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Russell Indexes performance: growth and value

2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012*

Russell 2000® 
Value Index 

14.02

Russell Midcap® 
Value Index 

–9.64

Russell 2000® 
Growth Index 

48.54

Russell Midcap® 
Value Index 

23.71

Russell Midcap® 
Value Index 

12.65

Russell 2000® 
Value Index 

23.48

Russell 1000® 
Growth Index 

11.81 

Russell 2000® 
Value Index 

–28.92

Russell Midcap® 
Growth Index 

46.29

Russell 2000® 
Growth Index 

29.09

Russell 1000® 
Growth Index 

2.64

Russell 1000® 
Growth Index 

14.69

Russell 2500™ 
Value Index 

9.74

Russell 2500™ 
Value Index 

–9.87

Russell 2500™ 
Growth Index 

46.31

Russell 2000® 
Value Index 

22.25

Russell Midcap® 
Growth Index 

12.10

Russell 3000® 
Value Index 

22.34

Russell Midcap® 
Growth Index 

11.43

Russell 2500™ 
Value Index 

-31.99

Russell 2500™ 
Growth Index 

41.65

Russell 2500™ 
Growth Index 

28.86

Russell 3000® 
Growth Index 

2.18

Russell 2500™ 
Growth Index 

14.6

Russell Midcap® 
Value Index 

2.33

Russell 2000® 
Value Index 

–11.43

Russell 2000® 
Value Index 

46.03

Russell 2500™ 
Value Index 

21.58

Russell 2500™ 
Growth Index 

8.17

Russell 1000® 
Value Index 

22.25

Russell 3000® 
Growth Index 

11.40

Russell 3000® 
Value Index 

–36.25

Russell 1000® 
Growth Index 

37.21

Russell Midcap® 
Growth Index 

26.38

Russell 1000® 
Value Index 

0.39

Russell 3000® 
Growth Index 

14.58

Russell 3000® 
Value Index 

–4.33

Russell 3000® 
Value Index 

–15.18

Russell 2500™ 
Value Index 

44.93

Russell 3000® 
Value Index 

16.94

Russell 2500™ 
Value Index 

7.74

Russell Midcap® 
Value Index 

20.22

Russell 2500™ 
Growth Index 

9.69

Russell 1000® 
Value Index 

–36.85

Russell 3000® 
Growth Index 

37.01

Russell 2500™ 
Value Index 

24.82

Russell 3000® 
Value Index 

–0.10

Russell Midcap® 
Growth Index 

14.52

Russell 1000® 
Value Index 

–5.59

Russell 1000® 
Value Index 

–15.52

Russell Midcap® 
Growth Index 

42.71

Russell 1000® 
Value Index 

16.49

Russell 1000® 
Value Index 

7.05

Russell 2500™ 
Value Index 

20.18

Russell 2000® 
Growth Index 

7.05 

Russell 3000® 
Growth Index 

–38.44

Russell 2000® 
Growth Index 

34.47

Russell Midcap® 
Value Index 

24.75

Russell Midcap® 
Value Index 

-1.38

Russell 2000® 
Growth Index 

13.28

Russell 2000® 
Growth Index 

–9.23

Russell Midcap® 
Growth Index 

–27.41

Russell Midcap® 
Value Index 

38.07

Russell Midcap® 
Growth Index 

15.48

Russell 3000® 
Value Index 

6.85

Russell 2000® 
Growth Index 

13.35

Russell 1000® 
Value Index 

–0.17 

Russell 1000® 
Growth Index 

–38.44

Russell Midcap® 
Value Index 

34.21

Russell 2000® 
Value Index 

24.50

Russell 2500™ 
Growth Index 

-1.57

Russell 2000® 
Value Index 

11.59

Russell 2500™ 
Growth Index 

–10.83

Russell 1000® 
Growth Index 

–27.88

Russell 3000® 
Value Index 

31.14

Russell 2500™ 
Growth Index 

14.59

Russell 1000® 
Growth Index 

5.26

Russell 2500™ 
Growth Index 

12.26

Russell 3000® 
Value Index 

–1.01

Russell Midcap® 
Value Index 

–38.44

Russell 2500™ 
Value Index 

27.68

Russell 3000® 
Growth Index 

17.64

Russell Midcap® 
Growth Index 

-1.65

Russell 2500™ 
Value Index 

11.52

Russell 3000® 
Growth Index 

–19.63

Russell 3000® 
Growth Index 

–28.03

Russell 3000® 
Growth Index 

30.97

Russell 2000® 
Growth Index 

14.31

Russell 3000® 
Growth Index 

5.17

Russell Midcap® 
Growth Index 

10.66

Russell Midcap® 
Value Index 

–1.42

Russell 2000® 
Growth Index 

–38.54

Russell 2000® 
Value Index 

20.58

Russell 1000® 
Growth Index 

16.71

Russell 2000® 
Growth Index 

-2.91

Russell 3000® 
Value Index 

11.41

Russell Midcap® 
Growth Index 

–20.15

Russell 2500™ 
Growth Index 

–29.09

Russell 1000® 
Value Index 

30.03

Russell 3000® 
Growth Index 

6.93

Russell 2000® 
Value Index 

4.71

Russell 3000® 
Growth Index 

9.46

Russell 2500™ 
Value Index 

–7.27 

Russell 2500™ 
Growth Index 

–41.50

Russell 3000® 
Value Index 

19.76

Russell 3000® 
Value Index 

16.23

Russell 2500™ 
Value Index 

-3.36

Russell Midcap® 
Value Index 

11.41

Russell 1000® 
Growth Index 

–20.42

Russell 2000® 
Growth Index 

–30.26

Russell 1000® 
Growth Index 

29.75

Russell 1000® 
Growth Index 

6.30

Russell 2000® 
Growth Index 

4.15

Russell 1000® 
Growth Index 

9.07

Russell 2000® 
Value Index 

–9.78

Russell Midcap® 
Growth Index 

–44.32

Russell 1000® 
Value Index 

19.69

Russell 1000® 
Value Index 

15.51

Russell 2000® 
Value Index 

-5.50

Russell 1000® 
Value Index 

11.12

*As of March 31, 2012



For more information  
about Russell Indexes  
call us or visit  
www.russell.com/indexes
 
Americas: +1-877-503-6437
APAC: +65-6880-5003 
EMEA: +44-0-20-7024-6600

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 the Russell Indexes.

Indexes are unmanaged and cannot be 
invested in directly. 

Diversification and strategic asset allocation 
do not assure profit or protect against loss in 
declining markets.

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. 

Copyright © Russell Investments 2012. 
All rights reserved.

First used January 2008. Revised March 2012. 
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Russell Indexes.
It’s the Market.®

RUSSELL INDEXES

Measures the performance of those Russell 2000 Index 
companies with lower price-to-book ratios and lower forecasted 
growth values. 

Measures the performance of those Russell Midcap Index 
companies with higher price-to-book ratios and higher 
forecasted growth values. The stocks are also members of the 
Russell 1000 Growth index. 

Measures the performance of those Russell 3000 Index 
companies with lower price-to-book ratios and lower forecasted 
growth values. The stocks in this index are also members of 
either the Russell 1000 Value or the Russell 2000 Value indexes. 

Measures the performance of those Russell 2000 Index 
companies with higher price-to-book ratios and higher 
forecasted growth values. 

Measures the performance of those Russell Midcap Index 
companies with lower price-to-book ratios and lower forecasted 
growth values. The stocks are also members of the Russell 1000 
Value index. 

Measures the performance of those Russell 1000 Index 
companies with higher price-to-book ratios and higher 
forecasted growth values. 

Measures the performance of those Russell 2500 Index 
companies with higher price-to-book ratios and higher 
forecasted growth values. 

Measures the performance of those Russell 2500 Index 
companies with lower price-to-book ratios and lower forecasted 
growth values. 

Measures the performance of those Russell 3000 Index 
companies with higher price-to-book ratios and higher 
forecasted growth values. The stocks in this index are also 
members of either the Russell 1000 Growth or the Russell 2000 
Growth indexes. 

Russell 3000® All Cap Value Index

Measures the performance of those Russell 1000 Index 
companies with lower price-to-book ratios and lower forecasted 
growth values. 

Russell 2000® Small Cap Value Index Russell 2000® Small Cap Growth Index

Russell 1000® Large Cap Growth Index Russell 1000® Large Cap Value Index

Russell Midcap® Growth Index Russell Midcap® Value Index

Russell 2500™ Small-Mid Cap Growth Index Russell 2500™ Small-Mid Cap Value Index

Russell 3000® All Cap Growth Index


