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JAPAN
EQUITY

INDEXES

Russell/Nomura 2007 5
2007 4
(%)*
(%) 1 3 6 12
Total Market 1689| 10000 50341 -072] -060 58 031 178
Value 1233| s5121| 104362 -102] 078 851 227 421
Growth 762| 4879 21941 040 203 322| 171 -065
Large 352| 8542| 50294| 067 048 633 231 179
Large Value 238| 4141 1036.04| -125| o068 889 428 418
Large Growth 215 44.02 231.30 -0.13 -1.55 4.03 0.51 -0.35
Top 60 5050| 44028| -094 -093 709 514 161
Top Value 38| 2160 976.45| -173] 038 1020 762 43
Top Growth 44| 2890 211.71| -035 -1.89 482 341 -033
Mid 292| 3493| 63196 -028/ 017 521 192 205
Mid Value 200 1981 102491 -072| 100 732 025 400
Mid Growth 171| 1512| 29594 030 089 253 459 -041
Mid-Small 1629| 4950 59436 -049 027 458 472 195
Mid-Small Value 1105 2961| 100455 -049) 108 718 203 411
Mid-Small Growth 718| 1989 26247 048] -222| 095 839 -112
Small 1337| 1458 51701 -097 131 309 -11.12 172
Small Value 995| 980| 927.23] -001] 124/ 691 -640 435
small Growth 547  478| 20001] -287| -619| -386 -1920 -3.33
Small Core 46| 977 17057 -062 -101 393 -907 205 NOMURA
small Core Value 318|  627| 23720 045| 143 746 -479 458
Small Core Growth 221| 350 7190 -250| -514| -184/ -1582 222
Micro 81|  480| 191.24| -166/ -190 137 -1532 105
Micro Value 677 3.53] 231.01 -0.84 0.91 5.85 -9.54 3.94
Micro Growth 36| 128 9662 387 -89 -891 -2695 -6.23
Prime 996| 97.01| 142105 -067] -052 609 101 186
Prime Value 713| 49.04| 172910 -101| 081 868 293 426
Prime Growth 501| 47.97| 110153| -032| -184| 355 -092 -049
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Russell/Nomura

Russell/Nomura

2007 4
Price Return
(%h)*
(%) 12
Total Market 1689| 100.00 | 379.20 -0.72 -1.20 5.17 -0.91 1.17
Value 1233 51.21| 757.79 -1.02 0.13 7.75 0.92 3.53
Growth 762 48.79| 171.50 -0.40 -2.57 2.58 -2.81 -1.20
Large 352| 85.42( 378.68 -0.67 -1.07 5.65 1.07 1.19
Large Value 238| 41.41| 752.61 -1.25 0.05 8.17 2.91 3.52
Large Growth 215 44.02 | 180.14 -0.13 -2.10 3.38 -0.63 -0.91
Top 60 50.50| 329.51 -0.94 -1.52 6.41 3.82 1.01
Top Value 38| 21.60| 708.51 -1.73 -0.24 9.59 6.19 3.69
Top Growth 44 28.90| 162.44 -0.35 -2.47 4.15 2.17 -0.91
Mid 292 34.93| 478.23 -0.28 -0.40 4.52 -3.05 1.46
Mid Value 200 19.81| 746.12 -0.72 0.36 6.56 -1.05 3.33
Mid Growth 171| 15.12| 23451 0.29 -1.39 1.94 -5.54 -0.90
Mid-Small 1629| 49.50( 448.64 -0.49 -0.87 3.87 -5.84 1.33
Mid-Small Value 1195 29.61| 730.24 -0.49 0.41 6.38 -3.31 341
Mid-Small Growth 718 19.89| 208.17 -0.48 -2.71 0.35 -9.30 -1.63
Small 1337| 14.58 | 387.29 -0.97 -1.96 2.33 | -12.20 1.04
Small Value 995 9.80| 671.24 -0.02 0.51 6.04 -7.65 3.59
Small Growth 547 4.78 | 166.27 -2.87 -6.69 -4.45 | -19.99 -3.85
Small Core 446 9.77| 156.88 -0.63 -1.64 321 -10.13 1.40
Small Core Value 318 6.27 | 215.79 0.45 0.74 6.66 -5.99 3.87
Small Core Growth 221 3.50 67.91 -2.50 -5.65 -2.44 | -16.66 -2.76
Micro 891 4.80| 174.50 -1.67 -2.61 051 -16.43 0.30
Micro Value 677 3.53 | 208.65 -0.84 0.09 4.87 | -10.88 3.09
Micro Growth 326 1.28 91.21 -3.87 -9.42 -9.47 | -27.63 -6.72
Prime 996 97.01| 1281.94 -0.67 -1.11 5.40 -0.22 1.25
Prime Value 713| 49.04 | 1533.43 -1.01 0.17 7.94 1.58 3.59
Prime Growth 501| 47.97 | 1009.98 -0.32 -2.39 2.91 -2.03 -1.04




Russell/Nomura

Russell/Nomura

2007 4
Total Return
(%h)*
(%) 6 12
Total Market 1689| 100.00 | 503.41 -0.72 -0.60 5.86 0.31 1.78
Value 1233 51.21| 1043.62 -1.02 0.78 8.51 2.27 4.21
Growth 762 48.79| 219.41 -0.40 -2.03 3.22 -1.71 -0.65
Large 352| 85.42| 502.94 -0.67 -0.48 6.33 2.31 1.79
Large Value 238| 41.41| 1036.04 -1.25 0.68 8.89 4.28 4.18
Large Growth 215 44.02| 231.30 -0.13 -1.55 4.03 0.51 -0.35
Top 60 50.50| 440.28 -0.94 -0.93 7.09 5.14 1.61
Top Value 38| 21.60| 976.45 -1.73 0.38 10.29 7.62 4.34
Top Growth 44| 2890 211.71 -0.35 -1.89 4.82 3.41 -0.33
Mid 292 34.93| 631.96 -0.28 0.17 5.21 -1.92 2.05
Mid Value 200 19.81| 1024.91 -0.72 1.00 7.32 0.25 4.00
Mid Growth 171 15.12| 295.94 0.30 -0.89 2.53 -4.59 -0.41
Mid-Small 1629 49.50| 594.36 -0.49 -0.27 4.58 -4.72 1.95
Mid-Small Value 1195( 29.61 | 1004.55 -0.49 1.08 7.18 -2.03 4.11
Mid-Small Growth 718 19.89| 262.47 -0.48 -2.22 0.95 -8.39 -1.12
Small 1337] 14.58| 517.01 -0.97 -1.31 3.09 -11.12 1.72
Small Value 995 9.80| 927.23 -0.01 1.24 6.91 -6.40 4.35
Small Growth 547 4.78 | 209.01 -2.87 -6.19 -3.86 | -19.20 -3.33
Small Core 446 9.77| 170.57 -0.62 -1.01 3.93 -9.07 2.05
Small Core Value 318 6.27 | 237.20 0.45 1.43 7.46 -4.79 4.58
Small Core Growth 221 3.50 71.90 -2.50 -5.14 -1.84 | -15.82 -2.22
Micro 891 4.80| 191.24 -1.66 -1.90 1.37 -15.32 1.05
Micro Value 677 3.53 | 231.01 -0.84 0.91 5.85 -9.54 3.94
Micro Growth 326 1.28 96.62 -3.87 -8.96 -8.91 | -26.95 -6.23
Prime 996 97.01| 1421.05 -0.67 -0.52 6.09 1.01 1.86
Prime Value 713| 49.04 | 1729.10 -1.01 0.81 8.68 2.93 4.26
Prime Growth 501| 47.97| 1101.53 -0.32 -1.84 3.55 -0.92 -0.49
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Russell/Nomura

Russell/Nomura

2007 4
33 Industry Weight
Total Market Value Growth Small Prime
1689, 100.00 1233| 100.00 762 100.00 1337, 100.00 996/ 100.00
6 0.09 6 0.17 2 0.01 6 0.64 4 0.09
5 0.44 3 0.12 2 0.78 4 0.47 3 0.44
74 1.93 62 2.56 19 1.27 63 4.15 38 1.82
70 2.66 63 3.34 14 1.94 58 5.19 43 2.62
33 1.05 29 1.56 11 0.52 26 1.95 22 1.04
11 0.31 11 0.59 1 0.00 9 0.71 6 0.29
113 5.22 89 5.26 46 5.18 86 6.37 66 5.16
38 4.51 28 2.16 19 6.98 25 2.23 28 4.60
7 0.76 6 1.32 1 0.19 2 0.14 6 0.78
10 0.58 10 1.08 1 0.04 8 0.88 9 0.59
26 1.25 21 1.64 14 0.84 19 1.70 18 1.25
30 3.38 27 3.69 9 3.05 22 2.49 21 3.44
26 1.43 17 1.43 16 1.43 17 1.54 20 1.45
28 0.67 22 0.87 7 0.46 24 1.53 14 0.63
117 4.48 87 3.75 58 5.25 97 7.97 65 4.35
172| 15.14 124/ 15.12 86| 15.15 128 9.28 101 15.26
61 8.94 51 6.94 30 11.04 43 4.00 44 9.14
25 1.31 14 0.38 16 2.29 19 1.31 17 1.32
42 2.04 34 1.76 13 2.33 36 2.42 25 2.02
18 4.46 18 8.19 2 0.53 5 0.37 16 4.59
36 3.35 22 1.68 21 5.09 19 1.39 23 3.39
6 0.74 5 0.82 5 0.65 3 0.36 5 0.75
2 0.30 0 0.00 2 0.61 0 0.00 2 0.31
15 0.26 14 0.47 3 0.04 13 0.92 6 0.22
114 5.54 51 5.40 81 5.70 95 5.26 58 5.53
127 4.12 110 7.11 31 0.99 116 5.95 51 3.92
140 3.45 4 2.99 80 3.93 124 8.39 71 3.28
94| 10.04 90 9.45 13/ 10.65 64 7.18 78 10.25
24 2.41 18 3.08 12 1.72 18 1.92 19 2.46
8 2.35 8 4.07 1 0.55 2 0.50 8 2.42
41 1.81 32 1.53 16 2.11 33 3.01 29 1.83
80 3.47 32 0.53 61 6.56 71 4.93 40 3.42
90 1.52 35 0.91 69 2.15 82 4.83 40 1.36
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Russell/Nomura

2007 4
33Industry Return
Total Market Value Growth Small Prime
-0.72| -0.72| -1.02| -1.02| -0.40, -0.40f -0.97, -0.97 -0.67| -0.67
1.60 1.60 1.98 1.98] -4.62| -4.62 1.60 1.60 1.76 1.76
-1.19) -1.19] -1.90/ -190f -1.07| -1.07 -2.30f -2.30] -1.09, -1.09
-1.03| -1.02| -0.34| -0.34| -2.44, -2.43 0.20 022 -112| -112
3.57 3.58 4.51 4.52 1.91 1.95 1.69 1.70 3.82 3.83
-0.01| -0.01 0.05 0.05| -0.20f -0.20 0.34 0.34 0.10 0.10
-2.62| -2.62| -2.65| -2.65 8.72 8.72| -298, -298| -2.66| -2.66
-1.15| -1.15 -1.96| -196 -0.27| -0.27| -1.36| -1.36 -1.09| -1.09
1.71 1.71 1.66 1.66 1.73 1.73 1.88 1.88 1.72 1.72
-3.05| -3.05| -3.21| -3.21| -1.82| -1.82| -3.98 -3.98 -3.02| -3.02
2.64 2.64 2.75 2.75| -0.08/ -0.08 1.59 1.59 2.72 2.72
0.58 0.58 0.09 0.09 1.61 1.61 2.78 2.78 0.61 0.61
-4.05| -4.05| -5.44| 544 -221 -221 2.15 2.15| -4.02) -4.02
-2.38 -2.38| -2.30| -2.30| -2.47| -247 -2.25| -2.25| -2.32| -2.32
2.61 2.61 2.40 2.40 3.01 3.01 1.48 1.48 3.09 3.09
3.36 3.36 1.41 1.41 4.88 4.88 1.44 1.44 3.55 3.55
2.69 2.69 1.62 1.62 3.83 3.83 0.06 0.06 2.77 2.77
-1.29] -1.29| -0.78/ -0.78] -1.62| -1.62 0.55 0.56| -1.30] -1.30
1.47 1.47) -0.24| -0.24 1.78 1.78 1.35 1.35 1.56 1.56
6.01 6.01 1.64 1.64 9.76 9.76 0.41 0.41 6.42 6.42
-2.37) -237| -1.98 -198 -8.26 -8.26 1.95 1.95| -2.37| -2.37
-0.05| -0.05| -1.44| -1.44 0.45 045 -1.01| -1.01 0.06 0.06
13.79| 1379 12.08) 12.08 16.13 16.13| 15.62| 15.62| 13.71] 13.71
-1.27|  -1.27 - - -1.27)  -1.27 - -l -127)  -1.27
4.34 4.34 4.80 480 -122/ -1.22 3.89 3.89 4.08 4.08
-3.95| -3.95 -3.55| -355 -4.35 -435 -3.71 -3.71f -3.83] -3.83
-2.63| -2.63] -2.62| -262| -277 -277 -211 -211f -259| -2.59
-3.28/ -3.28) -259| -259| -3.83] -3.83 -254/ -253| -342| -3.42
-3.82| -3.82| -2.65/ -265 -4.88 -488 -0.76] -0.76 -3.83] -3.83
-5.01| -5.01| -3.98 -398 -6.90 -6.90f -9.19| -9.19 -4.99| -4.99
-0.28| -0.28 0.55 0.55| -6.40| -6.40 3.06 3.06| -0.28/ -0.28
-5.99| -5.98| -12.78| -12.76| -0.03] -0.03| -10.71| -10.67 -5.93| -5.92
-1.07) -1.07 4.29 430 -150 -150[f -0.84 -0.84] -0.91| -0.91
-2.64| -2.63 0.75 0.76] -4.07| -407] -3.30] -3.29| -249 -2.49




Russell/Nomura

Total Return
(%)
2.5
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Total Return
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Russell/Nomura

Russell/Nomura

2007 4
PER PBR ROE
() () (%) (%) (%)
Total Market 18.36 1.73 1.23 9.79 12.83
Value 18.18 1.40 1.33 7.93 13.11
Growth 18.56 2.31 1.12 13.10 12.53
Large 18.22 1.81 1.23 10.32 12.69
Large Value 17.94 1.48 1.33 8.50 12.97
Large Growth 18.50 2.29 1.14 13.01 12.41
Top 17.84 1.86 1.29 10.90 14.69
Top Value 17.47 1.54 1.38 9.15 16.27
Top Growth 18.12 2.21 121 12.81 13.50
Mid 18.81 1.73 1.15 9.53 9.87
Mid Value 18.48 1.41 1.28 7.86 9.56
Mid Growth 19.26 2.45 0.99 13.42 10.31
Mid-Small 18.94 1.61 1.17 8.82 10.98
Mid-Small Value 18.75 1.31 1.29 7.18 10.89
Mid-Small Growth 19.22 2.47 0.99 13.56 11.12
Small 19.25 1.40 1.19 7.46 13.69
Small Value 19.32 1.14 1.29 6.06 13.70
Small Growth 19.13 2.54 1.00 14.03 13.68
Small Core 19.65 1.48 1.14 7.74 12.18
Small Core Value 19.83 1.20 1.21 6.18 12.40
Small Core Growth 19.32 2.53 1.01 13.85 11.79
Micro 18.50 1.26 1.31 6.97 16.69
Micro Value 18.46 1.06 1.43 5.88 15.89
Micro Growth 18.63 2.55 0.97 14.52 19.11
Prime 18.37 1.75 1.22 9.93 12.65
Prime Value 18.19 1.42 1.32 8.06 12.84
Prime Growth 18.56 2.31 1.12 13.08 12.45
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Russell/Nomura

Russell/Nomura

2007 4
Price Return
(%)
(%) 6 12
Total Market 1689| 100.00 | 761.86 -1.85 0.40 3.70 -5.13 0.75
Value 1233 51.21| 1522.50 -2.14 1.75 6.25 -3.38 3.11
Growth 762| 48.79 | 344.56 -1.54 -0.99 1.15 -6.95 -1.61
Large 352| 85.42( 760.81 -1.81 0.53 4.18 -3.24 0.78
Large Value 238 41.41] 1512.08 -2.37 1.67 6.66 -1.47 3.10
Large Growth 215 44.02 | 361.93 -1.27 -0.52 1.94 -4.86 -1.31
Top 60 50.50| 662.03 -2.07 0.07 4.92 -0.60 0.59
Top Value 38| 21.60| 1423.48 -2.85 1.38 8.07 1.67 3.27
Top Growth 44| 2890 326.36 -1.48 -0.89 2.70 -2.18 -1.32
Mid 292 34.93| 960.82 -1.42 1.21 3.06 -7.18 1.04
Mid Value 200| 19.81 | 1499.04 -1.85 1.98 5.08 -5.26 2.91
Mid Growth 171 15.12| 471.15 -0.85 0.21 0.51 -9.57 -1.31
Mid-Small 1629 49.50| 901.38 -1.62 0.73 2.42 -9.85 0.92
Mid-Small VValue 1195| 29.61 | 1467.15 -1.62 2.03 4.90 -7.43 2.99
Mid-Small Growth 718 19.89| 418.23 -1.62 -1.14 -1.05| -13.16 -2.03
Small 1337| 14.58| 778.11 -2.10 -0.38 0.90 -15.94 0.62
Small Value 995 9.80 | 1348.60 -1.16 2.13 456 | -11.59 3.16
Small Growth 547 4.78 | 334.06 -3.98 -5.18 -5.78 | -23.40 -4.24
Small Core 446 9.77 134.11 -1.76 -0.05 1.77| -13.96 0.99
Small Core Value 318 6.27 | 184.47 -0.69 2.37 5.17 -9.99 3.44
Small Core Growth 221 3.50 58.05 -3.61 -4.13 -3.80 | -20.21 -3.16
Micro 891 4.80| 149.17 -2.79 -1.04 -0.89 | -19.99 -0.11
Micro Value 677 3.53 | 178.37 -1.97 171 341 | -14.68 2.66
Micro Growth 326 1.28 77.97 -4.97 -7.95| -10.73| -30.71 -7.10
Prime 996 97.01| 1245.11 -1.80 0.49 3.93 -4.47 0.84
Prime Value 713| 49.04 | 1489.38 -2.13 1.79 6.43 -2.75 3.17
Prime Growth 501| 47.97| 980.97 -1.46 -0.81 1.47 -6.20 -1.45




Russell/Nomura

Russell/Nomura

2007 4
Total Return
(%)
(%) 3 6 12
Total Market 1689 100.00 | 1011.42 -1.85 1.00 4.39 -3.97 1.36
Value 1233| 51.21| 2096.77 -2.14 241 6.99 -2.09 3.78
Growth 762 48.79| 440.83 -1.54 -0.44 1.78 -5.90 -1.06
Large 352 85.42| 1010.47 -1.81 1.13 4.85 -2.05 1.37
Large Value 238| 41.41( 2081.54 -2.37 2.30 7.37 -0.16 3.75
Large Growth 215 44.02| 464.71 -1.26 0.04 2.58 -3.77 -0.76
Top 60| 50.50| 884.58 -2.07 0.67 5.59 0.66 1.20
Top Value 38| 21.60| 1961.80 -2.85 2.00 8.75 3.03 3.91
Top Growth 44 2890 425.36 -1.48 -0.31 3.36 -0.99 -0.74
Mid 292 34.93| 1269.69 -1.42 1.79 3.74 -6.10 1.63
Mid Value 200[ 19.81| 2059.17 -1.85 2.63 5.83 -4.02 3.57
Mid Growth 171 15.12| 594.58 -0.85 0.71 1.10 -8.66 -0.81
Mid-Small 1629 49.50| 1194.14 -1.62 1.34 N3 -8.78 1.53
Mid-Small VValue 1195 29.61| 2018.27 -1.62 2.71 5.69 -6.21 3.69
Mid-Small Growth 718 19.89| 527.33 -1.62 -0.64 -0.46 | -12.29 -1.53
Small 1337| 14.58 | 1038.74 -2.10 0.29 1.65 -14.91 1.30
Small Value 995 9.80 | 1862.93 -1.15 2.88 541 | -10.39 3.92
Small Growth 547 4,78 419.92 -3.98 -4.67 -5.20 | -22.64 -3.72
Small Core 446 9.77| 145.81 -1.76 0.59 248 -12.94 1.63
Small Core Value 318 6.27 | 202.78 -0.69 3.07 5.96 -8.84 4.15
Small Core Growth 221 3.50 61.47 -3.61 -3.60 -3.21| -19.40 -2.62
Micro 891 480 | 163.48 -2.78 -0.31 -0.05 | -18.93 0.64
Micro Value 677 3.53| 197.48 -1.97 2.54 437 | -13.40 3.52
Micro Growth 326 1.28 82.60 -4.96 -7.49 | -10.18| -30.06 -6.61
Prime 996 97.01| 1380.23 -1.80 1.09 4.61 -3.30 1.44
Prime Value 713| 49.04 | 1679.44 -2.13 2.44 7.16 -1.46 3.83
Prime Growth 501| 47.97| 1069.88 -1.45 -0.26 2.11 -5.14 -0.90
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