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ASSET CLASS GEOGRAPHY CURRENCY RETURN

INDEX NAME
BLOOMBERG 

TICKER
LAUNCH 

DATE

RISK PREMIA

NXS Dynamic Multi Factor Europe Equity Index NXSRDMFE 27 Nov. 2014 • • • •

NXS High Dividend Europe Equity Index NXSRHIDE 27 Nov. 2014 • • • •

NXS Long Value Europe Equity Index NXSRVALE 27 Nov. 2014 • • • •

NXS Low Volatility Europe Equity Index NXSRLOVE 27 Nov. 2014 • • • •

NXS Momentum Europe Equity Index NXSRMOME 27 Nov. 2014 • • • •

NXS Small Cap Europe Equity Index NXSRSMCE 27 Nov. 2014 • • • •

NXS Long Value U.S. Equity Index NXSRVALU 19 Feb. 2015 • • • •

NXS Global Dividend Future Access 2021 EUR Index NXSHFUDG 16 Sept. 2016 • • • •

NXS Long Value Europe Equity Excess Return Index NXSHVALE 16 Sept. 2016 • • • •

NXS High Dividend Europe Equity Excess Return Index NXSHHIDE 16 Sept. 2016 • • • •

NXS Low Volatility Europe Equity Excess Return Index NXSHLOVE 16 Sept. 2016 • • • •

NXS Momentum Europe Equity Excess Return Index NXSHMOME 16 Sept. 2016 • • • •

NXS Small Cap Europe Equity Excess Return Index NXSHSMCE 16 Sept. 2016 • • • •

NXS Overlay Protected Risk Premia Index NXSHPRIP 29 Mar. 2017 • • • •

NXS European Dividend Futures Premia Index NXSHFUDP 13 Apr. 2017 • • • •

NXS European Short-Term Dividend Futures Index NXSHFUDA 13 Apr. 2017 • • • •

NXS Global Dividend Futures Access ER JPY NXSRFUDJ 18 Sept. 2017 • • • •

SMART BETA

NXS Selective Europe 30 Index NXSHNSE 19 May 2015 • • • •

NXS Europe Selective 30 Index NXSHSELC 27 Mar. 2015 • • • •

NXS Optimum Asia Index NXSHOPTA 1 Apr. 2015 • • • •

NXS Optimum Income Index NXSHOPIN 8 June 2015 • • • •

NXS Optimum Deutschland Index NXSHOPGE 1 Sept. 2015 • • • •

NXS Optimum World EUR Hedged Index NXSHOPWE 14 Oct. 2019 • • • •

NXS Optimum World Index NXSHOPWO 20 Oct. 2015 • • • •

NXS Momentum Cross-Asset Index NXSHMOXA 15 Dec. 2016 • • • •

NXS Momentum Cross-Asset VT Index NXSHMOXV 1 Mar. 2017 • • • •

NXS Optimum World USD Index NXSHOPWU 4 Sept. 2018 • • • •

O
P

TI
O

N
S

FU
N

D
S/

ET
FS

FU
TU

RE
S

EQ
U

IT
Y

V
O

LA
TI

LI
TY

M
U

LT
I-A

SS
ET

S

EU
RO

P
E

A
M

ER
IC

A

A
SI

A
 P

A
C

IF
IC

W
O

RL
D

EU
R

U
SD

EX
C

ES
S 

RE
TU

RN

TO
TA

L 
RE

TU
RN

C
O

N
V

ER
TI

B
LE

JP
Y

P
LN

NXS INDICES
Dynamic Generation

RISK PREMIA INDEX 

SRI/CLIMATE INDEX 

THEMATIC INDEX 

VOLATILITY/HEDGING INDEX 

SMART BETA INDEX 

JANUARY 2022 
STRICTLY CONFIDENTIAL - MARKETING DOCUMENT
THIS DOCUMENT IS FOR PROFESSIONAL INVESTORS ONLY 



SMART BETA

NXS Protected Optimum World EUR Index NXSHPRW 14 Oct. 2019 • • • •

NXS Protected Optimum World EUR Hedged Index NXSHPRWE 4 Sept. 2018 • • • •

NXS Protected Optimum World Index NXSHPRWO 29 Aug. 2017 • • • •

NXS Protected Optimum World USD Index NXSHPRWU 4 Sept. 2018 • • • •

NXS Protected Optimum World USD Beta Market Neutral NXSHPWLS - • • • •

SRI/CLIMATE

NXS Climate Optimum Prospective Index NXSHCOP 9 Nov. 2015 • • • •

NXS Climate Optimum Prospective VT Index NXSHCOPV 3 Mar. 2016 • • • •

NXS Federal Objectif Climat Index NXSHCOP2 3 Mar. 2016 • • • •

NXS Institutional Green Ethical Index NXSHIGE 26 Mar. 2018 • • SEK •

NXS Ethical & Climate Europe Index NXSCOPK 25 Nov. 2016 • • • •

THEMATIC

NXS TARS Total Return Index NXSBTARS 28 Mar. 2014 • • • •

NXS ‘Selection’ Alternative Fund Index NXSRSAF 26 May 2014 • • • •

NXS Smart Allocation Global Fund ER Index NXSRSAGF 25 Apr. 2019 • • • •

NXS Real Estate Index NXSHREA 30 Mar. 2015 • • • •

NXS TARS Excess Return Index NXSRTARS 23 Sept. 2015 • • • •

NXS Real Estate II Index NXSHREA2 14 Mar. 2016 • • • •

NXS Momentum Fund Stars ER Index NXSRMFS 27 July 2016 • • • •

NXS Ultimate Fund Allocator Index NXSRUFA 31 Jan. 2017 • • • •

NXS Activist Equity Index NXSHACTE 12 Apr. 2017 • • • •

Natixis Best Fund Selection ER Index NXSRBFS 5 July 2017 • • • •

NXS Elite Funds Selection ER Index NXSREFS 8 Nov. 2017 • • • •

NXS Bond Fund Stars ER Index NXSRBFST 29 Mar. 2018 • • • •

NXS Risk Parity Fund Allocator Index NXSRPFA 18 Apr. 2018 • • • •

VOLATILITY/HEDGING

NXS Smart Option Overlay U.S. Index NXSHSOOU 11 Feb. 2016 • • • •

NXS Smart Option Overlay Europe Index NXSHSOOE 15 Feb. 2016 • • • •

NXS Optimized Options Overlay Europe Index NXSHOOOE 22 Apr. 2016 • • • •

NXS US Equity Call Overwriting Index NXSHECOU 26 Aug. 2016 • • • •

NXS US Equity Enhanced Buy Write Index NXSHEBWU 12 Sept. 2016 • • • •

NXS Flex Overlay Europe Index NXSHFOE 21 Apr. 2017 • • • •

NXS Flex Overlay US Index NXSHFOU 21 Apr. 2017 • • • •

NXS Europe Short Volatility Index NXSHSVEU 8 June 2017 • • • •

NXS Short Vol US Index NXSHSVUS 8 June 2017 • • • •
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DISCLAIMER
This document is for discussion and information purposes only. It is highly confi dential and it is the property of Natixis. It should not be 
transmitted to any person other than the original addressee(s) without the prior written consent of Natixis. This document is a marketing 
presentation. It does not constitute an independent investment research and has not been prepared in accordance with the legal requirements 
designed to promote the independence of investment research. Accordingly there are no prohibitions on dealing ahead of its dissemination. The 
distribution, possession or delivery of this document in, to or from certain jurisdictions may be restricted or prohibited by law. Recipients of this 
document are therefore required to ensure that they are aware of, and comply with, such restrictions or prohibitions. Neither Natixis, nor any of its 
affi liates, directors, employees, agents or advisers nor any other person accept any liability to anyone in relation to the distribution, possession or 
delivery of this document in, to or from any jurisdiction. This Document is only addressed to Investment Professionals as set out in Article 19 of the 
Financial Services and Markets Act 2000 (Financial Promotion) Order 2005 or to persons regarded as professional investors under equivalent 
legislation under a jurisdiction of the European Economic Area. This document is not for distribution to retail client. This document is communicated 
to each recipient for information purposes only and does not constitute a personalised recommendation. It is intended for general distribution and 
the products or services described herein do not take into account any specifi c investment objective, fi nancial situation or particular need of any 
recipient. It should not be construed as an offer or solicitation with respect to the purchase, sale or subscription of any interest or security or as an 
undertaking by Natixis to complete a transaction subject to the terms and conditions described in this document or any other terms and conditions. 
Any guarantee, funding, interest or currency swap, underwriting or more generally any undertaking provided for in this document should be treated 
as preliminary only and is subject to a formal approval and written confi rmation in accordance with Natixis’ current internal procedures. Natixis has 
neither verifi ed nor independently analysed the information contained in this document. Accordingly, no representation, warranty or undertaking, 
express or implied, is made to recipients as to or in relation to the accuracy or completeness or otherwise of this document or as to the 
reasonableness of any assumption contained in this document. The information contained in this document does not take into account specifi c 
tax rules or accounting methods applicable to counterparties, clients or potential clients of Natixis. Therefore, Natixis shall not be liable for 
differences, if any, between its own valuations and those valuations provided by third parties; as such differences may arise as a result of the 
application and implementation of alternative accounting methods, tax rules or valuation models. Prices and margins are deemed to be indicative 
only and are subject to changes at any time depending on, inter alia, market conditions. Past performance and simulations of past performance 
are not a reliable indicator and therefore do not predict future results. The information contained in this document may include results of analyses 
from a quantitative model, which represent potential future events that may or may not be realised, and is not a complete analysis of every material 
fact representing any product. Information may be changed or withdrawn by Natixis at any time without notice. More generally, no responsibility is 
accepted by Natixis, nor by any of its holding companies, subsidiaries, associated undertakings or controlling persons, or any of their respective 
directors, offi cers, partners, employees, agents, representatives or advisors as to or in relation to the characteristics of this information. The 
statements, assumptions and opinions contained in this document may be forward-looking and are therefore subject to risks and uncertainties. 
Actual results and developments may differ materially from those expressed or implied, depending on a variety of factors and accordingly there 
can be no guarantee of the projected results, projections or developments. Natixis makes no representation or warranty, expressed or implied, as 
to the accomplishment of or reasonableness of, nor should any reliance be placed on any projections, targets, estimates or forecasts, or on the 
statements, assumptions and opinions expressed in this document. Nothing in this document should be relied on as a promise or guarantee as to 
the future. It should not be assumed that the information contained in this document will have been updated subsequent to the date stated on the 
front page of this document. In addition, the delivery of this document does not imply in any way an obligation on anyone to update the information 
contained herein at any time. Natixis shall not be liable for any fi nancial loss or any decision taken on the basis of the information contained in this 
document and Natixis does not hold itself out as providing any advice, particularly in relation to investment services. In any event, you should 
request any internal and/or external advice that you consider necessary or desirable to obtain, including any fi nancial, legal, tax or accounting 
advice, or any other specialist advice, in order to verify in particular that the investment(s) described in this document meets your investment 
objectives and constraints, and to obtain an independent valuation of such investment(s), and the risk factors and rewards. Natixis is supervised 
by the European Central bank (ECB). Natixis is authorised in France by the Autorite de controle prudentiel et de résolution (ACPR) as a Bank – 
Investment Services Provider and subject to its supervision. Natixis is regulated by the AMF in respect of its investment services activities. In the 
UK, Natixis is authorised by L’Autorité de Contrôle Prudentiel et de Résolution and subject to limited regulation by the Financial Conduct Authority 
and Prudential Regulation Authority. Details about the extent of our regulation by the Financial Conduct Authority and Prudential Regulation 
Authority are available from us on request. In Germany, NATIXIS is authorized by the Autorité de contrôle prudentiel et de résolution (ACPR) as a 
bank – investment services provider and is subject to its supervision. NATIXIS Zweigniederlassung Deutschland is subject to a limited form of 
regulation by the Bundesanstalt für Finanzdienstleistungsaufsicht (BaFin) with regards to the conduct of its business in Germany under the right 
of establishment there. The transfer/distribution of this document in Germany is performed by/under the responsibility of NATIXIS Zweigniederlassung 
Deutschland. Natixis is authorised by the ACPR and regulated by Bank of Spain and the Comisión Nacional de Mercado de Valores (CNMV) for the 
conduct of its business under the right of establishment in Spain. Natixis is authorised by the ACPR and regulated by Bank of Italy and the CONSOB 
(Commissione Nazionale per le Società e la Borsa) for the conduct of its business under the right of establishment in Italy. Natixis is authorised by 
the ACPR and regulated by the Dubai Financial Services Authority (DFSA) for the conduct of its business in and from the Dubai International 
Financial Centre (DIFC). The document is being made available to the recipient with the understanding that it meets the DFSA defi nition of a 
Professional Client; the recipient is otherwise required to inform Natixis if this is not the case and return the document. The recipient also 
acknowledges and understands that neither the document nor its contents have been approved, licensed by or registered with any regulatory body 
or governmental agency in the GCC or Lebanon. This document is not intended for distribution in the United States, or to any US person, or in 
Canada, Australia, the Republic of South Africa or Japan.


