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GPW Benchmark publishes values of 48 indices, including 41 indices of GPW Main 
List, 6 bonds indices and 1 index of NewConnect. GPWB disseminates values of 8 
main indices, 14 sector indices, 10 strategy indices, 4 national indices and 5 
macrosector indices. sWIG80 is the small-cap index and consists of 80 small size 
companies of the GPW Main List. 
   
 
 
 

 
 

 

 

 

 

 

 

Index name:   sWIG80 
ISIN code:   PL9999999979 
Base date:    31 December 1994 
Base value:   1,000.00 
Base market cap:   301,401,700.00 
Index launch:    31 December 1994 
`` 

 number of shares in free float higher than 10%; 
 value of shares in free float higher than € 1 M; 
 min. 1 trade in the last 3 months; 
 the company cannot be marked in any specific manner 

(eg. bankruptcy); 
 the company may not be eligible to ALERT LISTS 

segment and assigned to the Lower Liquidity Space.  
 

Constituents of the sWIG80 index are 80 (excluding 
WIG20 and mWIG40) companies with the highest 
position in the Ranking selected based on data following 
the trading session on third Friday of February, May, 
August and November. The Ranking is based                                    
on 12-month turnover values and  free float market 
capitalization based on closing price selected from the 
last 5 trading sessions before the ranking day. Companies 
that meet the Monthly Turnover Ratio (MTR) criterion in 
the last 12 months before ranking date are eligible for the 
index. Companies in the last quartile of free-float 
capitalization are excluded from the ranking. The sWIG80 
index excludes dual-listed companies with the market 
cap over the median of mWIG40 market cap companies. 
Periodic adjustments are made following the trading 
session on third Friday of June, September and December 
and the annual revision is made after session on third 
Friday of March. The weighting of a single company in the 
index may not exceed 10%. The weightings of the 
companies whose percentage shares exceed the above 
limits are reduced. 
Weightings of all index participants are determined 
based on the number of shares in free float and rounded 
up to the nearest whole thousand. If the number                            
of shares in free float is higher than the number of shares 
introduced into stock exchange trading, then the 
weighting is the number of shares introduced into stock 
exchange trading. 
sWIG80 is a price index and thus when it is calculated                  
it accounts only for prices of underlying shares whereas 
dividend income is excluded.  
 
 
Theoretical values:         08:30 – 09:00 

Opening:    09:00 

Current values:   09:00 – 17:10 every 60 sec. 

Closing:   17:10 (17:15 repeated) 

 

Index values: dane.historyczne@gpw.pl 

Historical portfolios: dane.historyczne@gpw.pl 

Subscription: dane.historyczne@gpw.pl 

 
 

Methodology questions: indeksy@gpwbenchmark.pl 

Derivatives questions: pochodne@gpw.pl 

Structures questions: struktury@gpw.pl 

License: dane.historyczne@gpw.pl 

Constituent Sector
Market cap                
(PLN mill.) Weight (%)

ASSECOSEE software               1,108.68 5.338
BNPPPL   commercial banks       1,041.66 5.015
ALUMETAL non-ferrous metallurgy 736.82 3.547
RYVU     Biotechnology          671.23 3.232
ABPL     computers & electronics 642.88 3.095
VRG      clothes & footwear     596.66 2.872
ECHO     real estate rent       477.07 2.297
STALPROD steel metallurgy       464.58 2.237
ARCTIC   paper & packaging      432.81 2.084
FERRO    construction materials 424.84 2.045
Total: 6,597.23                31.762

Indicator 2022 2021 2020 2019 2018 2017
YTD PLN (%)         -12.76 24.6 33.64 13.94 -27.57 2.36
YTD EUR (%)         -14,64 23.43 25.67 15.08 -29.7 8.37
P/E      8.56 11.09 51.46 57.59 13.94 13.71
P/BV        0.94 1.08 1.01 0.99 0.91 1.2
Dividend yield (%)           3.8 2.5 1.9 4.1 4.1 3.7
Volatility     16.06 11.46 20.67 6.17 8.21 7.14
Average spread  (bp)              69.95 104.53 108.19 98.87 87.56
Share In turnover ( %)        3.49 5 3.27 2.26 4.17 3.94
Share of large trades In 
turnover (%)* 16.51 21.12 17.86 32.97 44.95 41.28
Share of large trades In 
number of trades (%)* 0.39 0.63 0.42 0.57 0.99 1.08
Average value of trade              
(PLN thous.) 3.4 4.2 3.41 3.89 4.97 5.45
Average value of order                   
(PLN thous.) 5.43 7.07 5.74 8.26 8.26 9.29
*trades over EUR 10,000
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