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FTSE Wins Consolidated CalPERS Benchmark Assignment 
 
 

New York, March 15, 2001 – FTSE, the global index company, announced that the California 

Public Employees Retirement System (CalPERS), the US’s largest public pension fund with $170 

billion in assets, will use a customized version of the FTSE All-World Index as their primary 

international equity portfolio performance benchmark.   

 

“The decision by CalPERS to adopt the FTSE All-World index as their international benchmark is 

a major win for FTSE in the US market and follows other major mandate success we have 

recently had in Asia and Europe,” said Jane Staunton, President of FTSE Americas.  “CalPERS’ 

endorsement is indicative of the growing importance of FTSE indices as an international, global 

benchmark for pension funds and investment managers throughout the North American 

marketplace.” 

 

CalPERS has adopted the FTSE benchmark for both the passive and active international funds, 

which amount to approximately $35 billion.  Around $26bn is passively managed with the 

remaining $10 billion in actively managed funds.   CalPERS previously used a hybrid 

FTSE/International Finance Corporation benchmark for its passive portfolio and MSCI for its 

active mandate.  The move to a consolidated benchmark was signaled at CalPERS’ October 

1999 investment committee meeting, when the CalPERS investment staff recommended 

switching managers.  The transition to the FTSE All-World will extend over the course of several 

months. 
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Michael Gormley 

(212) 771-6678 
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Sandra Steel 

+ 44 20 7448 1821 

 

 



Notes to Editors  

About FTSE 

FTSE is one of the world’s leading experts in the creation and management of equity indexes and is 
jointly owned by the London Stock Exchange and the Financial Times. With offices in London, New York 

Paris and Frankfurt, FTSE services clients in 77 countries worldwide.  It manages and develops globally 
recognized indexes ranging from the FTSE All-World Index to the real time FTSE Eurotop series and the 

FTSE 100. The company has collaborative arrangements with the London, Amsterdam, Brussels, Norex, 

Euronext, Athens, Luxembourg, Cyprus and Madrid stock exchanges, as well as with Nikkei of Japan 
(Nihon Keizai Shimbun, Inc). 

 
FTSE indexes are used extensively by investors world-wide for investment analysis, performance 

measurement, asset allocation and for creating a wide range of index tracking funds. Committees of 

senior fund managers, derivatives experts, actuaries and experienced practitioners independently review 
all changes to the indexes ensuring that they are accurate, timely and without bias.  Real time FTSE 

indexes are calculated on systems managed by Reuters. Prices and FX rates used are supplied by 
Reuters.   

 

 


