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JAPAN
EQUITY

INDEXES

Russell/Nomura 2007 2
2007 1
(%)*
(%) 1 3 6 12
Total Market 1699| 10000 50648 240 651 1033] 191] 240
Value 1241 5056 103551 340,  7.66] 10.69| 388  3.40
Growth 765| 49.44| 22395 140| 535 992 001 140
Large 30| 8526| 50538 220 685 1097 472 229
Large Value 237| 4086 102007 347 816] 1171 704 347
Large Growth 2141 4440 234.95 1.22 567 10.27 2.68 1.22
Top 60| 50.73| 44443 2571 809 1256 970 257
Top Value 38| 2142| 97273| 394 987 1459 1182 394
Top Growth 44| 2931 21580 159 684 1113 819 159
Mid 290| 3453| 63087 187 503 860 -244 187
Mid Value 199| 19.44| 101476 297| 626 832 137 297
Mid Growth 170| 1500 29861 049 346 863 -649] 049
Mid-Small 1639| 49.27| 59596 223 487 799 582 223
Mid-Small Value 1203| 2914 99383 300 604 763 233 300
Mid-Small Growth 721| 2013 26843 112| 324| 819 999 112
Small 1349| 1474| 52386 306 446 646 -1334 3.06
Small Value 1004 970 91585 307 559 623 915 307
small Growth 551  5.04| 2228 305| 249 676 -1977] 305
Small Core 450  984| 17231] 300 499 762 -1062  3.09 NOMURA
small Core Value 21|  619| 2338 310 594 675 -648 310
Small Core Growth 223|365 758 307 347] 902 -1664 307
Micro 899|  491| 19494 301 333 403 -1880 301
Micro Value 683| 352| 22893 301| 49| 519 -1424| 301
Micro Growth 328 139| 10613 300 005| 148 -2667| 3.00
Prime 1000| 96.90| 142848 239  664| 1059 286 239
Prime Value 716| 4838 171526 342| 781 1097 493 342
Prime Growth 503| 4852\ 112223| 138 550 1016/ 091 138

*
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Russell/Nomura

Russell/Nomura

2007 1
Price Return
(%h)*
(%) 12
Total Market 1699 100.00| 383.81 2.40 6.45 9.76 0.74 2.40
Value 1241 50.56| 756.77 3.39 7.61 10.05 2.54 3.39
Growth 765| 49.44| 176.01 1.40 5.28 9.42 -1.02 1.40
Large 350 85.26  382.77 2.28 6.79 10.38 3.51 2.28
Large Value 237 40.86 | 752.24 3.47 8.11 11.04 5.67 3.47
Large Growth 214| 44.40| 184.00 1.22 5.60 9.76 1.61 1.22
Top 60 50.73| 334.62 2.57 8.05 11.94 8.37 2.57
Top Value 38| 21.42| 710.19 3.94 9.85 13.87 10.33 3.94
Top Growth 44| 29.31| 166.54 1.59 6.78 10.58 6.97 1.59
Mid 290 34.53| 480.16 1.87 4.94 8.07 -3.48 1.87
Mid Value 199 19.44| 743.45 2.96 6.18 7.72 0.14 2.96
Mid Growth 170 15.09| 237.80 0.49 3.37 8.19 -7.34 0.49
Mid-Small 1639| 49.27| 45257 2.22 4.78 7.46 -6.85 2.22
Mid-Small Value 1203 29.14| 727.28 2.99 5.95 7.04 -3.54 2.99
Mid-Small Growth 721 20.13| 213.97 1.12 3.15 7.76 | -10.80 1.12
Small 1349 14.74| 395.03 3.06 4.37 59 -14.32 3.06
Small Value 1004 9.70| 667.84 3.06 5.50 567 | -10.31 3.06
Small Growth 551 5.04| 178.20 3.05 2.41 6.35| -20.47 3.05
Small Core 450 9.84| 159.49 3.09 4.92 712 -11.61 3.09
Small Core Value 321 6.19 | 214.19 3.10 5.87 6.21 -7.63 3.10
Small Core Growth 223 3.65 71.98 3.07 3.41 8.59 | -17.40 3.07
Micro 899 491| 179.18 2.99 3.21 351 -19.75 2.99
Micro Value 683 3.52 | 208.46 2.99 4.77 459 | -15.41 2.99
Micro Growth 328 1.39 100.69 2.98 -0.05 1.13| -27.25 2.98
Prime 1000f 96.90 | 1296.36 2.39 6.58 10.01 1.68 2.39
Prime Value 716| 48.38 | 1530.87 3.42 7.76 10.32 3.59 3.42
Prime Growth 503| 48.52| 1034.69 1.38 5.43 9.65 -0.13 1.38




Russell/Nomura

Russell/Nomura

2007 1
Total Return
(%h)*
(%) 6 12
Total Market 1699 100.00 | 506.48 2.40 6.51 10.33 1.91 2.40
Value 1241 50.56 | 1035.51 3.40 7.66 10.69 3.88 3.40
Growth 765| 49.44| 223.95 1.40 5.35 9.92 0.01 1.40
Large 350 85.26  505.38 2.29 6.85 10.97 4.72 2.29
Large Value 237| 40.86 | 1029.07 3.47 8.16 11.71 7.04 3.47
Large Growth 214| 44.40| 234.95 1.22 5.67 10.27 2.68 1.22
Top 60 50.73| 444.43 2.57 8.09 12.56 9.70 2.57
Top Value 38| 21.42| 972.73 3.94 9.87 14.59 11.82 3.94
Top Growth 44| 29.31| 215.80 1.59 6.84 11.13 8.19 1.59
Mid 290 34.53| 630.87 1.87 5.03 8.60 -2.44 1.87
Mid Value 199 19.44| 1014.76 2.97 6.26 8.32 1.37 2.97
Mid Growth 170 15.09| 298.61 0.49 3.46 8.63 -6.49 0.49
Mid-Small 1639| 49.27| 595.96 2.23 4.87 7.99 -5.82 2.23
Mid-Small Value 1203 29.14| 993.83 3.00 6.04 7.63 -2.33 3.00
Mid-Small Growth 721 20.13| 268.43 1.12 3.24 8.19 -9.99 1.12
Small 1349 14.74| 523.86 3.06 4.46 6.46 | -13.34 3.06
Small Value 1004 9.70| 915.85 3.07 5.59 6.23 -9.15 3.07
Small Growth 551 5.04| 222.80 3.05 2.49 6.76 | -19.77 3.05
Small Core 450 9.84| 172.31 3.09 4.99 7.62 | -10.62 3.09
Small Core Value 321 6.19 | 233.86 3.10 5.94 6.75 -6.48 3.10
Small Core Growth 223 3.65 75.80 3.07 3.47 9.02| -16.64 3.07
Micro 899 491 | 194.94 3.01 3.33 4.03 | -18.80 3.01
Micro Value 683 3.52 | 228.93 3.01 4.90 519 | -14.24 3.01
Micro Growth 328 1.39 | 106.13 3.00 0.05 1.48 | -26.67 3.00
Prime 1000f 96.90 | 1428.48 2.39 6.64 10.59 2.86 2.39
Prime Value 716| 48.38 | 1715.26 3.42 7.81 10.97 4,93 3.42
Prime Growth 503| 48.52| 1122.23 1.38 5.50 10.16 0.91 1.38
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Russell/Nomura

Russell/Nomura

2007 1
33 Industry Weight
Total Market Value Growth Small Prime
1699, 100.00 1241| 100.00 765/ 100.00 1349, 100.00 1000, 100.00
6 0.09 6 0.16 2 0.01 6 0.60 4 0.08
5 0.42 3 0.10 2 0.74 4 0.39 3 0.42
74 1.92 62 2.50 19 1.32 63 4.05 38 1.82
72 2.57 64 3.26 15 1.87 60 4.80 43 2.53
33 1.08 29 1.60 11 0.54 26 1.88 22 1.07
12 0.33 12 0.65 1 0.00 10 0.76 6 0.32
113 5.30 89 5.34 46 5.27 86 6.36 66 5.24
38 4.41 28 2.07 19 6.80 25 2.19 28 4.50
7 0.69 6 1.19 1 0.17 2 0.15 6 0.70
10 0.60 10 1.15 1 0.05 8 0.85 9 0.62
27 1.19 22 1.60 14 0.76 20 1.66 19 1.19
30 3.10 27 3.51 9 2.69 22 2.19 21 3.16
26 1.35 17 1.39 16 1.30 17 151 20 1.37
28 0.65 22 0.87 7 0.41 24 1.53 14 0.60
118 4.28 88 3.58 58 5.00 98 7.89 66 4.15
173| 14.50 125/ 14.55 87| 14.45 129 9.16 102 14.60
61 9.70 51 7.76 30 11.69 43 4.20 44 9.93
25 1.34 14 0.36 16 2.34 19 1.39 17 1.35
42 1.96 34 1.76 13 2.16 36 2.48 25 1.94
18 4.52 18 8.41 2 0.54 5 0.36 16 4.66
36 3.14 22 1.66 21 4.66 19 1.33 23 3.18
6 0.61 5 0.69 5 0.52 3 0.29 5 0.62
2 0.30 0 0.00 2 0.60 0 0.00 2 0.31
15 0.24 14 0.44 3 0.03 13 0.83 6 0.20
115 5.52 52 5.31 81 5.73 96 5.72 59 5.48
128 3.84 111 6.61 31 1.00 117 6.05 51 3.62
141 3.58 4 3.08 81 4.09 125 8.42 72 3.41
94| 11.17 90| 10.13 13/ 1223 65 7.15 77 11.43
24 2.43 18 3.00 12 1.85 18 2.05 19 2.49
8 2.34 8 4.07 1 0.57 2 0.46 8 2.42
43 2.02 33 1.78 17 2.26 35 3.30 30 2.03
79 3.18 32 0.46 60 5.95 71 4.84 39 3.10
90 1.64 35 0.92 69 2.38 82 5.17 40 1.47
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Russell/Nomura

Russell/Nomura

2007 1
33Industry Return
Total Market Value Growth Small Prime
2.40 2.40 3.39 3.40 1.40 1.40 3.06 3.06 2.39 2.39
0.32 0.32 0.45 0.45| -157| -157 0.32 0.32 0.79 0.79
0.92 092 -0.13) -0.13 1.08 1.08 0.31 0.31 0.86 0.86
3.14 3.22 2.61 2.72 4.20 4.20 3.55 3.55 3.12 3.21
0.08 0.08 -0.38 -0.37 0.89 0.89 0.67 0.68 0.11 0.11
2.01 2.01 1.46 1.46 3.69 3.69 2.70 2.70 1.96 1.96
3.55 3.55 3.57 3.57| -3.40/ -3.40 3.59 3.59 3.52 3.52
1.84 1.84 3.26 3.26 0.41 0.41 2.87 2.88 1.82 1.82
-3.63] -3.63] -3.84 -3.84| -3.56 -3.56 4.30 430 -3.68/ -3.68
1.49 1.49 1.12 1.12 4.16 4.16 1.15 1.15 1.45 1.45
-1.31] -1.31| -1.05f -1.05| -7.68  -7.68 2.14 214 -1.36, -1.36
9.29 9.29 9.16 9.16 9.55 9.55 6.04 6.04 9.46 9.46
4.49 4.49 4.47 4.47 4.52 4.52 5.16 5.16 4.49 4.49
2.05 2.05 1.80 1.80 2.32 2.32 1.65 1.65 2.04 2.04
0.86 0.92 7.10 7.10| -10.42| -10.27 0.06 0.07 0.59 0.65
4.07 4.07 6.71 6.71 2.22 2.22 3.37 3.38 4.10 4.10
0.05 0.05 3.50 350 -3.28/ -3.28 1.22 1.23] -0.02| -0.02
1.14 1.14 1.92 1.92 0.62 0.62 2.57 2.57 1.13 1.13
-0.46| -0.46 3.75 3.75| -1.10f -1.10] -1.99, -1.99| -0.51| -0.51
6.23 6.23| -0.35| -0.35| 12.43| 1243 -1.38 -1.35 6.41 6.41
5.33 5.33 5.78 578 -1.31] -131 3.24 3.24 5.34 5.34
3.88 3.88 2.93 2.93 4.23 4.23 1.26 1.26 3.93 3.93
7.82 7.82 8.10 8.10 7.45 7.45 9.73 9.73 7.86 7.86
11.56| 11.56 - -] 1156 11.56 - - 11.56| 11.56
5.62 5.62 5.44 5.44 8.16 8.16 6.42 6.42 6.25 6.25
3.15 3.15 1.72 1.72 4.54 4.54 3.43 3.43 3.20 3.20
5.69 5.70 6.19 6.20 2.45 2.45 2.22 2.24 6.01 6.01
-0.58/ -0.58 0.31 032 -1.26| -1.26 2.07 2.08)] -0.64/ -0.64
1.72 1.72 2.52 2.52 1.06 1.06 3.40 3.40 1.70 1.70
8.37 8.37 5.53 553 13.42| 1342 13.89] 13.89 8.34 8.34
4.57 4.57 4.75 4.75 3.30 3.30 4.47 4.47 4.57 4.57
5.32 5.32 9.73 9.73 2.01 2.01 8.79 8.79 523 5.23
8.08 8.09 6.27 6.32 8.22 8.23 3.77 3.81 8.32 8.33
2.98 2.98 2.14 2.14 3.31 3.31 5.04 5.04 2.84 2.84




Russell/Nomura

Total Return
(%)
2.5
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Russell/Nomura

Russell/Nomura

2007 1
PER PBR ROE
() () (%) (%) (%)
Total Market 21.36 1.90 1.11 9.25 7.42
Value 22.01 1.50 1.24 6.98 0.84
Growth 20.74 2.64 0.98 13.46 15.46
Large 21.11 1.98 1.11 9.73 7.92
Large Value 21.94 1.57 1.23 7.38 1.12
Large Growth 20.40 2.58 0.99 13.37 15.33
Top 20.39 2.06 1.14 10.54 6.06
Top Value 21.05 1.67 1.25 8.19 -2.12
Top Growth 19.93 2.48 1.06 13.15 12.78
Mid 22.28 1.86 1.06 8.66 10.65
Mid Value 23.02 1.48 1.21 6.59 4.56
Mid Growth 21.40 2.80 0.87 13.87 20.87
Mid-Small 22.47 1.77 1.08 8.11 8.80
Mid-Small Value 22.77 1.39 1.22 6.25 2.92
Mid-Small Growth 22.04 2.91 0.87 13.98 19.77
Small 22.91 1.57 1.13 7.05 4.67
Small Value 22.28 1.24 1.26 5.67 -0.35
Small Growth 24.21 3.29 0.88 14.39 16.66
Small Core 23.21 1.65 1.07 7.31 5.48
Small Core Value 22.47 1.28 1.18 5.84 0.14
Small Core Growth 24.59 3.20 0.89 13.78 16.11
Micro 22.32 1.44 1.25 6.59 3.13
Micro Value 21.97 1.16 1.40 5.40 -1.13
Micro Growth 23.28 3.53 0.85 16.19 18.28
Prime 21.30 1.92 1.11 9.38 7.69
Prime Value 21.95 1.52 1.23 7.11 1.10
Prime Growth 20.69 2.63 0.98 13.42 15.49
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Russell/Nomura

Russell/Nomura

2007 1
Price Return
(%)
(%) 3 12
Total Market 1699( 100.00 758.86 0.35 3.29 3.55 -2.72 0.35
Value 1241 50.56 1496.26 1.33 4.42 3.82 -0.97 1.33
Growth 765 49.44 348.01 -0.62 2.16 3.22 -4.41 -0.62
Large 350| 85.26 756.80 0.24 3.63 4.14 -0.04 0.24
Large Value 237| 40.86 1487.31 1.41 4.91 4.76 2.05 1.41
Large Growth 214 44.40 363.80 -0.80 2.47 3.55 -1.88 -0.80
Top 60 50.73 661.59 0.52 4.85 5.61 4.65 0.52
Top Value 38| 21.42 1404.16 1.87 6.60 7.43 6.55 1.87
Top Growth 44| 29.31 329.28 -0.43 3.62 4.32 3.31 -0.43
Mid 290 34.53 949.36 -0.17 1.83 1.96 -6.79 -0.17
Mid Value 199 19.44 1469.93 0.91 3.03 1.62 -3.30 0.91
Mid Growth 170| 15.09 470.18 -1.51 0.30 2.07| -10.51 -1.51
Mid-Small 1639 49.27 894.81 0.18 1.68 1.38 -10.04 0.18
Mid-Small Value 1203 29.14 1437.96 0.94 2.81 0.98 -6.85 0.94
Mid-Small Growth 721 20.13 423.06 -0.90 0.09 1.67| -13.85 -0.90
Small 1349( 14.74 781.04 1.00 1.28 -0.04 | -17.26 1.00
Small Value 1004 9.70 1320.43 1.01 2.38 -0.31| -13.39 1.01
Small Growth 551 5.04 352.32 0.99 -0.63 0.34| -23.20 0.99
Small Core 450 9.84 134.17 1.03 1.81 1.06 -14.64 1.03
Small Core Value 321 6.19 180.19 1.05 2.74 0.20 | -10.80 1.05
Small Core Growth 223 3.65 60.55 1.01 0.34 244 | -20.23 1.01
Micro 899 491 150.74 0.93 0.15 -2.34 1 -22.50 0.93
Micro Value 683 3.52 175.37 0.94 1.67 -1.33| -18.31 0.94
Micro Growth 328 1.39 84.71 0.93 -3.01 -459 | -29.75 0.93
Prime 1000{ 96.90 1239.09 0.35 3.42 3.79 -1.81 0.35
Prime Value 716 48.38 1463.24 1.36 4.57 4.08 0.04 1.36
Prime Growth 503| 48.52 988.99 -0.64 2.30 3.45 -3.55 -0.64




Russell/Nomura

Russell/Nomura

2007 1
Total Return
(%)
(%) 12
Total Market 1699( 100.00 1001.39 0.36 3.35 4.09 -1.58 0.36
Value 1241 50.56 2047.38 1.33 4.47 4.43 0.31 1.33
Growth 765 49.44 442.78 -0.62 2.23 3.70 -3.42 -0.62
Large 350| 85.26 999.22 0.25 3.68 4.69 1.13 0.25
Large Value 237| 40.86 2034.64 1.41 4.96 5.39 3.37 1.41
Large Growth 214 44.40 464.53 -0.80 2.54 4.03 -0.84 -0.80
Top 60| 50.73 878.71 0.52 4.89 6.20 5.94 0.52
Top Value 38| 21.42 1923.26 1.87 6.61 8.10 7.98 1.87
Top Growth 44| 29.31 426.67 -0.43 3.68 4.84 4.48 -0.43
Mid 290 34.53 1247.33 -0.16 1.92 2.45 -5.79 -0.16
Mid Value 199 19.44 2006.35 0.91 3.11 2.19 -2.11 0.91
Mid Growth 170| 15.09 590.40 -1.51 0.39 2.48 -9.70 -1.51
Mid-Small 1639| 49.27 1178.31 0.19 1.76 1.88 -9.05 0.19
Mid-Small Value 1203 29.14 1964.97 0.95 2.90 1.54 -5.68 0.95
Mid-Small Growth 721 20.13 530.72 -0.90 0.18 2.07 | -13.07 -0.90
Small 1349 14.74 1035.75 1.01 1.36 044 -16.31 1.01
Small Value 1004 9.70 1810.79 1.01 2.46 0.22| -12.27 1.01
Small Growth 551 5.04 440.51 1.00 -0.55 0.72| -22.52 1.00
Small Core 450 9.84 144.96 1.04 1.88 153 -13.68 1.04
Small Core Value 321 6.19 196.74 1.05 2.80 0.71 -9.69 1.05
Small Core Growth 223 3.65 63.77 1.02 0.41 2.85| -19.50 1.02
Micro 899 4.91 163.99 0.95 0.27 -1.85 | -21.59 0.95
Micro Value 683 3.52 192.59 0.95 1.79 -0.76 | -17.18 0.95
Micro Growth 328 1.39 89.28 0.94 -2.91 -4.26 | -29.18 0.94
Prime 1000f 96.90 1365.38 0.35 3.48 4.33 -0.66 0.35
Prime Value 716| 48.38 1639.49 1.36 4.62 4.69 1.33 1.36
Prime Growth 503| 48.52 1072.65 -0.64 2.37 3.93 -2.55 -0.64
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