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 FTSE Russell pleased to support the growth of liquid alternative funds 
with a new index 

 New reference benchmark used for the launch of the Vanguard 
Alternative Strategies Fund 

 
FTSE Russell, the global index provider, today notes that Vanguard has selected the FTSE 3-month US T-Bill 
+4% (per annum) Index as the primary benchmark for the Vanguard Alternative Strategies Fund.  The fund 
follows an actively managed approach and invests in a variety of diversified alternative strategies. This fund will 
be added as an underlying investment within the Vanguard Managed Payout Fund, which was first launched in 
2008. 
 
Caroline O’Shaughnessy, Managing Director, Sales and Marketing at FTSE Russell said:  
“FTSE Russell has world-class expertise in developing fixed income benchmark solutions for its clients, using 
recognised index methodology and transparent, rules-based standards to help meet the increasingly 
sophisticated needs of market participants around the world. As our clients develop their liquid alternative 
investment offerings, we are delighted to be able to support this evolution with the provision of bespoke FTSE 
fixed income benchmarks”. 
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About FTSE Russell: 

FTSE Russell is a global index leader that provides innovative benchmarking, analytics and data solutions for investors 
worldwide.  FTSE Russell calculates thousands of indexes that measure and benchmark markets and asset classes in more 
than 80 countries, covering 98% of the investable market globally and trading on over 25 exchanges worldwide.  
 
FTSE Russell index expertise and products are used extensively by institutional and retail investors globally. Leading asset 
owners, asset managers, ETF providers and investment banks use FTSE Russell indexes to benchmark their investment 
performance and create ETFs, structured products and index-based derivatives.  
 
A core set of universal principles guides FTSE Russell index design and management: a transparent rules-based 
methodology is informed by independent committees of leading market participants. FTSE Russell is focused on applying 
the highest industry standards in index design and governance. FTSE Russell is also focused on index innovation and 
customer partnerships as it seeks to enhance the breadth, depth and reach of its offering. 
 
FTSE Russell is wholly owned by London Stock Exchange Group. 
 
For more information, visit www.ftserussell.com  
 
© 2015 London Stock Exchange Group companies. 
 
London Stock Exchange Group companies includes FTSE International Limited (“FTSE”), Frank Russell Company (“Russell”), MTS Next Limited (“MTS”), and FTSE TMX 
Global Debt Capital Markets Inc (“FTSE TMX”). All rights reserved. 
 
“FTSE®”, “Russell®”, “MTS®”, “FTSE TMX®” and “FTSE Russell” and other service marks and trademarks related to the FTSE or Russell indexes are trade marks of the 
London Stock Exchange Group companies and are used by FTSE, MTS, FTSE TMX and Russell under licence.  
All information is provided for information purposes only. Every effort is made to ensure that all information given in this publication is accurate, but no responsibility or 
liability can be accepted by the London Stock Exchange Group companies nor its licensors for any errors or for any loss from use of this publication. 
Neither the London Stock Exchange Group companies nor any of their licensors make any claim, prediction, warranty or representation whatsoever, expressly or impliedly, 
either as to the results to be obtained from the use of FTSE Russell indexes or the fitness or suitability of the Indexes for any particular purpose to which they might be put.  
 
The London Stock Exchange Group companies do not provide investment advice and nothing in this communication should be taken as constituting financial or investment 
advice. The London Stock Exchange Group companies make no representation regarding the advisability of investing in any asset. A decision to invest in any such asset 
should not be made in reliance on any information herein. Indexes cannot be invested in directly. Inclusion of an asset in an index is not a recommendation to buy, sell or 
hold that asset. The general information contained in this publication should not be acted upon without obtaining specific legal, tax, and investment advice from a licensed 
professional. 
 
No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical, photocopying, recording or 
otherwise, without prior written permission of the London Stock Exchange Group companies. Distribution of the London Stock Exchange Group companies’ index values 
and the use of their indexes to create financial products require a licence with FTSE, FTSE TMX, MTS and/or Russell and/or its licensors. 
The Industry Classification Benchmark (“ICB”) is owned by FTSE. FTSE does not accept any liability to any person for any loss or damage arising out of any error or 
omission in the ICB. 
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