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Attachment 1 to Eurex Clearing circular 030/21 

3. Details of the initiative 

A. Product overview 

Underlying 

Index Currency Index type ISIN Bloomberg Reuters 
STOXX Europe 600 Industry Neutral Ax Low 
Risk EUR Net Return CH0462360659 SAXPNLRR 

INDEX .SAXPNLRR 

STOXX Europe 600 Industry Neutral Ax Multi-
Factor EUR Net Return CH0462360535 SAXPNMFR 

INDEX .SAXPNMFR 

STOXX Europe 600 Industry Neutral Ax 
Momentum EUR Net Return CH0462360592 SAXPNMOR 

INDEX .SAXPNMOR 

STOXX Europe 600 Industry Neutral Ax Quality EUR Net Return CH0462360477 SAXPNQUR 
INDEX .SAXPNQUR 

STOXX Europe 600 Industry Neutral Ax Size EUR Net Return CH0462360410 SAXPNSZR 
INDEX .SAXPNSZR 

STOXX Europe 600 Industry Neutral Ax Value EUR Net Return CH0462360352 SAXPNVAR 
INDEX .SAXPNVAR 

STOXX USA 500 Industry Neutral Ax Low Risk USD Net Return CH0462360329 SA5UNLRV 
INDEX .SA5UNLRV 

STOXX USA 500 Industry Neutral Ax Multi-
Factor USD Net Return CH0462360204 SA5UNMFV 

INDEX .SA5UNMFV 

STOXX USA 500 Industry Neutral Ax 
Momentum USD Net Return CH0462360261 SA5UNMOV 

INDEX .SA5UNMOV 

STOXX USA 500 Industry Neutral Ax Quality USD Net Return CH0462360147 SA5UNQUV 
INDEX .SA5UNQUV 

STOXX USA 500 Industry Neutral Ax Size USD Net Return CH0462360089 SA5UNSZV 
INDEX .SA5UNSZV 

STOXX USA 500 Industry Neutral Ax Value USD Net Return CH0462360022 SA5UNVAV 
INDEX .SA5UNVAV 

 

 

 

 

 

 



Page 2 of 3 

Eurex Product 

Futures Currency Index type Product ISIN Product code Product type 
Future on STOXX Europe 600 
IN AX Low Risk EUR (Net 
Return) 

EUR Net Return DE000A3CLN66 FAXL FINX 

Future on STOXX Europe 600 
IN AX Multi-Factor EUR (Net 
Return) 

EUR Net Return DE000A3CLN74 FAXA FINX 

Future on STOXX Europe 600 
IN AX Mom EUR (Net 
Return) 

EUR Net Return DE000A3CLN82 FAXM FINX 

Future on STOXX Europe 600 
IN AX Quality EUR (Net 
Return) 

EUR Net Return DE000A3CLN90 FAXQ FINX 

Future on STOXX Europe 600 
IN AX Size EUR (Net Return) 

EUR Net Return DE000A3CLS61 FAXS FINX  

Future on STOXX Europe 600 
IN AX Value EUR (Net 
Return) 

EUR Net Return DE000A3CLS79 FAXV FINX 

Future on STOXX USA 500 IN 
AX Low Risk USD (Net 
Return) 

USD Net Return DE000A3CLS87 FUAL FINX 

Future on STOXX USA 500 IN 
AX Multi-Factor USD (Net 
Return) 

USD Net Return DE000A3CLS95 FUAA FINX 

Future on STOXX USA 500 IN 
AX Mom USD (Net Return) 

USD Net Return DE000A3CLTA5 FUAM FINX 

Future on STOXX USA 500 IN 
AX Quality USD (Net Return) 

USD Net Return DE000A3CLTB3 FUAQ FINX 

Future on STOXX USA 500 IN 
AX Size USD (Net Return) 

USD Net Return DE000A3CLTC1 FUAS FINX 

Future on STOXX USA 500 IN 
AX Value USD (Net Return) 

USD Net Return DE000A3CLTD9 FUAV FINX 
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C. Product group 

The product group of the new products is as follows: 

Product 
Product 
group 
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Capacity name 

STOXX® Europe 600 
Industry Neutral Ax 
Value, Size, Quality, 
Multi-Factor, 
Momentum, Low Risk 
Futures 

E/I Futures in 
EUR 

No Not 
admitted 
for U.S. 
trading 

cash F Equity 
index 

EUR Cash EUR 

STOXX® USA 500 
Industry Neutral Ax 
Value, Size, Quality, 
Multi-Factor, 
Momentum, Low Risk 
Futures 

E/I Futures in 
USD 

No Not 
admitted 
for U.S. 
trading 

cash F Equity 
index 

USD Cash USD 

 

G. Trading hours (all trading times are CET/CEST) 

Product Product ID Pre-
Tradin
g 
Period 

Continu-
ous 
Trading 

Post-
Tradin
g 
Perio
d 

Off-book 
Trading 
Period 

Off-book 
Post-
Trading 
Period 
until 

Last Trading 
Day 

       Trading Until 

STOXX® Europe 
600 Industry 
Neutral Ax Value, 
Size, Quality, 
Multi-Factor, 
Momentum, Low 
Risk Futures 

FAXL 
FAXA 
FAXM 
FAXQ 
FAXS 
FAXV 

07:30-
07:50 

07:50-
22:00 

22:30 08:00-
22:00 

22:15 12:00 

STOXX® USA 
500 Industry 
Neutral Ax Value, 
Size, Quality, 
Multi-Factor, 
Momentum, Low 
Risk Futures 

FUAL 
FUAA 
FUAM 
FUAQ 
FUAS 
FUAV 

07:30-
07:50 

07:50-
22:00 

22:30 08:00-
22:00 

22:15 22:00 

 

 

 


