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Index Definitions 
 
Russell 2000 
The Russell 2000 Index measures the performance of the 2,000 smallest companies in the 
Russell 3000 Index, which represents approximately 8% of the total market capitalization of the 
Russell 3000 Index, with all values expressed in U.S. dollars. 
 
Russell 3000 
The Russell 3000 Index measures the performance of the 3,000 largest U.S. companies based 
on total market capitalization, which represents approximately 98% of the investable U.S. equity 
market, with all values expressed in U.S. dollars. 
 
Russell Microcap 
The Russell Microcap Index measures the performance of the smallest 1,000 securities in the 
small-cap Russell 2000 Index along with the next smallest 1,000 companies, based on a ranking 
of all U.S. equities by market capitalization. 
 
Russell Midcap 
The Russell Microcap Index measures the performance of the smallest 1,000 securities in the 
small-cap Russell 2000 Index along with the next smallest 1,000 companies, based on a ranking 
of all U.S. equities by market capitalization. 


