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Index Announcement 
 
Issue date: 16 July 2010 
Effective date: 19 July 2010 
Announcement No: 2010- 120 
 
______________________________________________________________________ 
 
Indices:  

Name ISIN code 
CAC40 Short QS0011095831 
CAC40 XBear QS0011095856 
CAC40 Double short QS0011146865 
AEX Short QS0011095914 
CAC40 Leverage QS0011095815 
CAC40 Total Return Leverage QS0011179221 

 
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:  
 

Name ISIN code Repo 
Rate 

Liquidity 
Spread 

CAC40 Short QS0011095831 0.36 % X 
CAC40 XBear QS0011095856 0.36 % X 
CAC40 Double short QS0011146865 0.38 % X 
AEX Short QS0011095914 0.50 % X 
CAC40 Leverage QS0011095815 X 0.655 % 
CAC40 Total Return 
Leverage 

QS0011179221 X 0.655 % 
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Avis Indice 
 
Date de publication: 16 juillet 2010 
Date d’effet: 19 juillet 2010 
Numéro d’avis: 2010-120  
 
______________________________________________________________________ 
 
Indices:  

Nom Code ISIN 
CAC40 Short QS0011095831 
CAC40 XBear QS0011095856 
CAC40 Double short QS0011146865 
AEX Short QS0011095914 
CAC40 Leverage QS0011095815 
CAC40 Total Return Leverage QS0011179221 

 
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:  
Nom Code ISIN Taux 

Repo 
Spread de 
liquidité 

CAC40 Short QS0011095831 0.36 % X 
CAC40 XBear QS0011095856 0.36 % X 
CAC40 Double short QS0011146865 0.38 % X 
AEX Short QS0011095914 0.50 % X 
CAC40 Leverage QS0011095815 X 0.655 % 
CAC40 Total Return 
Leverage 

QS0011179221 X 0.655 % 

  
If you are interested in having daily updates (IDU) from all 

Euronext Indices please send an email to Indexeurope@nyx.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 4281 or +33 (0) 149 27 1173 Indexeurope@nyx.com 

 
 
 
 
 

This English translation is for the convenience of English-speaking readers.  
 
This publication is solely intended as information and does not constitute an offer, solicitation or recommendation to commit to any other 
transaction or to buy or sell any financial products to any person.  All proprietary rights and interest in or connected with this document are 
vested in Euronext Indices B.V.  Although this information has been compiled with care, neither Euronext nor its affiliates shall accept any 
responsibility for any errors, omissions or other inaccuracies in this information, nor shall it be bound in any way by the contents of this 
publication In the event of incomplete or incorrect transmission, please notify the sender.  
Euronext® is a mark registered by Euronext N.V.© June 2006, Euronext - All rights reserved. NYSE Euronext is a mark registered jointly by 
NYSE Group Inc and Euronext N.V. 


