Russell 2000® Value Index

Statistics 1 month
Capitalization statistics (in billions) Top 10 performers return % Ticker
Average Market Cap ($-WTD) 2.097  TricidaInc 67.0 TCDA
Median Market Cap 0.696  Avid Technology Inc 56.8 AVID
Largest Stock by Market Cap 6.553  Aveo Pharmaceuticals Inc 52.0 AVEO
oy Smart Sand Inc 48.8 SND
Price/Book 1.49 Arqule Inc 46.5 AROL
Dividend Yield 519 Karyopharm Therapeutics 41.4 KPTI
P/E Ex-Neg Earnings 15.78 Nantkwest Inc 39.8 NK
EPS Growth -5 Years 6.97 Vera Bradley Inc 38.7 VRA
Number of Holdings 1366 Pfenex Inc 37.6  PFNX
: Rosetta Stone Inc 35.6 RST
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Top 5 RGS sectors

Financial Services
Consumer Discretionary
Producer Durables
Technology

Utilities

Top 10 holdings
Cree Inc

Ciena Corp

Idacorp Inc

Mgic Investment Corp

One Gas Inc

Portland Gen Elec Co

Radian Group Inc

Caci International Inc

Southwest Gas Holdings

Viasat Inc

ftserussell.com Past performance is no guarantee of future results. Returns shown may reflect hypothetical historical performance.
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Important information

© 2019 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 GDCM”), (4) MTSNext Limited (“MTSNext"), (5) Mergent, Inc. (“Mergent”), (6) FTSE Fixed Income LLC
(“FTSE FI") and (7) The Yield Book Inc (“YB”). All rights reserved.

FTSE Russell® is a trading name of FTSE, Russell, FTSE GDCM, MTS Next Limited, Mergent, FTSE Fl and YB. “FTSE®”, “Russell®”, “FTSE Russell®”, “MTS®”", “FTSE4Good®”, “ICB®”, “Mergent®”,
“WorldBIG®”, “USBIG®”, “EuroBIG®”, “AusBIG®”, “The Yield Book®”, 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, MTSNext, FTSE GDCM, Mergent, FTSE Fl or YB. “TMX®” is a
registered trademark of TSX Inc. 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 the FTSE Russell Products or the fithess 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 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
results to be obtained from the use of the FTSE Russell Indexes or the fithess or suitability of the Indexes for any particular purpose to which they might be put.

No member of the LSE Group nor their respective directors, officers, employees, partners or licensors provide investment advice and nothing contained in this document or accessible through FTSE Russell
Products, including statistical data and industry reports, should be taken as constituting financial or investment advice or a financial promotion.

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 GDCM, MTSNext, Mergent, FTSE FI, YB and/or their respective
licensors.

This publication 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.

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.
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