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10-year CUMULaTIVe INDeX PerFOrMaNCe

As of June 29, 2012

T i c k e r  s y m b 0 l  c r s P l c G 1

US Large CaP grOwTh INDeX qUarTerLy PerFOrMaNCe

June 29, 2012

CRSP US LaRge CaP gRowth Index

abOUT The CrSP US Large CaP grOwTh INDeX

the Center for Research in Security Prices (CRSP) is the recognized leading provider of research-quality, 
historical market data and returns.  Founded in 1960 to develop the first definitive measurement of long-

run market returns, CRSP has long been an integral part of the academic and commercial world of financial and 
economic research. Since its inception, CRSP has partnered with the investment industry to develop and maintain 
databases and market indexes that are widely used by academics and commercial practitioners.

the CRSP U.S. growth Style Indexes are part of CRSP’s new investable index family. once securities are 
assigned to a size-based market cap index, they are made eligible for assignment to a growth or value index using 
CRSP’s multifactor model.

CRSP classifies growth securities using the following factors: future long-term growth in earnings per share 
(ePS), future short-term growth in ePS, 3-year historical growth in ePS, 3-year historical growth in sales per share, 
current investment-to-assets ratio, and return on assets.

Based on backtest data
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MaRket CaP StRUCtURe 
CURRent
($ millions)

Index Market Cap 6,418,392

Largest Company 546,076

Smallest Company 731

Median Company 8,652

average Company 18,444

number of Companies 348

% weight Largest Company 8.51%

toP 10 ConStItUentS 

 Security name ticker
FtSe ICB  
Industry Sector

Index  
Mkt Cap   

($ millions)
Current 
weight

aPPLe                       aaPL        technology          546,076 8.51%

MICRoSoFt       MSFt        technology          256,982 4.00%

IBM IBM         technology          225,598 3.51%

CoCa CoLa         ko          Consumer goods      176,393 2.75%

googLe             goog        technology          150,806 2.35%

PhILIP MoRRIS PM          Consumer goods      148,827 2.32%

oRaCLe               oRCL        technology          147,761 2.30%

PePSICo          PeP         Consumer goods      110,510 1.72%

aMaZon                  aMZn        Consumer Services   102,878 1.60%

QUaLCoMM          QCoM        technology          95,451 1.49%

LegaL dISCLaIMeR
By accessing this report, you are indicating that you have read, and consent to be bound by these terms. the content of this report may not be used as a basis for any financial instruments or products (including, without limitation, passively managed funds and index-linked 
derivative securities), or used to verify or correct data in any other compilation of data or index, or used to create any other data or index, without the prior written consent of the University of Chicago on behalf of its Center for Research in Security Prices at Chicago Booth, 
(“CRSP®”).  the report is provided to you “as is.”  neither CRSP nor any of its data providers makes any representation or warranty of any kind to you or to any third parties, either express or implied, with respect to the content of this report.  Further, CRSP and its data provid-
ers expressly disclaim, and you hereby waive, any and all implied warranties, including, without limitation, warranties of accuracy, completeness, non-infringement, merchantability, and fitness for a particular purpose.  neither CRSP nor any of its data providers will be liable or 
have any responsibility of any kind for any loss or damage that you incur resulting from the act or omission of any other party involved in compiling, computing, or creating the report or the data contained therein, whether or not the circumstances giving rise to such cause may 
have been within the control of CRSP or of any vendor. Previous performance reports included backtest results beginning January, 2001.  the initial backtest was replaced with a subsequent backtest using a start date of June 29, 2001 that aligns the start date of all index families. 
as is common industry practice, CRSP backtest data does not include float shares.  descriptive statistics are based upon current index constituents. Backtest results are not indicative of future performance.
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PeRFoRManCe CoMPaRISon*  as of June 29, 2012

aCtUaL annUaLIZed*

  
1 Month 3 Month

Ytd 
RetURn 1 Year 3 Year 5 Year 10 Year 

Since 
June 29, 2001

CRSP US Large Cap growth Index (CRSPLCg1) 2.85 -4.38 9.47 4.81 16.20 2.50 6.47 3.13

INVeSTMeNT PerFOrMaNCe STaTISTIC – TOTaL reTUrNS (%)

DeSCrIPTIVe STaTISTICS

FtSe IndUStRY CLaSSIFICatIon BenChMaRk SeCtoR aLLoCatIon

Current Weight % within CrSPLCg1

* Based on backtest data


