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ABOUT THE CRSP US MEgA CAP INDEX

The CRSP U.S. Mega Cap Index includes the largest U.S. companies, with a target of including the top 70% of 
investable market capitalization. The index includes securities traded on nYSe, nYSe Market, naSdaQ or 

aRCa. Ranking days, the days on which eligibility rules are applied and on which pro forma indexes are created, are 
the first Fridays of March, June, September and december. The index is reconstituted quarterly on the third Fridays 
of March, June, September and december. 

Founded in 1960 to develop the first definitive measurement of long-run market returns, The Center for Research 
in Security Prices (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 academicians and commercial practitioners.

Based on backtest data through March 31, 2011, and live data thereafter
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Mega Cap 



MaRKeT CaP 
STRUCTURe 

CURRenT
($ millions)

Index Market Cap 11,327,580

Largest Company 479,198

Smallest Company 2,621

Median Company 20,536

average Company 39,789

number of Companies 280

% Weight Largest Company 4.30

TOP 10 COnSTITUenTS 

 Security name Ticker
FTSe ICB  
Industry Sector

Index  
Mkt Cap   

($ millions)

Current 
Weight 

(%)

aPPLe aaPL Technology 479,198 4.30

exxOn MOBIL xOM Oil & gas 388,000 3.48

InTeRnaTIOnaL BUSIne IBM Technology 214,495 1.93

geneRaL eLeCTRIC ge Industrials 214,340 1.92

CHeVROn CVx Oil & gas 208,342 1.87

MICROSOFT MSFT Technology 201,111 1.81

JOHnSOn & JOHnSOn JnJ Health Care 192,547 1.73

aT&T T Telecommunications 189,258 1.70

gOOgLe gOOg Technology 185,473 1.66

PROCTeR & gaMBLe Pg Consumer goods 183,604 1.65

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.

105 W. ADAMS STREET, #1700  n  CHICAgO, IL 60603  n  P: (312) 263-6400  n  F: (312) 263-6430  n  WWW.CRSP.CHICAgOBOOTH.EDU

PeRFORManCe COMPaRISOn*  as of december 31, 2012

aCTUaL annUaLIZed*

  
1 Month 3 Month

YTd 
ReTURn 1 Year 3 Year 5 Year 10 Year 

Since 
June 29, 2001

CRSP US Mega Cap Index (CRSPMe1) 0.66 -0.82 15.69 15.69 10.18 1.35 6.63 2.86

INVESTMENT PERFORMANCE STATISTIC – TOTAL RETURNS (%)

DESCRIPTIVE STATISTICS

FTSe IndUSTRY CLaSSIFICaTIOn BenCHMaRK SeCTOR aLLOCaTIOn

* Based on backtest data through March 31, 2011, and live data thereafter

Industry Current Weight (%)
Basic Materials 2.67

Consumer Goods 10.51

Consumer Services 12.37

Financials 17.22

Health Care 11.68

Industrials 10.85

Oil & Gas 11.41

Technology 16.97

Telecommunications 3.28

Utilities 3.04

Industry Current Weight (%)
Basic Materials 4.79

Consumer Goods 13.07

Consumer Services 14.34

Financials 17.16

Health Care 9.00

Industrials 16.10

Oil & Gas 6.26

Technology 11.86

Telecommunications 1.68

Utilities 5.73
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