

The graphic below provides an overview of the changes (highlighted in green) to the Selection List for Licensees. 
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Overview of the Component Announcement and Underlying Data Announcement (ex-Business Forecast) file 

format change 

 

For the convenience of DAX Clients, STOXX Ltd will introduce a new file called “Component Announcement” which will 

have the same structure as the Underlying Data Announcement. For the DAXplus Maximum Dividend Index, it will 

be disseminated on a semi-annual basis (May and November) on the 4th trading day as from 22:00 CET. 

The information displayed in the Component Announcement such as current and new index membership and addition or 

deletion indicators will allow clients to anticipate the index composition to be implemented at the review effective date, in 

addition to the public announcement. However, information relevant to shares, free-float or weight will only be made 

available within the Underlying Data Announcement to reflect the latest changes prior to the Review effective date. For 

further information on the publication date related to Review and Rebalancing changes, please refer to the DAX Equity 

Index Methodology Guide. 

 

The Component Announcement file will be displayed for each Index Main Symbol in csv format and will be available on 

https://www.stoxx.com/review-reports and on iSFTP. The file format description is available in section 4.5 of the Index 

Files Guide. 

 

For DAXplus Maximum Dividend Index, the changes to the Component Announcement file format will be effective 

on May 7th, 2024. 

 

The graphic below provides an overview of the new Component Announcement file for Licensee 

s.  

 

Attribute Description

Creation_Date Date at which the file was latest updated

Index_Symbol Index symbol

Index_Name Index name

Internal_Key Unique identifier of the constituent

ISIN Constituent ISIN

SEDOL Constituent SEDOL (subject to Third-Party data license)

RIC Constituent Reuters ticker

Instrument_Name Constituent name

Country Constituent ISO country code

Currency Constituent ISO currency code

Exchange Stock exchange where the constituent is traded

Industry Industry Code (subject to applicable Classif ication)

Supersector Supersector Code (subject to applicable Classif ication)

Sector Sector code (subject to applicable Classif ication)

Subsector Subsector code (subject to applicable Classif ication)

Close_Price Not filled for Component Announcement

Close_Price_Currency Not filled for Component Announcement

New_Shares Not filled for Component Announcement

New_Float Not filled for Component Announcement

New_CapFactor Not filled for Component Announcement

New_WeightFactor Not filled for Component Announcement

New_Mcap_Units Not filled for Component Announcement

Weights Not filled for Component Announcement

Index_Membership_Previous Flag of the constituent in the index until review implementation date (“Y” or empty)

New_Index_Membership New flag of the constituent in the index effective at the next review date (“Y” or empty)

Changes
Constituent changes betw een the current composition and the new  composition of the index 

effective at the review  date (“Addition”, “Deletion” or empty)

New: qr_P###_xxxxx_YYYYMMDD.csv
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The Underlying Data Announcements for Licensees will contain relevant information related to the final index 

composition, including Close Price, Number of Shares, Free-Float and Weights of the future Index composition to be 

implemented at the review effective date. Please note that some columns may remain empty if they are not relevant for 

the index selection or are restricted due to Third-Party Data Licensees. 

 

For DAXplus Maximum Dividend Index, the Underlying Data Announcements for Licensees will be disseminated on a 

semi-annual basis (May and November) on the 4th trading day as from 22:00 CET for each Index Main Symbol in csv 

format and will be available on https://www.stoxx.com/review-reports and on iSFTP. The file format description is 

available in section 4.4 of the Index Files Guide. 

 

For DAXplus Maximum Dividend Index, the changes to the Underlying Data Announcements file format will be 

effective on May 7th, 2024. 

 

The graphic below provides an overview of the changes (highlighted in green) to the Underlying data Announcements for 

Licensees. 

 

 
 

Appendix 1. Overview of the affected indices  

 

Full Name Type Curr ISIN Symbol 
Index Main 

Symbol 
Reuters Bloomberg 

DAXplus Maximum Dividend Price EUR DE000A0XXEA4 DXMDIVPR DXMDIVPR .DAXMDIVPR DXMDIVPR INDEX 

DAXplus Maximum Dividend  Total Return EUR DE000A0XXDZ3 DXMDIVTR DXMDIVPR .DAXMDIVTR DXFAMT INDEX 

DAXplus Maximum Dividend  Net Return EUR DE000A2L0415 DXMDIVNR DXMDIVPR .DAXMDIVNR DXMDIVNR INDEX 

 

Attribute Description

Creation_Date Date at which the file was latest updated

FACT_DATE Review cut-off date Index_Symbol Index symbol

ISIN Constituent ISIN Index_Name Index name

INSTRUMENT_ NAME Constituent name Internal_Key Unique identifier of the constituent

DIVIDEND_IN_EURO
Projected dividend amount to be paid in 

the next 6 months, in EUR 
ISIN Constituent ISIN

PIT_CLOSE Constituent closing price on cut-off date SEDOL Constituent SEDOL (subject to Third-Party data license)

DIVIDEND_YIELD Constituent projected dividend yield RIC Constituent Reuters ticker

WEIGHT_ UNCAPPED 
Indicative weight in the future index 

composition (uncapped) 
Instrument_Name Constituent name

WEIGHT_FINAL 
Indicative weight in the future index 

composition (final) 
Country Constituent ISO country code

Currency Constituent ISO currency code

Exchange
Stock exchange where the constituent is traded as written in the Stoxx 

Index Methodology Guide

Industry Industry Code (subject to applicable Classif ication)

Supersector Supersector Code (subject to applicable Classif ication)

Sector Sector code (subject to applicable Classif ication)

Subsector Subsector code (subject to applicable Classif ication)

Close_Price Constituent closing price at the cut-off date (adjusted for CAs)

Close_Price_Currency Currency of the Constituent close price

New_Shares
Number of shares effective at the next Review date (only filled for MCAP 

weighted indices)

New_Float
Free Float factor effective at the next Review date  (only filled for MCAP 

weighted indices)

New_CapFactor Constituent capping factor effective at the next Review date

New_WeightFactor
Constituent weightfactor effective at the next review date (only filled for 

attribute weighted indices)

New_Mcap_Units New Market Capitalization effective at next Review date

Weights Indicative weight of the constituent

Index_Membership_Previous
Flag of the constituent in the index until review implementation date (“Y” 

or empty / “S”, “M”, “L” or empty for size indices)

New_Index_Membership
New flag of the constituent in the index effective at the next review date 

(“Y” or empty / “S”, “M”, “L” or empty for size indices)

Changes
Constituent changes betw een the current composition and the new  composition 

of the index effective at the review  date (“Addition”, “Deletion” or empty)

Current: INDEXNAME_BF.YYYYMMDD.xls New: qr_P###_xxxxx_YYYYMMDD.csv

Attribute Description 
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