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Russell 1000® Index

KXEOMATHIIEHREROEELEZEY £33, Apple. Microsoft, Amazon. Tesla,
Alphabet, Meta ZIZ L&, HRMICEZLER - Y—EXZ2H/HIET 52 REENZZENRTL
£9, ZLTHICKERBEDHRZEI REROBENSEHEBHRLTEITE I ENRELAEN
Fd, FAFT IV IERERREZRITH2HHTIE. REREEDEIMNDLAA ST I v IICEDD
LDTY,

O LIREREDZAF I X L% RA LY —B2BEYICREYT 22 &h, KEKRAEHICIE
kRO 5NET, AFETIE. Russell 1000 Index ', HEBFORTCHELRKERGFETH S
KEABMRATHBOEDY X—>v ZLTEDXAFIXLERLZA LY —DDEREKNICE
WTCELIRVFY—ITHHIEZBROMNILET,

Russell 1000 Index B KEDIXERICZIF SN B EH
TARTORERBKA T v 7 ZAAELEWVI DITTIEARL, +oRBHRE2FLEDLE TULAN
ANZESTZOREBIEIENLD LNEH A

BE 40 F(ThH7= Y. Russell 1000 Index (FATHETEHBL TUWE LT,
tOKREMRA > T v 7 REY 10 FH B, [FROME LAY IR ZHEAAN
FEMRRAEOX Y FOY -2 ANTHWO%RAA VT v IR
fthd Russell 1 T v 0 REEHICEL 2a—IVARDA YTV IR - 77 I —%HERK
JA—ZXBLONRY 12—« AZAILDET AV k%D TRE
A>Ty 7 ADOFEUAA LI EE7-DICAY FRAY —% FEHRRICHE

BN TEEIDBEAMOEVWARYFY—7 ZBRT 5I1C1E, [BHi] Xy Fay—%2H03
NZEJ2EL FTSE Russell [3FEXTWET, EWVEINIE, RV F—T7DOEBLE LB IL—ILIE,
MIZ PG| HIRICE T 2R MFHELEL LAEVWDEDTHEINETT, BEERIC, BRIFROZE
EREICEBLTH, TENLBRERIIERT Z2LELDHY £9, IR IX. Russell 1000 & S&P500
FEBLLHREREKORFY—7 E LTELKFBAINTVWETA, TOBEXY FAY -
B 9 (TERZHR) .

12023 £ 6 B 30 HIRTE. FTSE Global All Cap Index (49 0%EES L OHFEEMIFOA - & - Nk TERENS FTSE
Russell DRV F<—7) OBRBIAO P TKEGRATENL ED ZEIEE 61% 8, HE 2 LoKkmiH (HEX) o7 4 HLE
HEEST6.2% TY,

FTSE Russell



https://research.ftserussell.com/Analytics/FactSheets/Home/DownloadSingleIssue?issueName=GEISLMS&isManual=False

Russell 1000® Index
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Russell 1000® Index
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Russell 1000® Index

Microsoft, Amazon. Netflix, Tesla @355, Russell 1000 ~D¥E A ANEFEH > S&P500 (ZHE &
ANonsdEcomic, 1,000 ~ 17,000% H ok L F A2 XK ITTLNE T,

ATy D RNDENESEZE L /- T+ — 7 > B - Russell 1000 3 S&P500
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Russell 1000 S&P 500 IV YR—> 1000 o AE#EA
Stt4 IPO Li54H ~3BH0 (A) ~3EfN (B*) (%) N&a—y
Apple 1980 &£ 12 A 1981 £ 3 B 1982 £ 11 A 30% -0.7%
Microsoft 1986 £ 3 A 1986 £ 3 A 1994 £ 6 A 3,270% -6.1%
Starbucks 1992 £ 6 B 1993 &£ 6 A 2000 £ 6 A 523% -6.0%
Amazon.com 1997 £5 A 1997 £ 7 A (R2) 2005 % 11 B 3,043% 6.4%

1998 £ 7 A (R1)

Netflix 2002 £ 5 B 2002 £ 6 A (R2) 2010 & 12 A 2412% 6.7%

2009 £ 6 A (R1)

Alphabet 2004 £ 8 A 2004 £ 9 A 2006 £ 3 A 201% 2.5%
(Google)

2010 £ 6 A 2010 £ 9 A 2020 &£ 12 A 17,192% 6.1%
Meta Platforms 2012 €5 A 2012 %6 A 2013 &£ 12 A 46% 0.8%
Inc (Facebook)
Lululemon 2007 £ 7 A 2015 F 6 A RIE* 480% -6.1%
Athletica
Block Inc 2015 % 11 A 2015 % 12 A S 409% -3.9%
(Square)

2018 &£ 12 A 2019 £ 3 A 2021 &7 A 1,638% 2.0%
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Russell 1000® Index

WYL KBIBR YV FI—I BRI LDERE
Ry FI—=71F, SEFIFHRHHSMEIC ioT&§7mﬁz®%b@5&BTﬂ%éﬂ1wi
¢oL#L\ﬁtﬁ%fﬁv7@ﬁ§%ﬁf%#Ekﬂﬁm%r&’ Zeld. T DEALE R
RZZALY —ICIRAD=DICHBY R FIY—7 % B vsptb‘i%’cﬁ

MBRICEEDTIHE/IEHBE I X DR T+ —< AP AU ARET 2I121E, N>
FY—7 I FOQOREN T, QEY a—bat, »OBFEETESZHOTRITNIERY FH A,

IND 3 DOFEICRITERVFY—01F, ATy I XEBHEOR—- M7+ ) FDOEET S
ITIVRR=T v —%BHEWN, TOVRY /) 2=y - TA77ALZBYICRKRTEE A, £
DIER, BROoTBEYPCTFHELREREZBLILEEZONET,

HRBFENKEL, ZNHEABY DRE— FTELT H2RAERICEVWTHAB, HREFZ T
ABILIGRIT D KE, ZARBKEREDXA FIXLERZA LY —HOBUIIRMT 2 Z &1E, XK
ERAIEHUCIFTRROONEINETL £ Do AR TITEN L 72L& D12, Russell 1000 Index 1%
BRAMDSWIL—IRN=—ZD XY FAY—TERIN, AT F Y RALBEID—BLIHET
ﬁbﬂfbi¢ AT Iy IV BBRREHRITDKEREOEDHE, ERICE IV THELDE
ICRIBT 2, KEDKERDE TIEL < Russell 1000 Index iR >Fv—27 & LTIHRAINT
b%%% I, COBRZIRERENHEL TVWEILERLTVLEIDOLE LNELT A,

<Appendix> RussellUSA YTy oREIF?

Russell US 4 > 7 v 7 X%, KEMATHOBM%Z KM L7 FTSE Russell DT A > T
YOIRXT77IV—TF, TADHEERICE > TLLFAINTEY, EREEKSIL 12 J8
FILAEBZET % 1984 EroEHIEE -7 Russell US 41 > 7 v 7 X E, 1978 £ 12 B 29
HUEDBET —R%EHhNN\—L, 40 FULOEEZFHL £,

22022 4 B 1 BICAREINA 2021 £ 12 B 31 HES O eVestment (MR ERMIFEE) . Morningstar (A ARERME T
WEIEFE, RBER. ETF) . FTSERussell DX & HICL B 2D/ y Y TEBEDT—%, BRAEERS (AUM) OF — &I
ld. BRRYFR—IREEN, BYCH T aviEBA SN TWET, EEE BT 270, FTSE Russell AAEZEINE L 7=/¢
Y TBEREZET -2 oBRASNTWET, FTSE Russell 37 —Z DIEREMICOWTRIIT 2L D TEH Y A,

FTSE Russell




Russell 1000® Index
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*Jon A. Christopherson, David R. Carifio and Wayne E. Ferson, Portfolio Performance Measurement

and Benchmarking, New York: McGraw Hill (2009) 329 ~ 330 =*—
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Russell 1000® Index

Russell US 4 > 7w 2 X - #iik - #81E DEL

Total Return Index USD
(logarithmic scale)

January 1984 January 1987 June 1993 June 1995 June 2004 June 2007 June 2011 Sept 2017
1000000 ° ! b Imol d ini
v Russell 1 R Russell 1000 Effective date ple Minimum 5%
Style Indexes changed to last incorporated ban_dlng for style voting nghls
adopt multi- Friday in June around market assignment to hurdle introduced
variable style to avoid US cap prevent the for new
methodology. holiday-related breakpoints cccurrence of constituents.
market for existing smaller, less Five year
illiquidity. index meaningful grandfathering
January 2002 Enh d b : period for existing
Began using index files allow reducing constituents.
100000 primary managers to turnover and
June 1989 exchange rebalance on ensuring June 2013
pricing rather prefered date. movement If Recon date falls June 2023
i Loy than compasite Nasdaq Closing  between small ~ on 2890or 30, Rank date
R:mns‘tlwmn price to improve Cross and large cap previous Friday. T
hangeim index implementedas  only when business day in
e replicability. source for material. April.
‘;aer::ae:lmba::: on closing prices, If Recon date
" improving falls on 28, 28,
10000 il replicability. 30, previeus
to balance Friday
market .
representation
with minimal
tumover.
June 2017
Reconstitution rank
Feb 2014 day moved to an
earlier date in May
1000 Sept 2004 (from month-end).
Eligible IPOs added Style indexes still

to indexes quarterly ranked at end of May.

rather than Free float and share
annually, reducing changes implemented
reconstitution quartery (from
turnover while annually and monthly,
improving market respectively).
represantation.
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=Total Return Index Value Methodology enhancements Index launches
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Russell 1000® Index
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A EDHE D I EAAEETT (Russell 1000 Value & Russell 1000 Growth Z A& hHht
% & Russell 1000 Index (272 ) £97),

CHDEY 2 —ILRKDEFEAIEEI N/ Russell US 1 > TF v o X, wER— b7+ U AERIC
BWTIEBLEWHARICELTBY, X74+4—< AR YXZHATFIZCHE@EL TWET,

Russell US 7 > 7w 2 XDE 2 — LT DRET

2Jk6,84718
5 ) Russell 3000° Index Russell 10002 Russell Top 500 Index | Russell Top 200° Index [ Russell Top 50°
o TR Index Mega Cap Index
AREITHIS O Rl 4558 Russell 3000° Index>86% [ Russell 30002 IndexD70%
_1i73,0008518 Russell 30002 Index(>94% Russell 3000° Index)46%

SRERE ORAEF
#9

26,8471 L 23K6,84741 )L

1,46018 1 )L

41118F L

Russell Midcap® Index

123%8F )L Russell 3000° Index)24%

Russell 2500
Index
DEFIL Russell 3000° Index)14%

Russell 2000° Index

8188,92015 o 1

Rl ﬁiﬂ‘ﬁ’ﬁ Russell 3000® IndextD6%
1{85,950 5 F L

185,950

FL

3,010k )L

HFfr: FTSE Russell, 2023 £4 A 28 BEE S DT — 4%, Russell Index D ##RIZ. 2023 E4 A28 B0 > ¥ JHEBEADEE
MR ANERRTHY ., 20236 A 23 AOBBHRTRICEMEAY £9, TWEAADKER, A5 100% (22 5 R WMEELH Y &
3, Russell Index OIFEFREED 7L — 7R A >~ ME, 2023 EDOHIRAER S OFRBEASRICEILTWET, ORIk
DOFREIF, FRAARTICER SN BHNATL—I0RA Y rThY . BERKEOXSADIBIEEENTVWELA, KlHkE
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Russell 1000 OB (2 (ZFEAEOENIL—ILR—ZDO AY RO —AANS A - HKEKXTIS
DREKET AV bERYGCRBLTWET - BEOBREES DDA TYTIToLNET (7
na— ?’\7_ |\//|\\)

Russell 1000 D EZE

1 2 3 Z S

FTATOHKEHRNE  REEHEAEERS EM#E5E 3,000 5 B HEEIA T vy KEHFORussell
W& (ICIEEBA BoHRE BT L A MRussell 3000 % 1000 &/ Eigo
T _Hfi7 4,000 $AEE  BE Russell 2000 # &%

b

Russell 3000E™ Russell 3000® Russell 1000®
Index Index Index

~1,000884A

~7,0008%4A ~5,0005%4R Up to 4,000554A 3,000%44A Russell 2000°Index
~2,000881R

HFfr: FTSE Russell, 2023 &£ 8 B
3E: 3,000 7 FILAFBZ 2 8Ei&8aiRA° 4,000 #2812 7574 L 54, Russell 3000E (CHEA AN SN B $IRDE L, 4,000 Kis& ) £9,

miGEdh oG
£9. $RNTORELSH®RA (K 7,000 $217) DIEHREUE L £,

FE R Z BRS

EARARMALUT TERS | SN TV 2 3810, REMEAME VSRR, RATHREISX LIRS | Alge B aaME
WEAIR, BAENFIREIN TV AL L, TNEELHEREBRALET, COXT v 7 THEME
(%7 5,000 #IRE TRON KT,
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Russell 1000® Index

Russell US 7 > 7 v 2 X DA 11/ [EHNEE

A AN

HFB;T} « EUoL—F. OTC JUF 1 ih— FERfA
« JO-Z PRIV FREREER. UET oS- —lw T BaPILT - B3 RE
7%5“/’(78[3(551 w 2 HFRI BN EETIST (SPAC). EURR - Fa Oy A |- D
==
SMEIFRTE. KIEITEFLEESS (ADR)
BFh#4FE 3,000 A FILAE DS
N FE THEICIEEFFRFRREAS (UBTI) £ 5725 LT 72884 *
RS 1.00 FILAFEOER EIFRAAIZRE 30 BRO Pk« ER)
EENTRIEEERT IS TR D° 5% A DEhTH
FRTED' 5% AE DA

ATTUA

JL—ILDEEHR L https://research.ftserussell.com/products/downloads/Russell-US-

indexes.pdf TZHEFR L 72 Wy,

EHEFE#E L5 4,000 D ERIA % FHR - IRGLI{T IS

Rz, F@FSEED 3,000 75 FLBOFIRICK Y IAA T, 4L 4,000 #4R% Fle. IRGI(T T L X
o 3,000 77 FILEIBR 5 EEEAIRA 4,000 $84R1Z55 727 L5, Russell 3000E (CHHA AN &
N2 $EIMDEIL 4,000 K el £,

Russell 3000 D5
4,000 $81RD 5 B, {7 3,000 £ TD A Russell 3000 Index ICHHAAN SN X T,

Russell 2000 # & U' Russell 1000 O

Russell 3000 Index D#ERLEAIRD 5 B, AL 1,000 fIE TORIRHDKEGA > T v 7 A TH D
Russell 1000 Index Z#Rk L. 7% Y ® 2,000 $2i@AVNEE A > 7 v 2 X @ Russell 2000 Index %
BRLET,

BRERARE S N-E. (WEICIS L Q) FERAREITTHN, —MREIICTEERIRER R D A
DA VT 7 RITERDFEERY £7,

Russell 1000 ® 7 v 77— + LA

WIEEE# (L, Russell 1000 B EDR Y FY— I ARROTIF LI A > M HEREICKKRT S
Fe®aIbEd, LAL, EHEECESEZHERT 27-5121E, Russell 1000 ICFRFHDIEHR %=
B ANTLARITNIERY 8 A,
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Russell 1000® Index

HIRDERAE

Russell US A > 7 v 7 REEE 6 ARIC. ZOHBEREEIOY—7T v b+ T—XRICEDWTEE
MOANBRZITo>TWET, BIROANBR LIE, A VT v I XAANDHRITOBINSE L Ok
A O NICERBIREO Y A4 FMRAEEZEKRL T,

BKATBOBZILERTHE120. ERABEA VT Y IRICE>TEERERZEFTHET,
EBEORWREIIRREZRIT. TNICHEVWKEMES EFE L ET (TFRD 2023 F£ 4 AFERICEIT
% Russell 1000 £ 10 $2i8% S 0B), %KMA LR T 2 & BEORMKIELIBINT 5720,
Russell 2000 »* % Russell 1000 ([CEH& L 7=FIHFEEL T,

Russell 1000 D_F(7#517 (2023 & 4 5 2 7#)

2023 rank 2023 total market cap 2022 rank 2022 total market Change from
Company by size (billions) by size cap (billions) 2022
Apple 1 $2.684.7 1 $2,545.6 5.46%
Microsoft 2 $2,284.6 2 $2,054.7 11.19%
Alphabet 3 $1.362.9 3 $1,524.4 -10.59%
Amazon.com 4 $1,082.0 4 $1,167.7 -7.34%
Berkshire Hathaway 5 $717.4 6 $703.5 1.98%
Nvidia 6 $685.4 9 $467.6 46.58%
Meta 7 $615.9 7 $551.5 11.68%
Tesla 8 $520.8 5 $896.8 -41.93%
Exxon Mobil 9 $480.4 13 $386.3 24.36%
Visa 10 $476.9 11 $422.5 12.88%

Source: FTSE Russell as of April 28, 2023

—F. EEPIRZ2DTHRMAE TREL TWD LS ADE(E, Russell 1000 7% Russell 2000 (2
MTITENBZZEAHY 9, Russell US 4 > T v 7 RlF. ERAEE WD TR R84 R EX
DIZHEWL, ZH LEEfbamEICKRIRL X9,

FTSE Russell
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Russell 1000® Index

MIEDEBARV b, AVYTYIRDTL—=IKRA Y M [ERRE] »PERAINIEH
Russell 1 > 7 v 7 23, HEARERC Ty b - F—F—HIPRvFv—27& LT 12 KK
WU L DEEZERL TWA7-%, Russell DIRAE B ILKE®RATHOFRITEOFTDH
BISEEESNDZANY PEENTUWET,

AEHYH. Russell 1 VT v 7 RCHEETARER— 74 FEFE O A —F—F. 1V T
I ZDEEICAELE THKREEZRTE L. UNT VY RETOIKRELNDHY £9, 2022 FDORIFAZH
IZiE. mEAEIT 2 £ TIC 1,430 B FILU EDERE ISP S8k L% L 7=, Russell D#RAEH
¥, FEZEBELC CREDOESEEIFMOEGIAEFTH2HILEEZASTL &L D,

A>Ty 0 ADEABRANEZ BT H7-0, Russell TIEAE & NEHOED T L — 2 K4
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Before After banding
banding April 28, 2023

Stock #1 $268478B

Russell
1000®

Russell
1000®

97 existing members of the Russell
Banding 2000 Index which rank above #1,000,

but have not risen above the “band”

remain within the Russell 2000

#1.000 S $608 97 companies f | 2.5%

#1,001 54.28 $24B 88 companies 2.5% 88 existing members of the Russell
Russell Russell 1000 Index which rank below #1000,
2000® 2000% but have not moved below the “band”

remain within the Russell 1000

#3,000 $159.5M

Source: FTSE Russell. Data as of April 28, 2023.
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https://research.ftserussell.com/products/downloads/Russell-US-indexes.pdf

Russell 1000® Index
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https://research.ftserussell.com/Analytics/FactSheets/Home/DownloadSingleIssue?issueName=US5017USD&isManual=True
https://research.ftserussell.com/Analytics/FactSheets/Home/DownloadSingleIssue?issueName=US5017USD&isManual=True

Russell 1000® Index
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Disclaimer

© 2023 London Stock Exchange Group plc and its applicable group undertakings (the “LSE Group”). The LSE Group includes (1) FTSE International Limited (“FTSE”), (2) Frank
Russell Company (“Russell”), (3) FTSE Global Debt Capital Markets Inc. and FTSE Global Debt Capital Markets Limited (together, “FTSE Canada”), (4) FTSE Fixed Income Europe
Limited (“FTSE FI Europe”), (5) FTSE Fixed Income LLC (“FTSE FI"), (6) The Yield Book Inc (“YB”) and (7) Beyond Ratings S.A.S. (“BR”"). All rights reserved.

FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, FTSE Fl, FTSE FI Europe, YB and BR. “FTSE®”, “Russell®”, “FTSE Russell®”, “FTSE4Good®”, “ICB®”, “The Yield
Book®”, “Beyond Ratings®” and all other trademarks and service marks used herein (whether registered or unregistered) are trademarks and/or service marks owned or licensed by
the applicable member of the LSE Group or their respective licensors and are owned, or used under licence, by FTSE, Russell, FTSE Canada, FTSE Fl, FTSE FI Europe, YB or BR.
FTSE International Limited is authorised and regulated by the Financial Conduct Authority as a benchmark administrator.

All information is provided for information purposes only. All information and data contained in this publication is obtained by the LSE Group, from sources believed by it to be accurate
and reliable. Because of the possibility of human and mechanical error as well as other factors, however, such information and data is provided “as is” without warranty of any kind. No
member of the LSE Group nor their respective directors, officers, employees, partners or licensors make any claim, prediction, warranty or representation whatsoever, expressly, or
impliedly, either as to the accuracy, timeliness, completeness, merchantability of any information or of results to be obtained from the use of FTSE Russell products, including but not
limited to indexes, data and analytics, or the fitness or suitability of the FTSE Russell products for any particular purpose to which they might be put. Any representation of historical
data accessible through FTSE Russell products is provided for information purposes only and is not a reliable indicator of future performance.

No responsibility or liability can be accepted by any member of the LSE Group nor their respective directors, officers, employees, partners or licensors for (a) any loss or damage in
whole or in part caused by, resulting from, or relating to any error (negligent or otherwise) or other circumstance involved in procuring, collecting, compiling, interpreting, analysing,
editing, transcribing, transmitting, communicating, or delivering any such information or data or from use of this document or links to this document or (b) any direct, indirect, special,
consequential or incidental damages whatsoever, even if any member of the LSE Group is advised in advance of the possibility of such damages, resulting from the use of, or inability
to use, such information.

No member of the LSE Group nor their respective directors, officers, employees, partners or licensors provide investment advice and nothing in this document should be taken as
constituting financial or investment advice. No member of the LSE Group nor their respective directors, officers, employees, partners or licensors make any representation regarding
the advisability of investing in any asset or whether such investment creates any legal or compliance risks for the investor. 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 nor confirmation that
any particular investor may lawfully buy, sell or hold the asset or an index containing the 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.

The information contained in this report should not be considered “research” as defined in recital 28 of the Commission Delegated Directive (EU) 2017/593 of 7 April 2016
supplementing Directive 2014/65/EU of the European Parliament and of the Council (“MiFID 11”) and is provided for no fee.

Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index returns shown may not represent the results of the actual
trading of investable assets. Certain returns shown may reflect back-tested performance. All performance presented prior to the index inception date is back-tested performance.
Back-tested performance is not actual performance, but is hypothetical. The back-test calculations are based on the same methodology that was in effect when the index was officially
launched. However, back-tested data may reflect the application of the index methodology with the benefit of hindsight, and the historic calculations of an index may change from
month to month based on revisions to the underlying economic data used in the calculation of the index.

This document may contain forward-looking assessments. These are based upon a number of assumptions concerning future conditions that ultimately may prove to be inaccurate.
Such forward-looking assessments are subject to risks and uncertainties and may be affected by various factors that may cause actual results to differ materially. No member of the
LSE Group nor their licensors assume any duty to and do not undertake to update forward-looking assessments.

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 applicable member of the LSE Group. Use and distribution of the LSE Group data requires a licence from FTSE, Russell, FTSE Canada, FTSE
Fl, FTSE FI Europe, YB, BR and/or their respective licensors.
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