
FACTOR

A complement to active or passive strategies designed to harness incremental 
returns, while seeking to manage risks and costs.

Multifactor investing

Factors are the underlying characteristics that drive returns of 
stocks, bonds and other assets. For instance, Value, Momentum, 
Quality and Low Volatility are four common equity factors 
that have the potential to deliver excess returns over the broad 
market. Factor investing targets exposure to these factors to help 
maximize a portfolio’s return and manage its risk.

Active investment managers have, for decades, used strategies 
to target factors, such as specializing in value or momentum 
equities. Technological and research developments now allow 
managers to provide more precise exposure to factors in a 
portfolio, harnessing these powerful tools to help meet  
client objectives.
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Value investment strategies involve identifying 
companies that are trading at a discount-to-fair  
value of the broader market. 

Quality investment strategies focus on 
identifying companies that deliver sustainable 
returns to shareholders. Typically characterized 
by high profitability, low leverage and low 
earnings volatility.

Momentum investment strategies focus on 
identifying those stocks with strong performance, 
with the expectation that the strong performance 
will continue.

Low Volatility-based investment strategies 
focus on identifying companies that have more 
stable return patterns than the broader market.

Growth investment strategies focus on stocks that exhibit higher historical and forecasted growth rates, 
as measured by fundamental measures such as earnings and sales, relative to the broader market. Size 
investment strategies focus on stocks with a lower market capitalization.

Not a Deposit. Not FDIC Insured. May Lose Value. Not Bank 
Guaranteed. Not Insured by any Federal Government Agency.

And...

russellinvestments.comRussell Investments



FOR MORE INFORMATION

To learn how multifactor investing can potentially benefit your portfolio, please consult your financial advisor or visit russellinvestments.com.

IMPORTANT RISK DISCLOSURES

Mutual Fund investing involves risk, principal loss is possible. 

Fund objectives, risks, charges and expenses should be carefully considered before investing. A summary prospectus, if available, 
or a prospectus containing this and other important information can be obtained by calling 800-787-7354. Please read a prospectus 
carefully before investing.
The Russell 1000 Index measures the performance of the large cap segment of the U.S. equity universe, representing approximately 92% of 
the Russell 3000® Index. The MSCI World ex USA Index Net captures large- and mid-cap representation across 22 of 23 Developed-Markets 
countries, excluding the United States.

Small capitalization (small cap) investments generally involve stocks of companies with a market capitalization based on the Russell 2000® 
Index. Small cap investments are subject to considerable price fluctuations and are more volatile than large company stocks. Investors should 
consider the additional risks involved in small cap investments.

Middle capitalization (mid cap) investments generally involve stocks of companies with a market capitalization based on the Russell MidCap 
Index. Mid cap investments are considered more volatile than large cap companies. Mid cap investments are often considered to offer more 
growth potential than larger caps (but less than small caps) and less risk than small caps (but more than large caps).

Non-U.S. markets and emerging or developing markets may entail different risks than those typically associated with U.S. markets, including 
currency fluctuations, political and economic instability, accounting changes, and foreign taxation. Non-U.S. securities may be less liquid and 
more volatile than the U.S. and emerging-markets securities may be less liquid and more volatile than U.S. and longer-established non-U.S. 
markets.

Indexes are unmanaged and cannot be invested in directly.

Russell Investments' ownership is composed of a majority stake held by funds managed by TA Associates, with a significant minority stake 
held by funds managed by Reverence Capital Partners. Russell Investments' employees and Hamilton Lane Advisors, LLC also hold minority, 
non-controlling, ownership stakes.

Frank Russell Company is the owner of the Russell trademarks contained in this material and all trademark rights related to the Russell 
trademarks, which the members of the Russell Investments group of companies are permitted to use under license from Frank Russell 
Company. The members of the Russell Investments group of companies are not affiliated in any manner with Frank Russell Company or any 
entity operating under the “FTSE RUSSELL” brand.

Copyright © Russell Investments 2023. All rights reserved. This material is proprietary and may not be reproduced, transferred, or 
distributed in any form without prior written permission from Russell Investments. It is delivered on an “as is” basis without warranty.

Russell Investment Company mutual funds are distributed by Russell Investments Financial Services, LLC, member FINRA, part of 
Russell Investments.
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MULTIFACTOR U.S. EQUITY FUND

INVESTMENT OBJECTIVE: To seek to provide long-term capital 
growth by investing principally in common stocks of large and 
medium capitalization U.S. companies, but may also invest in small 
capitalization U.S. companies.

Benchmark 

Russell 1000® Index

Annual Expense Ratios

Class S*(b): 

Total: 0.62% 

Net: 0.55%

Class M*(a),(b): 

Total: 0.62% 

Net: 0.40%

Ticker Symbols

Class S: RTDSX Class M: RTDTX

MULTIFACTOR INTERNATIONAL EQUITY FUND

INVESTMENT OBJECTIVE: To provide long-term capital growth by 
investing principally in equity securities, including common stocks 
issued by companies economically tied to or located in developed-
market countries other than the U.S. The Fund may invest a portion 
of its assets in equity securities of companies that are economically 
tied to emerging-market countries.

Benchmark 

MSCI World ex USA Index Net

Annual Expense Ratios

Class S*(b): 

Total: 0.83% 

Net: 0.64%

Class M*(a),(b): 

Total: 0.83% 

Net: 0.49%

Ticker Symbols

Class S: RTISX Class M: RTITX

Risks

The Funds utilize a variety of quantitative inputs and qualitative assessments in their management. If these are not predictive or are incorrect, 
the Funds may underperform. These Funds also utilize index-based strategies, which may cause their returns to be lower than if they employed 
a fundamental investment approach to security selection.

Expense ratios as of 3/1/2023.

*The Net Annual Operating Expense Ratio may be less than the Total Operating Expense Ratio and represents the actual expenses expected to be 
borne by shareholders after application of: (a) a contractual transfer agency fee or advisory fee waiver through February 29,2024; (b) a contractual 
cap and reimbursement on expenses through February 29,2024; These contractual agreements may not be terminated during the relevant periods 
except at the Board of Trustee's discretion. Details of these agreements are in the current prospectus. Absent these reductions, the fund's return 
would have been lower.
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