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FTSE STABLERISK INDEX SERIES

The FTSE StableRisk Index Series, designed in association with AlphaSimplex Group, LLC, are a family of risk

controlled multi-asset indices which seek to capture long-term expected returns with less extreme shifts in

short-term risk levels. This is achieved by using a portfolio of liquid futures contracts representing assets,

rebalanced as often as daily, with the objective of maintaining the portfolio’s volatility at a given level.  The

indices offer exposure to four asset classes:  

• Equities • Commodities

• Currency • Interest rates

A separate index is calculated for each asset class, and a composite index including all asset classes is also

available.  The FTSE StableRisk Index Series includes the FTSE Stable Risk Indices, which are long-only indices;

and the FTSE StableRisk Trend Indices which follow a simple momentum portfolio policy and hold both long-

and short- futures contracts.  

FEATURES

• Helps investors gain long term exposure to

rewarding but risky assets without being

fully exposed during volatile periods, which

are often associated with market

downturns.

• Rules-based, transparent, investable and

replicable.  

• Suitable for the construction of investment

vehicles, portfolio structuring, and

benchmarking.

• Indices are made up of a basket of futures

contracts representing a given asset class.

This basket is rebalanced as often as daily in

order to meet the index’s volatility target.

Futures contracts must meet minimum

liquidity requirements.

• Volatility targets for each index are

calculated using the trailing 10-year

average volatility for a traditional long-only

index representing each asset class.  

ABOUT ALPHASIMPLEX GROUP, LLC

AlphaSimplex Group is a registered investment

adviser that specializes in risk-controlled,

absolute return portfolios. All investment

strategies are systematic and seek to adapt to

changing market dynamics, relying primarily on

liquid futures and forward contracts. 

FTSE StableRisk Index Series

FTSE StableRisk Indices
(Long only)

FTSE StableRisk 
Equity Index

FTSE StableRisk 
Commodity Index

FTSE StableRisk 
Currency Index

FTSE StableRisk 
Interest Rate Index

FTSE StableRisk 
Composite Index

FTSE StableRisk 
Trend Equity Index

FTSE StableRisk 
Trend Commodity Index

FTSE StableRisk 
Trend Currency Index

FTSE StableRisk 
Trend Interest Rate Index

FTSE StableRisk 
Trend Composite Index

FTSE StableRisk Trend Indices
(Long and Short)



FOR FURTHER INFORMATION VISIT WWW.FTSE.COM, EMAIL INFO@FTSE.COM OR CALL YOUR LOCAL FTSE OFFICE:

BEIJING +86 (10) 8587 7722  DUBAI +971 4 319 9901  HONG KONG +852 2164 3333  LONDON +44 (0) 20 7866 1810  

MILAN +39 02 3604 6953 MUMBAI +91 22 6649 4180  NEW YORK (DOMESTIC TOLL-FREE) + 1 888 FTSE (3873)  

PARIS +33 (0)1 53 76 82 89  SAN FRANCISCO +1 888 747 FTSE (3873)  SYDNEY +61 (2) 9293 2864  TOKYO +81 (3) 3581 2811

INFORMATION

Index Launch
25 January 2010

Base Date
31 December 1999

Base Value
100

Index Calculation
End-of-day distribution

Currency
USD

Review Dates
Annually, in December

Index Rules
Available at www.ftse.com 

HISTORICAL PERFORMANCE AND VOLATILITY

PERFORMANCE VOLATILITY

3M 6M YTD 12M 3YR 5YR 10YR 3YR 5YR 10YR 1YR Vol 3YR Vol 5YR Vol
(%) (%) (%) (%) (%) (%) (%) (%pa) (%pa) (%pa) (%pa)* (%pa)** (%pa)***

FTSE All World Index -12.4 -12.0 -8.1 -0.1 10.2 1.6 76.5 3.3 0.3 5.8 16.8 25.8 21.0

FTSE StableRisk Composite Index 0.7 5.7 13.9 24.8 98.5 123.7 681.4 25.7 17.5 22.8 15.5 15.5 16.3

FTSE StableRisk Trend Composite Index 7.1 8.5 11.7 20.0 59.4 132.6 434.0 16.8 18.4 18.2 16.0 15.6 15.3

FTSE StableRisk Equity Index -18.3 -20.5 -19.0 -12.0 6.4 -5.6 61.0 2.1 -1.2 4.9 19.5 19.0 16.2

FTSE StableRisk Trend Equity Index -11.8 -15.8 -16.7 -11.2 -4.9 21.6 150.6 -1.7 4.0 9.6 19.1 17.4 15.8

* Based on daily annualised total returns using 252 trading days in a year
** Based on weekly annualised total returns using 52 weeks (Wednesday to Wednesday)
*** Based on monthly annualised total returns
SOURCE: FTSE Group, data as at 15 September 2011

SOURCE: FTSE Group, data as at 15 September 2011

PERFORMANCE VOLATILITY

3M 6M YTD 12M 3YR 5YR 10YR 3YR 5YR 10YR 1YR Vol 3YR Vol 5YR Vol
(%) (%) (%) (%) (%) (%) (%) (%pa) (%pa) (%pa) (%pa)* (%pa)** (%pa)***

FTSE StableRisk Currency Index 0.5 4.7 7.8 10.7 18.5 45.9 110.6 5.8 7.8 7.7 9.1 8.4 8.9

FTSE StableRisk Trend Currency Index 0.6 4.8 8.5 10.8 7.6 21.6 64.5 2.5 4.0 5.1 9.2 8.2 8.3

FTSE StableRisk Interest Rate Index 3.9 6.0 7.2 6.2 24.2 27.6 41.7 7.5 5.0 3.5 3.4 3.7 3.6

FTSE StableRisk Trend Interest Rate Index 4.8 6.5 5.3 3.3 20.5 33.3 49.1 6.4 5.9 4.1 3.3 3.7 3.3

FTSE StableRisk Commodity Index 2.1 -3.6 4.5 21.9 49.4 90.0 318.7 14.3 13.7 15.4 19.0 19.3 17.0

FTSE StableRisk Trend Commodity Index 3.7 -4.9 2.4 18.9 28.1 74.4 162.0 8.6 11.8 10.1 20.1 19.3 18.8

* Based on daily annualised total returns using 252 trading days in a year
** Based on weekly annualised total returns using 52 weeks (Wednesday to Wednesday)
*** Based on monthly annualised total returns
SOURCE: FTSE Group, data as at 15 September 2011

SOURCE: FTSEGroup, data as at 15 Septermber 2011

© FTSE International Limited (“FTSE”) 2011. All rights reserved. 

The FTSE StableRisk Trend Index Series is calculated by FTSE
International Limited (“FTSE”) or its agent.  All rights in the FTSE
StableRisk Trend Index Series vest in FTSE and AlphaSimplex Group
LLC (“AlphaSimplex”).  “FTSE®” is a trade mark of the London
Stock Exchange Plc and the Financial Times Limited (collectively with
AlphaSimplex referred to as the “Licensors”) and is used by FTSE
under licence.  “AlphaSimplex™” and “StableRisk Trend™” are
marks of AlphaSimplex, and are used by FTSE under licence.  

Whilst every effort is made to ensure that all information given by
FTSE in this publication is accurate, FTSE and the Licensors shall not
be liable (including in negligence) for any loss howsoever caused
(except as prohibited from exclusion by statute) arising out of the
use of any of the FTSE StableRisk Trend Index Series by any person.
Distribution of any of the FTSE StableRisk Trend Index Series and the
creation of financial products requires a licence with FTSE and / or
the Licensors. No part of this publication may be reproduced, stored
in a retrieval system or transmitted by any other form or means
whether electronic, mechanical, photocopying, recording or
otherwise without the prior permission of FTSE. All information is
provided for information purposes only, nothing in this document is
intended to constitute financial or investment advice and you should
exercise your discretion in portfolio construction.  
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FTSE All World Index FTSE StableRisk Composite Index

FTSE StableRisk Equity Index FTSE StableRisk Trend Equity Index

FTSE StableRisk Trend Composite Index
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FTSE StableRisk Currency Index FTSE StableRisk Trend Currency Index

FTSE StableRisk Trend Interest Rate Index FTSE StableRisk Commodity Index FTSE StableRisk Trend Commodity Index

FTSE StableRisk Interest Rate Index


