Russell
1) Investments

Russell U.S. Indexes

Our modular index construction allows investors to track current and
historical market performance by specific market segment (large/mid/
small cap) or investment style (growth/value). All sub-indexes roll up to
the Russell 3000® Index with no gaps or overlaps.

The Russell U.S. Equity Indexes, from mega cap to microcap, serve as the leading
benchmarks for institutional investors. Russell’s U.S. indexes currently have US$3.9"
trillion in assets benchmarked to them and of the ten most-used equity benchmarks
for institutional assets, nine come from Russell.

In 1987, based on research showing that major investing styles move in and out to
favor over time, Russell developed separate benchmarks for tracking growth and value
stocks. This ground-breaking innovation has now become industry standard. Today,
Russell is the leading provider of comprehensive institutional equity style indexes!

We provide both growth and value indexes in nearly every market segment, both in
the U.S. and around the globe.

Russell’s U.S. stock indexes—based on the broad-market Russell 3000 Index—
include two well-known subsets: the large cap Russell 1000® Index and the small-cap
Russell 2000® Index.

The Russell 1000—The largest 1,000 stocks by market cap, the index
comprehensively covers the large cap opportunity set.

The Russell 2000—The smallest 2,000 stocks and the primary benchmark used as a
benchmark by small cap investors in the U.S.

The Russell 3000—This broad cap index of the top 3,000 U.S. stocks by market cap
covers 98% of the U.S. equity investable universe.

Expect
everything.

Compromise
nothing.

A complete description of
Russell U.S. Index definitions
is available on our website at
www.russell.com/indexes
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Data as of 5/31/2011.
The market capitalization ranges used above are absolute breakpoints for new members and do not include capitalization banding. Capitalization banding involves the
implementation of a +2.5% band around certain breakpoints. For further information, please refer to the Russell Indexes construction and methodology document or contact

Russell Index Client Service.

For more information about Russell Indexes call us or visit www.russell.com/indexes

Russell Investments is a Washington, USA Corporation which operates through subsidiaries worldwide and is a subsidiary of The Northwestern Mutual Life Insurance Company.

Russell Investments is the owner of the trademarks, service marks and copyrights related to its respective indexes.
Indexes are unmanaged and cannot be invested in directly. Index returns represent past performance, are not a guarantee of future performance, and are not indicative of any
specific investment.

Nothing contained in this material is intended to constitute legal, tax, securities, or investment advice, nor an opinion regarding the appropriateness of any investment, nor
a solicitation of any type. The general information contained in this publication should not be acted upon without obtaining specific legal, tax, and investment advice from a

licensed professional.
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