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FTSE Announces the Launch of the  
FTSE Global Minimum Variance Index Series   

 

  

 Sydney, Tokyo, Hong Kong, London, New York, 01 August 2012: FTSE Group 

(“FTSE”), the award winning global index provider, today announces the launch of the FTSE 

Global Minimum Variance Index Series.  

 

FTSE has combined its index and analytics expertise to develop the new FTSE Global 

Minimum Variance Index Series. Peter Gunthorp, Managing Director - Research & Analytics, 

comments: “In the current economic environment and given the nature of equity market 

returns in recent years, investors are increasingly interested in lower volatility investments 

which concentrate on improving their risk return profile whilst maintaining their allocation to 

global equity markets. The FTSE Global Minimum Variance Index Series will provide global 

investors with new product and benchmarking opportunities to meet their requirements.” 

 

The series aims to deliver reduced index volatility, thereby offering potential improvements 

to the risk reward trade-off. Investors looking for a broad, diversified and investable 

portfolio incorporating a low volatility/variance objective may wish to use the FTSE Global 

Minimum Variance Index Series to support these objectives. Volatility reduction is achieved 

using an intuitive, transparent rules-based approach that minimizes historical variance and 

results in a broad index which is diversified across country, industry and stock levels.  

 

Key Features 

• Targets a more efficient investment portfolio through reduced volatility. 

• Diversified index outcomes. 

• Transparent approach with minimal constraints. 

• Expected returns play no role. 

• Academic evidence of a low volatility effect. 

 

Based on the widely adopted FTSE All-World Developed Index Series, the FTSE Global 

Minimum Variance Index Series provides investors with an alternative to traditional cap 

weighted approaches, whilst maintaining full allocation to the relevant equity market. The 

global series follows on from the launch of the FTSE 100 Minimum Variance Index and 

includes the following indices: 

 



 

 FTSE Developed Minimum Variance Index 

 FTSE Developed Europe Minimum Variance Index 

 FTSE Developed Europe ex UK Minimum Variance Index 

 FTSE Eurobloc Minimum Variance Index 

 FTSE Developed Asia Pacific Minimum Variance Index 

 FTSE Developed Asia Pacific ex Japan Minimum Variance Index 

 FTSE USA Minimum Variance Index 

 FTSE Japan Minimum Variance Index   

-Ends- 

 

For more information, please contact: 
 

Press contacts:  
 

Hong Kong 

Emily Mok, Tel: +852 2164 3333 or email media@ftse.com  

London  

Annie Evangeli Tel: +44 20 7866 1821 or email media@ftse.com  

New York 

Laurel Manning, Tel: +1 212-314-1142 or email media@ftse.com  

Sydney 

Amy Fong, Tel:  +61 2 92 93 2867 or email media@ftse.com 

Tokyo 

Stewart Ueno/Kentaro Kamei, Tel: +81 3 3581 3444 or email media@ftse.com 

 

If you are not a member of the press, please contact your local Client Services team 

 
Notes to Editors 

 
ABOUT FTSE GROUP 
 
FTSE Group (FTSE) is a world-leader in the provision of global index and analytical solutions. FTSE calculates 

indices across a wide range of asset classes, on both a standard and custom basis. FTSE indices are used 
extensively by investors worldwide for investment analysis, performance measurement, asset allocation, portfolio 
hedging and the creation of a wide range of index derivatives, funds, Exchange Traded Funds (ETFs), and other 
structured products. 
 
FTSE has built an enviable reputation for the reliability and accuracy of our indices and related data services. 
FTSE has a long tradition of listening and responding to the market so that it is at the forefront of developing 
new approaches to index design, many of which are now accepted as the market standard. FTSE prides itself in 
continuing to invest significant resource in researching and developing new index solutions. 
 
The foundation for FTSE’s global, regional, country and sector indices is the FTSE global equity universe, which 
covers over 7,400 securities in 47 different countries and captures 98% of the world’s investable market 
capitalization. FTSE’s flagship global benchmark, the FTSE All-World, is used by investors worldwide to structure 
and benchmark their international equity portfolios.  
 
Exchanges around the world have chosen FTSE to calculate their domestic indices. These include ATHEX, Bolsas 
y Mercados Españoles, Borsa Italiana, Bursa Malaysia, Casablanca SE, Cyprus Stock Exchange, IDX, JSE, LSE, 
NASDAQ Dubai, NYSE Euronext, PSE, SGX, Stock Exchange of Thailand and TWSE. In addition, FTSE works with 
a variety of companies and associations to deliver innovative index solutions which provide the market with fresh 
opportunities.  
 
FTSE is an independent company owned by the London Stock Exchange Group.  
 

For more information visit www.ftse.com  
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