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2R (%) 178 | 3xB | 6548 | 1258 | F#%K
Total Market 1684] 100.00] s2564] 125 3670 6271 1322] 627
Value 1229]  50.77| 1082.12|  1.05| 2.64| 805 1465 805
Growth 761| 4923 23076| 146|475 449 1172|449
Large 352| 8574 52715 L11] 411 669 1527 6.69
Large Value 238|  41.16| 107745 072|270 834] 1667| 834
Large Growth 215| 4458 24421| 146|545 521] 1397|521
Top 60 51.25| 466.00 0.65 4.84 7.55 19.15 7.55
Top Value 38 21.711 1022.68 0.09 2.92 9.28 21.68 9.28
Top Growth 44| 2954| 22583 105 630 632 1736] 632
Mid 20| 3449 65296] 180  3.03 544 957 544
Mid Value 200 19.44| 1057.58|  144| 244)  731| 1080 731
Mid Growth 171]  15.04| 30629 228/ 380 308 783 3.08
Mid-Small 1624| 4875 611.92] 190 245 496  7.13] 496
Mid-Small Value 1191 2006 103394 1771 242 716 9.16] 716
Mid-Small Growth 717 19.69] 27034| 208 250 184 414|184
Small 1332 1426 527.75 2.12 1.09 3.83 1.42 3.83 h>y—
Small Value 991 9.61 949.43 245 2.38 6.85 5.92 6.85
Small Growth 546| 465 21199  144| -148) -195| 666 -1.95 .
Small Core 44|  os4l 17352 144 110 381 310 381 NOMURA 1 T v X
Small Core Value 317|  6.14| 24201 190|249 669 696 669
Small Core Growth 20| 340 72771  062| -133] -1.04] 324 -1.04
Micro ss8| 472 19657 353 108 387 208 381 sy
Micro Value 674 347 238.07 345 2.19 7.12 3.79 7.12 SRTEHEL 42—
Micro Growth 326 1.25 98.60 3.76 -1.90 -431| -14.58 -4.31 - .
Prime 994 97.07| 1484.74 1.19 3.78 6.42 13.89 6.42 1E‘ EP Eﬂ ;i
Prime Value 712|  48.64| 179387 096| 270 816/ 1526  8.16 EEHREF
Prime Growth 500| 4843 1159.16] 143|490 472| 1250 472 03-3274-0924
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FHEEKASHT SMIPHEE 42— T100-8130 RRHATFRARXRKFER 2-2-2 7—/A Ry FAXFHATE L

ZOLUR—ME, BEHHDSE L LLBEROBEEH—DENE L3 OT, BEHFZENE LTERLEZLOTEHY FBA, COLR— P&, BREFICEVTHEESFNRHAS
Eﬁmbrumu%ﬁlourmﬂﬁméhé%bﬁ®U§¢ HIADER, BEHWORBAEIL, BERCBBOHIMTHIILSITEBEVWWVLET, COLR—FE, EETES LS
ZoNDEMITEDSVTHER SN TOETA, BHESE, TOERESLUELECELTERZASIOTEDY FRA. COLR—FIRHBSNEERE, ERBIZHSTLHEHTHY .
FELLEDDIBENHYET, BHBELHB IV ZTORSHTHIBRNR—ILT 1 VI AOEBEIX. COLKR— FIEHMESNLEHFISOVT, BVWHFELTLSIBENHY T, HHERS
FUZDOBEEHTHIBRE—ILT A VTR &, SOLKR— MBSO, TASHFICEICA Ty, EMETOMOSBMREERRICOVT, BLELFELERYFLORIS V3>
ZAELTWSBENHY. F-SEECHETREZTOENDYFET, BRBHE. COLR—MIBHIN-SHITH LT, SIREOREVTEBRFTOMI—ERZFRMEL, HOFLD
mﬁ—txm&%iﬁo_tﬁﬁyi o COLR—FE, BHESMOERRETIEVSIHEATOARANLTEYES, RBSNELLBEEHRRBY TTHEACESL, ZOLKR—+D
WA DED L —UIDERIEHFHEHRICRBLTE Y. BEFHFLEIEMNLAEZELT. WHEIENTHN. B CHEEFELFEEEFZTHOHEVEL S ICTBBLW-LET,



Russell/Nomura H ARKA 7 v 7 A

RusselllNomura BARRA T v 7 X &

Russell/Nomura HARRA 7 v 7 A, WHEEEM TSR ¥ —L T v A X

A RA b TN—=TPIRETHRIE LIZBEARA T v 7 A TH D, FRFHEITLITO®EY

m 2 B BRINL TR Y B ARG 2R EREL TN D

m FHIFEE T L ER DRRILR AR L. EERICRE TR TS A2 KL T D

m Large & Small 72 EHFERIOY T A LT w7 AZGEIL TS,

m Value & Growth %74 7 v 7 2% [ LT 5D,

m Value & Growth [3& A ZE1E L7- PBR T3 L T\ 5,

m Prime £ > 7 v 7 A%, Total Market 4 > 7 v 7 2D 5 b RERF HIEEEERE O RHIIFREE
EALOER (1000 $440) O S LTV D

m EFRD P CREME A PEBR U 7 85I E ik,

RERLEAIN O FLIE LIRS —BEAT O,

FIRLV - AVSNR AV b « TA—FITDONT
TN - ARARAU N - TA—T %, =T« v X =Yy —@HO/a— L V—F—] L LTASHAER
447 [H THRAEHREEENEHY — A 2R L TWET, 7y BB R 2 —e 2%, e —r RS
Az ~—R, GEEN 2P T 07 BEENY—E R, BRPITERY— R, ANy )T 4 7HE
H#—1t A, Russell 1000®, Russell 2000®, Russell 3000®, Russell/Nomura B AMA T v 7 ZA5EDA 7 v 7
ADHBEREZBITOIZVET, TyL - A RARRAS b - TA—T ORANLIT19365, 25, 1999 L0 / —
AT 2 AR Y » L a—F a T ANTN—TOHEEE > TVET, FELIE. www.russell.com% ZE < 72 X0,
Iy e A RARAY N TA—T ) BIR [Tt E, 7707 - Tk B R_=—KkREDOT
SHFEORHTT,)

Russell/Nomura AAKEA 5 v 7 74 I, BRSNS AE LTV DRI T, & O IEHE XA G
24 % O Frank Russell Company JnE LET, b, BRSNS HE L O Frank Russell Company &, %81
Ty 7 AD M, é 1;.?5% HRMEERIET 5 b O TIIRL . A v F v 7 ADFAER YA VF v 7 2%
FNTAT 5 FHEIEH) - ¥ W LU EE AV EtEA,

CDLR— I, REHHOSE LG HEROBUZM—DEME LELDT, REBHFLZEAME LTERLIELOTESY FEA, SOLKR— MIF, BHEHICELNTIH
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ffi4&1) 2—> (B2 2 BFR<) Price Return

SARE | vk | FEEUE 1) B—2 (%)%
ik (%) 17 H | 378 | 6xH | 127 H | E¥E
Total Market 1684 100.00 | 395.57 1.19 3.57 553 11.84 5.53
Value 1229] 5077 | 785.20 1.00 2.56 7.28 | 13.16 7.28
Growth 761  49.23 | 180.15 1.38 4.62 3.78 | 10.47 3.78
Large 352|  85.74| 396.52 1.04 4.00 596 13.87 5.96
Large Value 238  41.16| 782.16 0.68 2.63 759 | 15.17 7.59
Large Growth 215| 44.58 | 189.95 1.38 5.31 449 | 12.67 4.49
Top 60| 51.25| 348.38 0.58 4.73 6.79 | 17.66 6.79
Top Value 38| 21.71| 741.57 0.07 2.86 8.53 | 20.10 8.53
Top Growth 44 29.54 | 173.03 0.96 6.15 555 | 15.93 5.55
Mid 292 34.49| 493.71 1.74 2.94 4.74 8.32 4.74
Mid Value 200 19.44| 769.36 1.38 2.37 6.55 9.39 6.55
Mid Growth 171 15.04| 242.47 2.22 3.70 2.46 6.76 2.46
Mid-Small 1624|  48.75| 461.53 1.84 2.37 4.24 5.88 4.24
Mid-Small Value 1191  29.06 | 751.06 1.71 2.35 6.36 7.75 6.36
Mid-Small Growth 717 19.69 | 214.22 2.03 2.41 1.23 3.10 1.23
Small 1332  14.26 | 395.03 2.07 1.01 3.06 0.19 3.06
Small Value 991 9.61 | 686.76 2.40 2.29 5.98 4.51 5.98
Small Growth 546|  4.65| 168.53 140 | -1.55| -2.54| -7.58| -2.54
Small Core 444 9.54| 159.47 1.39 1.01 3.08 1.89 3.08
Small Core Value 317 6.14| 219.96 1.84 2.39 5.88 5.61 5.88
Small Core Growth 220  3.40| 68.69 058 -139| -1.65| -421| -1.65
Micro 888|  4.72| 179.23 3.47 1.00 3.02  -3.36 3.02
Micro Value 674|  3.47| 214.89 3.39 2.12 6.17 2.27 6.17
Micro Growth 326 125 92.99 370 -2.00| -490| -1539| -4.90
Prime 994  97.07 | 1338.12 1.13 3.68 569 1251 5.69
Prime Value 712|  48.64 | 1589.75 0.92 2.63 7.40 | 13.77 7.40
Prime Growth 500  48.43 | 1061.54 1.34 4.77 401 | 11.23 4.01
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F—%2)L)A—2 (BEH & L) Total Return

$ARE | vk | FEEE 1) B—2 (%)%
ik (%) 17 H | 378 |6 H | 127 H | E¥E
Total Market 1684 100.00 | 525.64 1.25 3.67 627 13.22 6.27
Value 1229  50.77 | 1082.12 1.05 2.64 8.05| 14.65 8.05
Growth 761  49.23 | 230.76 1.46 4.75 449 | 11.72 4.49
Large 352| 85.74| 527.15 1.11 4.11 6.69 1527 6.69
Large Value 238  41.16 | 1077.45 0.72 2.70 834 | 16.67 8.34
Large Growth 215| 44.58 | 244.21 1.46 5.45 521 13.97 5.21
Top 60| 51.25| 466.00 0.65 4.84 7.55 | 19.15 7.55
Top Value 38|  21.71| 1022.68 0.09 2.92 9.28 | 21.68 9.28
Top Growth 44 2954 225.83 1.05 6.30 632 | 17.36 6.32
Mid 292  34.49| 652.96 1.80 3.03 5.44 9.57 5.44
Mid Value 200[ 19.44 | 1057.58 1.44 2.44 731 |  10.80 7.31
Mid Growth 171 15.04| 306.29 2.28 3.80 3.08 7.83 3.08
Mid-Small 1624| 4875 | 611.92 1.90 2.45 4.96 7.13 4.96
Mid-Small Value 1191  29.06 | 1033.94 1.77 2.42 7.16 9.16 7.16
Mid-Small Growth 717 19.69 | 270.34 2.08 2.50 1.84 4.14 1.84
Small 1332  14.26 | 527.75 2.12 1.09 3.83 1.42 3.83
Small Value 991 9.61 | 949.43 2.45 2.38 6.85 5.92 6.85
Small Growth 546  4.65| 211.99 144 | -148| -1.95 -6.66| -1.95
Small Core 444 954 | 173.52 1.44 1.10 3.81 3.10 3.81
Small Core Value 317 6.14| 242.01 1.90 2.49 6.69 6.96 6.69
Small Core Growth 20  3.40| 72.77 0.62| -133| -1.04| -324| -1.04
Micro 888|  4.72| 196.57 3.53 1.08 3.87 | -2.08 3.87
Micro Value 674|  3.47| 238.07 3.45 2.19 7.12 3.79 7.12
Micro Growth 326 1.25] 98.60 376 | -1.90| -431| -14.58| -4.31
Prime 994  97.07 | 1484.74 1.19 3.78 6.42 | 13.89 6.42
Prime Value 712|  48.64 | 1793.87 0.96 2.70 8.16 | 15.26 8.16
Prime Growth 500 48.43 | 1159.16 1.43 4.90 472 12.50 4.72
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Russell/Nomura B ARkA 7 v 7 A

Russell/NomuraZFE 5l & 14
2007466 A RKIRE

EFER M ED T— (%) 33 Industry Weight

Total Market Value Growth Small Prime
bk AR E | o —b | BAREER | U | $RARER | V| 8RS | Db $AERR | b
we 1684/ 100.00| 1229/ 100.00 761/ 100.00| 1332/ 100.00 994| 100.00
KE-BHE 6|  0.09 6| 017 2| 001 6| 064 4 0.08
#h 3 5 0.48 3 0.12 2l 084 4, 047 3 048
B 74 1.83 62| 242 19 1.22 63 4.28 38 1.72
BH & 70 254 63 3.17 14 1.89 58/ 494 43| 249
T = S 33 1.06 29 1.58 11 0.53 26 1.92 2 1.05
INLT R 11 0.30 11 0.58 1 0.00 9 0.74 6 0.28
b= 112 528 88|  5.30 46| 525 85|  6.23 66| 5.21
EEmHR 38 422 28 2.02 19  6.49 25 215 280 430
Bil-ARE R 7 0.87 6 1.55 1 0.16 2 0.13 6 0.89
JLHS 10 0.61 10 1.15 1 0.05 8 098 9 062
HISA - RES 26 1.25 21 1.62 14| 0.86 19 1.75 18 1.25
E5 i) 300 3.70 27| 4.03 9/  3.35 2 2.69 21 3.76
EHERE 26 1.48 17 1.51 16 1.46 17 1.52 20 1.51
EEHK 28/ 0.67 2/ 082 71 051 24 1.59 14 0.63
R 117 475 87|  3.94 58/ 5.58 97|  8.56 65 4.6l
B 172 15.27 124/ 15.18 86| 15.37 128/  9.39 101|  15.40
Bk s 60| 9.24 50 7.27 30 11.27 2 414 43 9.44
AT 25 1.41 14| 040 16| 2.44 19 1.43 17 1.42
ZDfth & & 2 213 34 1.68 13 2.59 36/ 231 25 212
ER-HRE 18/  4.01 18] 743 2l 049 5 034 16|  4.13
I&E% 36 3.14 22 1.59 21 473 19 1.32 23 3.18
HEX 6/ 0.79 5 0.89 5 0.69 3 0.41 5/ 0.80
EEE 2 0.29 0 0.00 2 0.58 0 0.00 2 0.29
EE-EREEE 15 024 14 044 3 0.03 13 0.86 6/ 020
1B - BIEX 113 5.13 50  4.87 81 5.40 94| 524 58 5.11
ENFE 127| 453 110  7.98 31 0.98 116/  5.99 51 434
INFRE 140|  3.44 94 299 80|  3.91 124|  8.40 71 3.28
RITZ 94 10.31 90  9.47 13| 11.18 64,  7.06 78/ 10.53
SE%. B ST RS 24| 2.17 18| 267 12 1.66 18 1.97 19/ 221
RER%E 8| 245 8|  4.28 1 0.57 2| 048 8 2.53
ZFDERZE 40 1.74 32 1.47 15| 2.01 32 279 28 1.75
TEIEZ 79 3.17 31 0.51 61 5.91 70, 4.70 40/ 3.11
H—ER¥ 90 1.42 35 0.89 69 1.97 82 456 40 1.27

CDLAR— I, BEHOSE LG HEROBUZM—DEME LELDT, REBHFLZEAME LTERLELOTESY FA, SOLKR— MIF, BHEHICELNTIH
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Russell/Nomura H ARKA 7 v 7 A

Russell/NomuraZ(fE R/ N\ DA —<T 2 A YT —
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(7R B R)Z—> (%) 33Industry Return

Total Market Value Growth Small Prime

bicid EoRR | oA | o SRR | oA | o RR | BR A | BR SRR | A 25A | Ao bR | oA
we 1.19 1.25 1.00 1.05 1.38 146 207 212 1.13 1.19
1|KE-BHE 2,06/ -1.98] 228 -2.19 1.53 1.31]  -2.06] -1.98] -2.13| -2.01
2| 8RR 6.67 6.74 1.49 1.54| 7.48/ 7.55 2.03 2.07 6.64 6.70
3|3 -0.96] -0.93| -026 -024] -2.35 -2.32 3.21 322 -1.52|  -1.50
4| BH -1.38)  -1.23| -0.65 -043] -2.62] -2.58 0.51 0.68] -1.52| -1.36
S|k L 6.23 6.24 4.96 497 1036/ 10.36 1.69 1.72 6.35 6.35
AVAYIVwAL i -0.88) -0.84| -0.86 -0.83| -438 -3.76| 3.56  3.68] -0.98 -0.95
7L 428 433 489  4.96 3.67 3.69] 250 259 432|437
3| EEZE M 2500 -2.38]  -2.020  -1.99] -2.65 250 222 227 256 -2.44
o|FH- AR E R 8.99 9.26| 1035 1047 -2.67| -1.19 3.43 3.68]  9.05| 932
10|T LSS 998 1047 9.83 10.30| 1420 15.02 5.69 570  10.02)  10.50
N|HASA -+ HHE 3.88  4.03 1.43 1.63 9.01 9.05 330 3.36]  3.94]  4.09
12| 8% 8 5.08 5.08]  4.50  4.50 580  5.80 1.37 1.37]  5.000  5.00
B|EHERE 0.82 0.85 0.74|  0.77 0.91 0.93 1.41 143 0.82] 0.85
HEEE &R 2.69 2.75|  -0.02 0.07 7.50 7.51 4.14 4.29 2.67 2.72
15| F A 5.92 5.96 5.73 5.77 6.06 6.11 7.03 7.10]  5.76 5.80
16| ERUA A 2.33 246 -0.51| -0.49 5.39 564 487 495 229 242
17|85 FAH R 5.80 5.88 5.61 5.64 5.93 6.04 4.04 400 5.8 5.90
18| FE A A A 5.26 5.35 6.80 6.89 5.00 5.10 7.45 7.57] 524/ 534
19| F D EL G, 3.78 3.85 1.71 1.85 5.21 5.23 266 275 391 3.97
0|EBER-HRE -3.55 354 357 357 317, =317 -0.73)  -0.51]  -3.55|  -3.55
21| pEE 0.35 0.34] -2.07| -2.10 1.22 1.21 0.30 0.32 0.35 0.33
2|FEZE 0.89|  0.90 1.40 1.42 020 022 040 051 090  0.92
23| E -1.68]  -1.68 - - -1.68 -1.68 - - -1.68/ -1.68
uUlEE-EmEEE -1.10,  -1.01] -1.05 -096| -1.73 -1.72| -0.85| -0.68] -2.20/ -2.10
25|[EER - BIERE 343 342 375 =373 -3.13] -3.13 2.53 2.56| -3.67| -3.65
26| EIFESE 5.29 5.32 5.61 5.64 2.69 2.73 3.31 3.40] 539 541
27|INFEEE 294 297 266 2.69 3.17 3.19] 232 238 3.01 3.03
28[8R4T 238 235 251 2471 226 223 -0.82 -0.80] -2.38 -2.35
29|EE%. Bk MENS | -3.50(  -3.51|  -3.27|  -3.28] -3.88| -3.89] -0.13] -0.22| -3.50, -3.51
30| fREEZE 2790 287 299 3.08 1.22 1.22 1.06 101l 279  2.87
3| ZFDthERhE 337 =338 -5.77|  -5.92| -1.47  -1.38] -3.01] -3.15| -3.33] -3.34
R|FEEZE -8.68 -8.65| -3.61 -3.52[ -9.11 -9.07| -528 -525| -8.92| -8.88
BlH—ExE 0.29 0.42 3.02 3.11  -094| -0.80] -0.81 -0.72| -0.34| -0.21

STl FERBELTLEL

COLAR— I, BEHOSE LG HEROBUEM—DEME LI DT, REABMFLEAME LTERLI-LOTEHY FHA,
EFEFNARABZER L TV VRIS OV TREBAL SN BENHYET
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A= bMIEHESNBERIE, ERBIZETHHHTHY ., FPELSELLIBANHYEY., BRNEFBLUVZORIU THIFMNKR—ILT 1 VT AORBEIZ, COLHKR—

CEBSNEEHCOVT, BOEELTVABERSYET, BHESREUZOREHTHIBTAR—ILT 1 VT RIE, COLK— MZRBSNEITS, ThoiESIc E
0(7}'7’/3/ EMETDMOESRMREFRICOVT, BVHLELRRYBLORIL a3 VEFLTVSHENHY ., F-SRECHETREETSC th‘ﬁ)L}i?’ §rﬁ
BHE, COLR— MBB SNSRI LT, ?Ix%ﬂ)&éﬁﬁ%ﬁ%ﬂ){ﬂﬂ' ERZREL. NMOTNEDOY—ERDEFEITICENBYET,
*Ta#h\b"é&?z{ﬁ?’étL\aﬁ/iiTOJ%EE?ﬁL\T-L'Cé’a FY, BESNELESEHRRY TTHERACEEL, COLKR— OV ESEHS D — f)]d)*&ﬂ(iirﬁ ezl JvﬁE
LTHEY. BEFHFEIEBMLATLAERLT. LA LESENTHN. BN TREELFEEFETHLEVESICBELLLET,

TIBEFL,
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Russell/Nomura B ARkA 7 v 7 A

ARABAIVINTA— U ADHEFE
(b—%JL1)R2—>) Total Return

(%) Value-Growth

Value . 2.00

-1.04

Growth -1.5
06/7 06/8 06/9 06/10 06/11 06/12 07/1 07/2 073 07/4 07/5 07/6

(%)

50 Small-Large

1.0 0.80 0.78 1.01

Small

-5.03

Large 06/7 06/8 06/9 06/10 06/11 06/12 07/1 072 07/3 07/4 075 07/6

* Value-Growth (&, Value&Growth®'!)2—> D&, Small-Large(Z, SmalléLargeDV) 3—2DETH B,
JE—ld, ERBELTLVELN

COLAR— R, BEHHOSE LG HERORBEEZE—DEME LI-L DT, REBFZAML pf{’ﬁﬁibf:%wf‘liﬁ)Uit‘/\;a COLR— RZiE, BFEFICELTH
EFEFNARABZER L TV VAR OV TREBAL SN D BENHY £, HADEIR, ?Qﬁ*']%ﬁd)ﬁ SREIF, BEHRCEGOHMTHESESICBRELILNELE
T COLR—ME, FHETELEEZDNDBERISESVTER SN TVETA, FIEHIE, ERMESLUZ2MIBHLTRELBSLOTEHY LA, _d)l/
A hIRBEINLBERE. ERBICETHHTHY ., FEESELDIBEANHYETS, ﬁﬁm#%&(ﬂ%ﬂ)ﬁ‘“ﬁfﬁéﬁ*ﬁ' VT 4 VT AORBER, COLKR—
l“Eité?rLT EHIIONT, BUHEL LTOABEAHYET, BHBESLVLOREHTHATHA—ILT VIRIE, COLK— MCRBSNFaI%, TN oIEHIc E
ATV ar, AMTOMDOERIREFRICONT, BWVELELEFYBEDORI LI EHLTWIEELNHY ., E-SRECHETREETI EAHY FT, B
BEIE COLR=— MBESNERUCH LT, SIREORERTEBLIOMY —EXEREL, ADITNLOY—EXDBBERS CEABYET, COLKR— Mt B
*Tﬁ#ﬁ‘b'ﬁ&kﬁt?‘étL‘O?:T&':'CO)&EE#EL\T-L,'CJanT;" RESNFELESEHRRY TTHEACEZEN, COLR— FOLAVESE5 6 —UI0OERIZEHEEICRE
LTHEY. BEFHELRIBBHLTAEEROHY. VHESEMNTHI., B CTERFEELZFETORVE S CBEALLVLEY,
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Russell/Nomura H ARKA 7 v 7 A

BRAZAIVINTA—I 2 XD HEFE
(F—%JL1)Z—> ) Total Return

() Value-Growth

04 0.35
Value
Growth
— =< v e o~ 0 = N on <t v 0 N S — [\l vy O ~ 0 (@)}
S 8 ¥ ¥ ¥ v I T T I g g g g aad
o O O O o N} O e o O O e o N} O
%
0 Small-Large
1.0
Small 0.8
0.6
0.4
0.2
0.0
-0.2
-0.4
Large -0.6

6/1

6/4

6/5

6/6

6/7

6/8
6/11
6/12
6/13
6/14
6/15
6/18
6/19
6/20
6/21
6/22
6/25
6/26
6/27
6/28
6/29

* Value-Growth[, Value&Growth®') 2—> D2, Small-Large(d, SmallsLarge D) 24— DETH S,
A=, ERBEL TG

COLHR= K, FEHROSE LG IEROREEE—DENE LI-LDT, &ﬁ@%iamtprﬁ&tt%wvm&Uiﬁha:wvﬁ—rtm.gﬁﬁ#cﬁut%
EESRARBAEZER L TOEVERICOVWTRERAL SN EBANHY ET, HIRDZEIR, &ﬁ%%wﬁwﬁﬁﬁ BERCEGOHMTAS S SICBRBLNELE
T, COLR—FE, EETEDZEEZONDERICESOTERSATOETA, BHEBHFE, TOEEESIUVELHCEALTEEZAESLOTEHY FRA, COL
R—MIRHSNBRIE, ERBICST2HHTHY . FELLEDLIBENHYET, BHEGHSLUVZORRUTHIHHA—ILT + VI ADEBEIZ, ZOLKR—k
Liﬁéh?&#l?ht BUEELTWBBEAHYET, BHERREUVTORSHTHITHR—ILT 1 VI RIE, COLHR— bcRBSNETS., TnolAIcE

DA T ar, EPEOMOLRIREMRICOVNT, BLVELFELFFYBEORS L aVEHL TV IEANHY. FLSEEACHTETCREETI>LX/HYET, BN
BEE COLK= BRSNS HISHLT, SIRE0RERTEBTOMY—CREREL, ADTNODH—EXDHBEERS C EnBYET, cOLR— L. B
HESNOEFRMTIEVSHTATORRAN - LTEYET, RESNFLLSERRY TTHEACESL. COLKR— OV EZEHS L —YI0EN IHHEBSCRE
LTH Y., BFUFEIIEEBNLAEEEOT. WHELEMTHN. BN CTEREELFEEELTOHEVOESICTHBRELL-LET,
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Russell/Nomura B ARkA 7 v 7 A

Russell/NomuraF Z154E(&

200746 A RI[WE
PER PBR EEIED ROE BEERE

i (fF) (f%) (%) (%) (%)

Total Market 19.37 1.81 1.22 9.71 10.40
Value 19.26 1.45 1.30 7.76 11.38
Growth 19.48 2.43 1.14 13.16 9.39
Large 19.24 1.89 1.22 10.25 10.11
Large Value 19.00 1.53 1.31 8.33 11.41
Large Growth 19.46 2.42 1.15 13.11 8.92
Top 18.96 1.98 1.26 10.91 10.96
Top Value 18.73 1.61 1.32 8.92 12.35
Top Growth 19.14 2.38 1.21 13.10 9.97
Mid 19.67 1.78 1.17 9.38 8.83
Mid Value 19.32 1.45 1.29 7.74 10.37
Mid Growth 20.13 2.51 1.01 13.11 6.81
Mid-Small 19.81 1.66 1.18 8.67 9.80
Mid-Small Value 19.68 1.35 1.29 7.04 10.67
Mid-Small Growth 20.01 2.51 1.02 13.25 8.51
Small 20.17 1.43 1.21 7.29 12.12
Small Value 20.45 1.18 1.29 5.90 11.29
Small Growth 19.60 2.54 1.04 13.69 13.82
Small Core 20.62 1.51 1.15 7.56 12.33
Small Core Value 21.19 1.24 1.21 5.98 11.71
Small Core Growth 19.65 2.54 1.05 13.62 13.36
Micro 19.31 1.29 1.31 6.84 11.72
Micro Value 19.26 1.09 1.41 5.79 10.60
Micro Growth 19.47 2.56 1.02 13.90 15.13
Prime 19.38 1.84 1.22 9.84 10.33
Prime Value 19.28 1.48 1.30 7.89 11.36
Prime Growth 19.49 2.43 1.14 13.15 9.32

BT REIRTSHFRA—R (EERE)

CDLAR— I, BEHOSE LG HEROBUZM—DEME LELDT, REBHFLZEAME LTERLELOTESY FA, SOLKR— MIF, BHEHICELNTIH
EFESNRHAELER L TOEVERIOVWTRBAL SN BIBENHY T, HMADER, REHMORKREL, BEHRBEOHMTHE DL SICBRELLE
F. COLM—NE, ERTEHEEZSNAER-ESVTERSATOETH, BHERL, TOERES LU= L TREZFAS LOTEDY £LA. ._d)l/
A= bIRBENBERIE, ERBIZETHHHTHY ., FPELSELLIBANHYEY., BRHEFBLUVZORIU THIFMNKR—ILT 1 VT AOBRBEAIZ, COLHKR—
CEBSNEEHCOVT, BOEELTVABERHYET, BHESREUZOREHTHIBTAR—ILT 1 VT RIE, COLK— MZRBSNEITS, ThoiESIc E
AT var, AMTOMOSEREFRICONT, BWVFLELERYHLORI L I VEFLTWSBENHY ., FLSRACHETREZTICEnHYET. H
BHEE, COLR— MIBBINESRISHLT, SIREORBRTEBTOMY—EREZREL. N OZNEOY—EXDEFETICENHBYET, COLKR—ME, F
HESFMOERRBRTIEVSHTATORRAVLTEY FY, RBESNELESERRY TTHEACEZEL. COLKR— FOWLNE S8 —YIOERN TEHESICRE
LTHEY. EFHFELIEBMLALAERLT. LA LESENTHN. BN TREELFEEFETHLEVESICBELLLET,
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Russell/Nomura H ARKA 7 v 7 A

Russell/Nomura BA#%A VT v 7 ADER

X Prime 1 T Y9 R
— (994 $4#F)
Small Cap Core f T V9 R
(£ L1Z8t A0 Rl # %8 (444 88#R)
Top Cap A VT4 R / Micro Cap 4 > Fv 7 X
2 ) THI 5% (888 #4iH)

il 1&
G
B MidCapAVTYIR Large Cap 1 V799 X

(4L 85% : 352 $44R)

Mid-Small Cap 4 T v 9 R

Small Cap 4 T w9 R
(FHL 50% : 1624 $44R)

N Value €1 T 99 R Growth 4 VT v 9 R
I {&1F PBR X

(B5H7i%5 1% 2007 4= 06 H 29 HBIfE)

Z DI 33 FEFERA 7 v 7 A (Total Market, K5I, Value, Growth, Prime) HHE STV
BUSHIA 7w 7 ADSPHERREIE, ZER HIREERE ORHIifREH TH 5,
Value /Growth 1 7 v 7 ADSFEIEEIL, BHOCEARDOE A ZEELIZEEPBR Tho,
WAL — L 72 E ORI DN TR, AN &SR,

« 200745 A 9 BHfFLAR— b
[Russell/Nomura BARKKA T v 7 2 A T w7 ZERAV—1VT v 7 (2007 FEERM) |

CDLR— I, REHHOSE LG HEROBUZM—DEME LELDT, REBHFLZEAME LTERLIELOTESY FEA, SOLKR— MIF, BHEHICELNTIH
EFESFNRHAE LR L TOEWERIZDOVWTEREA L SN BIHENHY ET, %*ﬁ IR, ?ﬁﬁ#u%ﬁd)ﬁ‘ﬁ’éﬁtﬁli BERCBSOHMTHES L SICBRELLLE
. cOLK— M, EETEHEER SNABRRSVTERSNTVETH, HHERL, TOERES L U2 CELTAEZAS LOTEHY £ A, _d)l/
K FCERBESNEBRE, fRECHTHETHY. FER<EDIBELNHUET, ﬁﬁa&#%ézU%ﬂ)ﬁ‘“#ifb%)ﬁﬁ'h—)ln'»fszwﬁ?&ﬁ(i ZOLR—
-nﬂﬁéfnj EHIIONT, BUEL LTOABEAHYET, BHBESLVLOREHTHATHA—ILT VIRIE, COLK— MM SNFaI%, TN oIEHIc E
LA TV ar, EMZTOMOERMREBRICOVT, BLWVFLFELERYRLORI a3 VEHALTLSIEENHY ., FLSRECHETEEZTSC th‘ﬁUi?‘ E?ﬁ
BEIE COLR= MBESNERMCH LT, SIREORERTEBLOMY —CXEREL, AOETALOF—EXDHFETS> C ERBYET, D LK— F
*Tﬂ#ﬁ‘b'ﬁ&kﬁtﬂ‘étL‘??i,i%'CO)J%EE#ﬁL\T-L,'Cio")iﬁ" RESNFELESEHRRY TTHEACEESL, COLR—FOLAEZEFE— U](D&*lﬂiirﬁua#l iRim
LTHEY. BEFHELRIBBHLTAEREROHY. LHESEMNTHN., B CTERFEEEZFETORVE S CBELLVLEY,
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Russell/Nomura B ARkA 7 v 7 A

Russell/Nomuraqf > TV RINTA—I A YT )—
200756 B RIZ7E

KR ILAR—R  {i#&!) 2—> (B2 Z3F%<) Price Return

RS | o— | FERE 1) B—2 (%)%
ik (%) 1> H | 32H | 6 H | 120 A | F#X
Total Market 1684| 100.00| 768.52| -0.33| -0.99 1.63 3.86 1.63
Value 1229 5077 | 152551 -0.51| -1.95 3.31 5.08 3.31
Growth 761|  49.23| 350.00| -0.14 0.02| -0.05 258 |  -0.05
Large 352 85.74 | 770.36 -0.47 -0.57 2.04 5.74 2.04
Large Value 238  41.16] 1519.60| -0.83| -1.89 3.61 6.95 3.61
Large Growth 215| 4458 | 369.04| -0.14 0.68 0.63 4.62 0.63
Top 60| 51.25| 676.85| -0.93 0.12 2.84 9.26 2.84
Top Value 38| 21.71| 1440.75 | -1.43| -1.67 452 | 11.53 4.52
Top Growth 44  29.54| 336.16| -0.56 1.48 1.64 7.65 1.64
Mid 292 3449 | 959.19 0.21 -1.59 0.87 0.58 0.87
Mid Value 200 19.44|1494.73| -0.15| -2.13 2.61 1.58 2.61
Mid Growth 171  15.04| 471.08 069 -086| -1.32| -0.87| -1.32
Mid-Small 1624] 4875 | 896.67 031 -2.13 039 -1.68 0.39
Mid-Small Value 1191 29.06 | 1459.17 0.18 -2.16 2.43 0.05 2.43
Mid-Small Growth 717 19.69| 416.19 049 | -2.10| -2.51| -426| -2.51
Small 1332 14.26 | 767.48 0.54 -3.44 -0.75 -6.97 -0.75
Small Value 991 9.61 | 1334.26 0.86| -2.21 206| -2.96 2.06
Small Growth 546 4.65| 32743 -0.12 -5.89 -6.15| -14.18 -6.15
Small Core 444  954| 131.83| -0.13 -343  -073 -539| -0.73
Small Core Value 317 6.14 | 181.83 0.31 -2.11 1.96 -1.93 1.96
Small Core Growth 20 340| 5678 -093| -573| -528| -11.05| -5.28
Micro 888 472 148.16 1.92 -3.44 -0.79 | -10.26 -0.79
Micro Value 674|  3.47| 177.64 1.84| -2.37 224 | -5.03 2.24
Micro Growth 326 1.25 76.87 2.14 -6.31 -8.41 -21.44 -8.41
Prime 994 97.07 | 1256.79| -0.39 |  -0.88 1.78 4.48 1.78
Prime Value 7121  48.64 | 1493.13 -0.60 -1.89 3.43 5.65 3.43
Prime Growth 500 48.43 | 997.02| -0.18 0.16 0.17 3.28 0.17

CDLAR— I, BEHOSE LG HEROBUZM—DEME LELDT, REBHFLZEAME LTERLELOTESY FA, SOLKR— MIF, BHEHICELNTIH
EFESNRHAELER L TOEVERIOVWTRBAL SN BIBENHY T, HMADER, REHMORKREL, BEHRBEOHMTHE DL SICBRELLE
F. COLM—NE, ERTEHEEZSNAER-ESVTERSATOETH, BHERL, TOERES LU= L TREZFAS LOTEDY £LA. ._d)l/
A= bIRBENBERIE, ERBIZETHHHTHY ., FPELSELLIBANHYEY., BRHEFBLUVZORIU THIFMNKR—ILT 1 VT AOBRBEAIZ, COLHKR—
CEBSNEEHCOVT, BOEELTVABERHYET, BHESREUZOREHTHIBTAR—ILT 1 VT RIE, COLK— MZRBSNEITS, ThoiESIc E
KA Tvay, AMTOMOSIMREFRICONT, BEVFLELRFTYBLORI L 3 VEHL TV S BENHY ., FLSRECHETREETSC th‘ﬁ)Ui'é' §rﬁ
BHIE. COLA—FBHINERHITH LT, BIRFORERTEBTOMY—ERZREL., NMOTNLDY—ERDEFETICENHYET, LAR— kI3,
MHESFMOERRRTIEVSHATORMANLTEYEY, RESNELESEHRRY TTHERACEEL., COLKR— OV ESES D — U]d)*&ﬂ(iirﬁ ezl JﬂaE
LTHEY. EFHFELIEEMTAAERLT. LA LZSENTHN. BN TREELFEEFETHLEVESICBELLLET,

_‘IO_



Russell/Nomura H ARKA 7 v 7 A

Russell/Nomuraf > T Y I RINTA—IX A YT —

200756 ARIRE

KEILAR—R AL A= (BBEHEL) Total Return

AR E | vk | FEEE 1) B—2 (%)%
ik (%) 17 H | 378 | 6xH | 127 H | E¥K
Total Market 1684| 100.00 | 1021.22 -027| -0.90 2.34 5.13 2.34
Value 1229  50.77 | 2102.38 | -0.47| -1.88 4.06 6.46 4.06
Growth 761| 49.23| 44833| -0.06 0.14 0.62 3.74 0.62
Large 352| 8574 1024.16| -0.41  -0.48 2.75 7.03 2.75
Large Value 238  41.16]2093.29| -0.79| -1.82 4.33 8.34 4.33
Large Growth 215 44.58| 47445 -0.06 0.80 1.32 5.83 1.32
Top 60| 51.25| 905.36| -0.87 0.23 3.57 | 10.64 3.57
Top Value 38| 21.71]1986.89 | -1.41| -1.61 524 | 12.99 5.24
Top Growth 44 2954 43875 -0.46 1.62 2.39 8.98 2.39
Mid 292|  34.49 | 1268.59 027 -1.50 1.54 1.75 1.54
Mid Value 200 19.44|2054.69| -0.09| -2.07 3.35 2.88 3.35
Mid Growth 171 15.04| 595.07 0.75| -0.76| -0.73 013 | -0.73
Mid-Small 1624 48.75 | 1188.86 037 | -2.05 1.08 | -0.52 1.08
Mid-Small Value 1191  29.06 | 2008.76 024 | -2.09 3.20 1.36 3.20
Mid-Small Growth 717  19.69| 525.23 055 -2.01| -1.92| -330| -1.92
Small 1332  14.26 | 1025.33 059 -336| -0.01 -5.8 -0.01
Small Value 991 9.61 | 1844.58 091 | -2.13 290| -l.64 2.90
Small Growth 546|  4.65| 411.87| -008| -5.82| -5.57| -13.33| -5.57
Small Core 444  9.54| 14344| -0.08 -335  -0.03 -427| -0.03
Small Core Value 317 6.14| 200.05 037| -2.03 2.75|  -0.68 2.75
Small Core Growth 220 3.40| 60.16] -0.90| -567| -470| -10.15| -4.70
Micro 888|  4.72| 162.50 1.97 | -3.37 0.03 -9.07 0.03
Micro Value 674|  3.47| 196.80 1.89 | -2.30 3.16| -3.62 3.16
Micro Growth 326 1.25] 81.50 220 -622| -7.85| -20.68| -7.85
Prime 994 97.07 | 1394.50| -0.33 | -0.78 2.49 5.76 2.49
Prime Value 712|  48.64| 1684.84| -0.56| -1.82 4.16 7.03 4.16
Prime Growth 500 48.43|1088.71| -0.10 0.28 0.85 4.46 0.85

COLAR— I, BEHOSE LG HEROBUEM—DEME LI DT, REABMFLEAME LTERLI-LOTEHY FHA,
EFEFNARABZER L TV VRIS OV TREBAL SN BENHYET
. COLM—iE, SHETEHLE2 SN AERI-BESVTERSATOETA,

TIBEFL,

o HADER, BREHIMOREREL,
ZTOERMELIURELHICELTEEZES1OTESHY FH A, ._o)v
EHBHEEAHYET, HFHEBEHB IV ZORSUTHIFHNA—ILT 1+ VT RAOEBAK, ZOLR—

CDLAR—FZE, FREEHICHLTH

BEERCEGOHMTHES LSBT LE

ISERESNIEEFIZOLVT, BUESLLTVR5ENHYET, BHEASLUTORIHTHATHR—ILT 1 VI RIE, COLK— FCRBENEil%, TALIESC E
ATV a3y, EMTORDERMREFRICOVT, BWFLELRBFRYBLDORD L a v EHALTVSEENHY ., FLSRBCHETREETIC th‘ﬁ)Ui'é' §rﬁ
#1E. COLAR— BB IAERHITH LT, SIREORER/TEBTOMY—ERZRBL. A OTNLDY—ERDEFETICENHYET,

HESFMOERRRTIEVSHTATORMANLTEYEY, RESNELESEHRRY TTHEACEEL. COLKR— OV ESES D — ﬂ]d)*&ﬂ(iiﬂ‘f ezl JﬂaE
LTHEY. BEFHFEIEBMLATLAERLT. LA LESENTHN. BN TREELFEEFETHLEVESICBELLLET,

+
R—hCRHSNBRE, ERBIZE TS THY ., FELL
)
5
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Russell/Nomura B ARkA 7 v 7 A

Russell/Nomura HARRA 7 > 7 2RI AT 47

Russell/Nomura HA¥RA 7 v 7 AL FOF#EERTH ZBW=7210 £,

Bloomberg : RNJI

IS SEEL : 8Q21,5Q22,5Q23,5Q24

QUICK : NRIJ500~504, 510~517

REUTERS : FRCNRIO1, FRCNRIO2, FRCNRIO3, FRCNRIO4

INTERNET . http://gqr.nomura.co.jp/jp/frcnri/index.html

RN 7' Z A L4850 B OFFEMEIT LT OBAAT TN 7220 £

Bloomberg : RNPJ <INDEX>

{5 SiE] : RT14 & L <X RNPF/2
QUICK : 140

REUTERS : .JRN

T L=k : JP;RNPI

INTERNET : http://gr.nomura.co.jp/jp/frenrifindex.html (350 58 : 24 B #& s i)

A OEREE « AFKEBOIERIZTE 20TV EFOBIT 27 —ZITHESNTE Y £725,
WHAE - ST ERHY AETZLETTHERTIN,

024 EAR e
EEy BAYE - SEEF R3E T idx_mgr@frc.nomura.co.jp
% FF . 03(3274)0924

CDLAR— I, BEHOSE LG HEROBUZM—DEME LELDT, REBHFLZEAME LTERLELOTESY FA, SOLKR— MIF, BHEHICELNTIH
EFESNRHAELER L TOEVERIOVWTRBAL SN BIBENHY T, HMADER, REHMORKREL, BEHRBEOHMTHE DL SICBRELLE
T, COLR—FE, EETELLEEZONDERICESVTERINTVETH, BHEHG, TOEEESLIUTLECHALTEEZAESIOTRHY FEA, ._d)l/
A= bIRBENBERIE, ERBIZETHHHTHY ., FPELSELLIBANHYEY., BRHEFBLUVZORIU THIFMNKR—ILT 1 VT AOBRBEAIZ, COLHKR—
CEBSNEEHCOVT, BOEELTVABERHYET, BHESREUZOREHTHIBTAR—ILT 1 VT RIE, COLK— MZRBSNEITS, ThoiESIc E
0(7}'7’/3/ EMETOMOESRMREFRICOVT, BVFLELRRYBLORIL 3 VEFLTLSHENHY ., FH-SRECHETREETSC th‘ﬁ)Ui"}' it
BHE, COLR— MIBR IR LT, SIRFORERITEBTOMI—EREZREL, M OZNRLOY—ERDEFETICEABYET, COLKR—FE F
’fTa#h\b"ﬁ'?&ixﬁ*?’étL‘o?:'/i':'CO)J%EE?ﬁL\T‘L'Cé’an?’ RESNFELEBSEHRRY TTHEACEZED, COLR—FOLDELEHIH— U]d)#&ﬂ(iirﬁ BEHICFE
LTHEY. BEFHELRIBBNLTAEEROHY. VHESEMNTHI., B CTERFEELZFETORVE S CBEALLVLEY,
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