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Indices:  

Isincode Name 
QS0011095831 CAC40 Short 
QS0011095856 CAC40 XBear 
QS0011095914 AEX Short 
QS0011095815 CAC40 Leverage 
QS0011179221 CAC40 Total Return Leverage 

 
Subject: Change of Repo Rate 
 Change of Liquidity Spread 
  
 
Index Adjustment The Repo Rate or the Liquidity Spread will change for the 

following indices accordingly:  
Isincode Name Repo 

Rate 
Liquidity 
Spread 

QS0011095831 CAC40 Short 0.55% X 
QS0011095856 CAC40 XBear 0.55%  X 
QS0011095914 AEX Short 0.4% X 
QS0011095815 CAC40 Leverage X 0.5%* 
QS0011179221 CAC40 Total Return 

Leverage 
X 0.5%* 

 (*) unchanged 
 
 
 
 
 
 
 
 
 
 
 
 
 
 



 
 
 

Avis Indice 
 
Date de publication: 20 novembre 2009 
Date d’effet: 23 novembre 2009 
Numéro d’avis: 2009-258 
 
______________________________________________________________________ 
 
Indices:  

Code ISIN Nom 
QS0011095831 CAC40 Short 
QS0011095856 CAC40 XBear 
QS0011095914 AEX Short 
QS0011095815 CAC40 Leverage 
QS0011179221 CAC40 Total Return Leverage 

 
Sujet: Modification du taux repo 
 Modification du spread de liquidité 
  
 
Détail: Les modifications indiquées dans le tableau ci-dessous seront 

effectuées dans le calcul des indices de stratégies:  
Code ISIN Nom Taux 

Repo 
Spread de 
liquidité 

QS0011095831 CAC40 Short 0.55% X 
QS0011095856 CAC40 XBear 0.55% X 
QS0011095914 AEX Short 0.4% X 
QS0011095815 CAC40 Leverage X 0.5%* 
QS0011179221 CAC40 Total Return 

Leverage 
X 0.5%* 

 (*) inchangé 
 
 
 
 
 

If you are interested in having daily updates (IDU) from all 
Euronext Indices please send an email to Index@euronext.com 

 
For further information in relation to this announcement or  

to subscribe / unsubscribe to Index Announcements please contact: 
Global Index Group: +31 (0) 20 550 4199 or +33 (0) 149 27 1890 Index@euronext.com 
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