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10-year CUMULaTIVe INDeX PerFOrMaNCe

As of September 28, 2012

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

US TOTaL MarkeT INDeX qUarTerLy PerFOrMaNCe

September 28, 2012

CRSP US ToTal MaRkeT Index

abOUT The CrSP US TOTaL MarkeT 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 data underpin teaching, research and analysis at more than 500 leading academic, 
commercial and government institutions in over 30 countries.

The investable CRSP indexes capture broad U.S. equity market coverage and include securities traded on nYSe, 
aMex, naSdaQ or aRCa. nearly 4,000 constituents across mega, large, small and micro capitalizations, 
representing nearly 100% of the U.S. investable equity market, comprise the CRSP US Total Market Index. 
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. Reconstitution occurs quarterly on the third Fridays of 
March, June, September and december.

Based on backtest data through March 31, 2011, and live data thereafter
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CURRenT
($ millions)

Index Market Cap 15,550,575

largest Company 625,494

Smallest Company 2

Median Company 407

average Company 4,140

number of Companies 3,756 

% Weight largest Company 4.02%

ToP 10 ConSTITUenTS 

 Security name Ticker
FTSe ICB  
Industry Sector

Index  
Mkt Cap   

($ millions)
Current 
Weight

aPPle aaPl        Technology 625,494 4.02%

exxon MoBIl xoM         oil & Gas 422,128 2.71%

GeneRal eleCTRIC Ge          Industrials 239,791 1.54%

IBM IBM         Technology 237,069 1.52%

CHeVRon CVx         oil & Gas 228,707 1.47%

MICRoSoFT MSFT        Technology 224,692 1.44%

aT&T T           Telecommunications 217,491 1.40%

GooGle GooG        Technology 197,658 1.27%

PRoCTeR & GaMBle PG          Consumer Goods 191,250 1.23%

JoHnSon & JoHnSon JnJ         Health Care 189,988 1.22%

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 September 28, 2012

aCTUal annUalIZed*

  
1 Month 3 Month

YTd 
ReTURn 1 Year 3 Year 5 Year 10 Year 

Since 
June 29, 2001

CRSP US Total Market Index (CRSPTM1) 2.58 6.16 16.03 29.96 13.39 1.63 8.83 4.36

INVeSTMeNT PerFOrMaNCe STaTISTIC – TOTaL reTUrNS (%)

DeSCrIPTIVe STaTISTICS

FTSe IndUSTRY ClaSSIFICaTIon BenCHMaRk SeCToR alloCaTIon

Current Weight % within CrSPTM1

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

CaP SeGMenTS aS % oF CRSPTM1

Mega Cap 72.83

large Cap 86.62

Mid Cap 13.78

Small Cap 11.77

Micro Cap 1.62


