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5 (%) 178 | 348 | 6548 | 1258 | F#%k
Total Market 1396| 10000 27510 7.15 19.69] 862 -3509] 546
Value 1108| 51.96| 637.27| 671 24.04| 16.26| -26.83] 13.67
Growth 518| 4804 10637 7.62| 1532| 140/ -4290, -2.19
Large 209| 8345 27023| 675 1939 837 -3682  5.16
Large Value 197| 3969| 62232| 602 2442 1757| -2841 1524
Large Growth 181 4376| 112.38| 742 1516/ 117| -4355| -2.58
Top so| 4477 226.36| 602 1812 589 -40.74 353
Top Value 27| 1781 57078 321 2187 17.13] -31.93| 16.54
Top Growth 41| 2696 9953| 7.96| 1576/ -0.46| -46.19 -3.61
Mid 249 3868 36001 761 2088 1137 -3086  7.10
Mid Value 170 21.87| 63859 842 2658 17.92| -23.44| 14.19
Mid Growth 140| 16.80| 15194 657 1418/ 385 -38.80 -0.93
Mid-Small 1346| 5523| 34361| 808 2098 1093 -2910  7.07
Mid-Small Value 1081 34.15| 63808 863 2519 1581 -2210/ 12.23
Mid-Small Growth 4771 2108 13230 7.19| 1474| 383 -3833 -0.36
small 1097| 1655 305.17| 948 2123 992/ -2555  7.00
small Value 011 1228 60252] 900 2279 1225 -2024|  8.89
small Growth 337 427 9899 968 1696 375/ -36.93 193 EpAIEESE M IFMEtLA—
small Core 350| 10.77| 10041 971 2291 1022| 2611 746 THAF4-HAY-IH—FER
small Core Value 260 7.72| 15557 923 2435 1309 2017 949 ThHAF . A FYHR-H JL—TF
small Core Growth 129| 305 3424 1092 1943| 358/ -37.05| 264
Micro 747 578 11357 820 1822 937 -2433 6.5 5 B
Micro Value 631| 456| 14777 862 2025 10.85| -20.30|  7.87 e ZF A
Micro Growth 208| 122| 4500 668 1119 417 -3662| 019 FEHHEF
Prime 998| 97.95| 77528 7.12| 19.78) 863 -35.33] 549 INRWWEAR
Prime Value 772 50.37] 1054.88 6.67 24.28 16.51| -27.06 13.99
Prime Growth 411 4758 534.23 761 15.36 1.36| -42.97 -2.23 03-3274-0924
* )E— L FERBELTLVG idx_mgr@frc.nomura.co.jp
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Russell/Nomuraqf > T Y9I RINTA—IX U AH T )—
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&) 2—> (BE ZBR<) Price Return

SRS | o—k | FERUE 1) B—2 (%)%
i (%) 17 H [ 3721 [ 6rH [ 127 H | WK
Total Market 1396 100.00 | 199.60 7.20 18.51 7.38| -36.39 4,34
Value 1108 51.96( 445.85 6.78 22.86 15.02 | -28.22 12.52
Growth 518 48.04 80.05 7.66 14.13 0.16 | -44.11 -3.28
Large 299 83.45| 195.96 6.80 18.21 7.14 -38.10 4.05
Large Value 197 39.69| 435.78 6.07 23.30 16.37 | -29.74 14.12
Large Growth 181 43.76 84.23 1.47 13.95 -0.07 | -44.77 -3.68
Top 50| 44.77| 162.72 6.10 16.86 4,60 | -42.04 2.35
Top Value 27 17.81| 399.26 3.31 20.86 16.07 | -33.15 15.51
Top Growth 41| 26.96 73.17 8.02 14.35 -1.85| -47.52 -4.85
Mid 249 38.68 | 263.41 7.62 19.81 10.22 | -32.08 6.07
Mid Value 170 21.87| 448.36 8.42 25.36 16.62 | -24.88 13.02
Mid Growth 140 16.80| 116.76 6.60 13.28 2.86 | -39.80 -1.78
Mid-Small 1346 55.23 | 250.53 8.11 19.87 9.72 | -30.40 6.00
Mid-Small Value 1081 34.15| 447.01 8.68 23.94 14.48 | -23.59 11.02
Mid-Small Growth 477) 21.08| 101.69 7.21 13.81 2.81| -39.37 -1.23
Small 1097 16.55( 220.33 9.28 20.00 8.58 | -27.01 5.82
Small VValue 911| 12.28| 419.80 9.15 21.49 10.84 | -21.84 7.62
Small Growth 337 4.27 76.15 9.66 15.95 2.59 | -38.10 0.98
Small Core 350] 10.77 89.11 9.82 21.71 8.93| -27.51 6.31
Small Core Value 280 7.72| 136.42 9.40 23.06 11.74 | -21.70 8.26
Small Core Growth 129 3.05 31.26 10.92 18.44 246 | -38.22 1.71
Micro 747 5.78 99.67 8.28 16.94 7.94 -2591 4.91
Micro Value 631 456 | 128.12 8.74 18.92 9.36 | -22.01 6.56
Micro Growth 208 1.22 41.11 6.62 10.13 292 | -37.78 -0.83
Prime 998] 97.95| 673.68 7.18 18.60 7.39| -36.63 4,38
Prime Value 772| 50.37| 901.57 6.73 23.12 15.28 | -28.43 12.85
Prime Growth 411| 47.58| 471.58 7.66 14.16 0.12 | -44.18 -3.32

Bl FRBEL TV

COLR— R, BEHFOLE L HFERORAEM—DENE LI-HOT, BABFZAME L TERLI-EOTEHY FHA, COLKR—FZE. BRERCSVTHERSNBRAELE
L TODEVERIS OV TREDS L SNESENHY ET, SROER, BEHHOREREIL. SERCHEOHRTHESHEICBALVLES, COLR— R, EBETELEEZONS
FRICEIVTHER SN TOEIM, HHEHFE, TOEEESLUELEICELTREZASLOTESHY FtA, COLKR—MIEHINEBRE, FERAIC ?ah‘é#u&ﬁ'caﬁb) FEEED
PBENHYET, BHESELUVZORHUTHIFNE—LT 1 VT AORBEE, COLKR— MIEBEAEHIIONT, BWELLTVSEEAHY T, BHNESELUVZTOREUT
HEIGFMK—ILT 4 VI R(E, COLR—FIRBBSNIIESR. ThOIFICEDIA T3y, EMTOMOERMREBRIZDOLT, ﬁUﬁ%iT@=Uﬁ5®T//a/§€th§%S@ﬁ
Y, FSRACHETREETICEMNHYET, BHEBHE, COLKR— MBHSNRHISHL T, SIRFORERTEBTOMY —EREZRHEL. hOThLOY—ERDEBETS S
ENBUET, COLR—FIE, BRESALERRHTHEVSHEATOARBN-LTEYET, BESAFLESEFRBY TTEACESL. SOLR— FOLNE 85 b —HI0EFILE
HEFIRELTE Y. BFHF MMM TITAZMOT. WAL EMTHN. B CEREIEEFETOEVL SITBALLELET.
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Russell/Nomuraf > T VI RINTA—I A YT —
200945 A RIRE

F—2IL1)A—2 (BEEHE L) Total Return

B | o | IERUE 1) B—2 (%)%
ks (%) 17 H [ 3701 | 641 [ 127 1 | EHE
Total Market 1396| 100.00 [ 275.10 7.15 19.69 8.62 | -35.09 5.46
Value 1108| 51.96| 637.27 6.71 24.04 16.26 | -26.83 13.67
Growth 518 48.04| 106.37 7.62 15.32 1.40 | -42.90 -2.19
Large 299 83.45| 270.23 6.75 19.39 8.37 | -36.82 5.16
Large Value 197| 39.69| 622.32 6.02 24.42 17.57 | -28.41 15.24
Large Growth 181 43.76| 112.38 7.42 15.16 1.17| -43.55 -2.58
Top 50 44.77| 226.36 6.02 18.12 5.89 | -40.74 3.53
Top Value 27 17.81 | 570.78 3.21 21.87 17.13 | -31.93 16.54
Top Growth 41| 26.96 99.53 7.96 15.76 -0.46 | -46.19 -3.61
Mid 249 38.68 | 360.01 7.61 20.88 11.37 | -30.86 7.10
Mid Value 170 21.87| 638.59 8.42 26.58 17.92 | -23.44 14.19
Mid Growth 140| 16.80 | 151.94 6.57 14.18 3.85| -38.80 -0.93
Mid-Small 1346| 55.23| 343.61 8.08 20.98 10.93 1 -29.10 7.07
Mid-Small Value 1081 34.15| 638.08 8.63 25.19 15.81| -22.10 12.23
Mid-Small Growth 477) 21.08| 132.30 7.19 14.74 3.83| -38.33 -0.36
Small 1097| 16.55| 305.17 9.18 21.23 9.92 | -25.55 7.00
Small Value 911 12.28| 602.52 9.00 22.79 12.25| -20.24 8.89
Small Growth 337 4.27 98.99 9.68 16.96 3.75| -36.93 1.93
Small Core 350 10.77| 100.41 9.71 22.91 10.22 | -26.11 7.46
Small Core Value 280 7.72| 15557 9.23 24.35 13.09 | -20.17 9.49
Small Core Growth 129 3.05 34.24 10.92 19.43 3.58 | -37.05 2.64
Micro 747 5.78| 113.57 8.20 18.22 9.37 | -24.33 6.15
Micro Value 631 456 | 147.77 8.62 20.25 10.85| -20.30 7.87
Micro Growth 208 1.22| 45.00 6.68 11.19 417 | -36.62 0.19
Prime 998 97.95| 775.28 7.12 19.78 8.63 | -35.33 5.49
Prime Value 772 50.37 | 1054.88 6.67 24.28 16.51| -27.06 13.99
Prime Growth 411| 47.58| 534.23 7.61 15.36 1.36 | -42.97 -2.23

FUYB—F FRBELTOVEN

COLR— R, BEHFOLE L HFERORAEM—DENE LI-HOT, BABFZAME L TERLI-EOTEHY FHA, COLKR—FZE. BRERCSVTHERSNBRAELE
L TODEVERIS OV TREDS L SNESENHY ET, SROER, BEHHOREREIL. SERCHEOHRTHESHEICBALVLES, COLR— R, EBETELEEZONS
FRICEIVTHER SN TOEIM, HHEHFE, TOEEESLUELEICELTREZASLOTESHY FtA, COLKR—MIEHINEBRE, FERAIC ?ah‘é#u&ﬁ'caﬁb) FEEED
PBENHYET, BHESELUVZORHUTHIFNE—LT 1 VT AORBEE, COLKR— MIEBEAEHIIONT, BWELLTVSEEAHY T, BHNESELUVZTOREUT
HEIGFMK—ILT 4 VI R(E, COLR—FIRBBSNIIESR. ThOIFICEDIA T3y, EMTOMOERMREBRIZDOLT, ﬁUﬁ%iT@=Uﬁ5®T//a/§€th§%S@ﬁ
Y, FSRACHETREETICEMNHYET, BHEBHE, COLKR— MBHSNRHISHL T, SIRFORERTEBTOMY —EREZRHEL. hOThLOY—ERDEBETS S
ENBUET, COLR—FIE, BRESALERRHTHEVSHEATOARBN-LTEYET, BESAFLESEFRBY TTEACESL. SOLR— FOLNE 85 b —HI0EFILE
HEFIRELTE Y. BFHF MMM TITAZMOT. WAL EMTHN. B CEREIEEFETOEVL SITBALLELET.
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Russell/NomuraZ5& 5l & 14
200945 A REHE

275 R $aAELED =—h (%) 33 Industry Weight

Total Market Value Growth Small Prime

bk PEARER | oz —b| SRR | oo —b | $RARER | o —b | 8BRS | Db | 8BRS | D —F

we 1396 100.00| 1108 100.00 518 100.00[ 1097 100.00 998  100.00
1{KE - BME 5 010 4/ 012 3| 0.08 5/ 061 4/ 0.09
2|8 5 040 4 015 2l 068 4/ 050 4/ 0.40
3|3EE% 65 213 61 3.02 16| 117 57|  5.37 44 2.06
JEBH & 64 298 50  1.88 39 416 51 477 42 291
5| fkiHE B o 26 0.85 24 1.39 71 025 24| 2.82 21 0.84
6|78 LT # 10, 042 100 0.68 2l 013 8 093 7 0.40
YEla== 104 5.82 87 6.61 32 4.97 85 9.12 71 5.77
8|EE S 33 462 15 104 24 849 200 238 28 4.68
o B M- AR 8 099 71 165 1 028 3] 059 71 101
0|3 LELS 10, 061 10, 0.98 1 021 8 073 9 062
uHSR -+ HEGZ 21 112 19| 180 6/ 039 15|  1.61 15| 112
12| E% 28 275 25 290 8 259 24, 352 22 278
B|EHERE 23 1.39 20 2.39 4 0.32 19 2.40 18 1.40
uEEE R 23]  0.66 23] 117 1 010 200 1.69 17 0.65
15| H 4 01| 4.28 88| 4.78 271 375 83  6.59 69| 4.21
16| Btk 144| 14.14 121| 15.65 52| 1250 110 10.03 107| 14.24
17| &1 FARE 2R 60| 9.09 57| 1556 12| 2.09 43 343 46 9.2
18| FE A 200 131 13 031 9 238 14| 084 15 131
19| Z D fth B4 5 37 2.46 28 1.92 12| 3.04 31 2.19 24| 245
20|BER-HRE 18| 528 13 433 12|  6.30 5 045 16/ 5.38
21(pEEE 36 416 200 114 23| 744 19| 1.65 25 4.18
2HEXE 7 062 6/ 090 4 0.32 4 032 71 063
23|z B 2| 047 0| 0.0 2| 098 0| 0.0 2| 048
ulEE-EREEER 13|  0.25 12| 045 3 002 1 0.67 71 022
5| [FER - BIEF 82 6.20 48|  4.60 46 7.94 65 5.08 54|  6.18
26| EIFEE 93 457 88 7.31 200 1.60 83  5.36 48  4.42
27|INSEE 120  3.79 74, 279 66/  4.87 106/ 7.81 80| 3.68
28|ER1TZE 93 9.29 87 8.47 13 10.17 63 7.74 82 941
20|EE 35 PE SR STHDERS |3 22 1.72 16 0.74 9 2.77 18 1.69 17 1.73
30[{RIR % 9 252 7 210 4, 297 2l 030 9| 257
A FDhEFLE 18 0.83 17 1.46 3 016 13 1.64 17| 083
R|FEEE 27 2.26 19 072 1, 392 21 2.36 20 227
B|H—ERE 69 193 35 0.99 44/ 295 63  4.82 44  1.85

COLR— R, BEHFOLE L HFERORAEM—DENE LI-HOT, BABFZAME L TERLI-EOTEHY FHA, COLKR—FZE. BRERCSVTHERSNBRAELE
BLTWEWNERIC OV TREA L INDBENHY ET, BADER, BEHRMORRREIL, PEHRCEFOHMTLEISESICHBENLV:-LES., COLKR—KE SBTELLEEZOND
BRICESOTERSATOETA, HREHE. TOERESLUELEICELTEEZES10TEHY FEA, COLKR—MIBHMINEERIE. /ERBIC ﬁlfé#ll&ﬁ'caﬁb) FELED
HIEENHYET . BREHB LU ZORB/UTHIHHRHR—ILT 4 VI AOEBEIE. COLR— MIBHSNEERICOWT, BEWMEFE LTV SIBENHY FT . FREBEHBLUZTOHRRHMT
HEFHE—ILT 1 VI RIE, COLR— MIEBHSNIEES, TNOHEHFITEIA T ay, AMTOMOSEIREERICDOLT, EU#%iF@»UﬁE@T//a/EELT“%%A#ﬁ
Y, FLE5RECHETREZTI MDY ET, HREBEHRE, COLR— MIBH SN =SHICH L T, 5IRE0OREMTERTOMY—EXFZRBL. N OFNODF—ERDENFETS S
ENBUET, cOLA= Mt BHERNSERIBES 2SS FECORRBN-LTHY ET, BESNELEPERRY CoERLEE 0, S0 K- LN BEHS &S OREF L5
HEHICRBLTHEY. BFNFLEIBENAHEEROT. LWWE2ENTHN, BN THEEFLEEEEETOLEVE S ICBEL WL LET,
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Russell/NomuraZ(fE R/ N\ DA —< 2 A YT —
200945 A RIRHE

%7E R B R1) 52— (%) 33Industry Return

Total Market Value Growth Small Prime

it Fo iRk | oA | AR 4RR | Ao oA | A bR | Ao 4A | B | Ao 24A | Ao SRR | o4

we 7200 715 678/ 6.71 7.66 7.62 928/ 918 718/ 7.12
1KE- BWE 3.46 354/ -019| -0.07 9.60 9.60 3.46 354/ 348 356
2|8hZE 2419 24.19| 26.10| 26.10| 23.75| 23.75| 25.89 25.89| 24.35 24.35
3| AR 7.42 7.36| 574/ 566 1240/ 1241| 11.67| 11.61 749  7.43
4| BH & 7.25 7.28 5.58 5.59 8.08 8.13 5.75 581 7.34 7.38
5| fkHE L R 034/ 031 1.18 1.14| -4.38| -4.38] -4.45| -450 127 124
SIVAYIAT ' 1.56 154 092 090 5.19 5.19 290, 284 127] 125
7L 10.86/ 10.83| 13.30, 13.25 7.53 7.53| 13.66| 13.63] 10.73| 10.71
8|EE S 6.96| 7.000 893 895 6.70, 675 7.82 7.92| 695  7.00
ol EH-ARE M 14.42| 1431 1574/ 1561 6.62 6.62| 25.75| 25.70| 14.45| 14.34
10(3 LB G, 0.69 059 098 084 -068 -0.68] 830 771 067 057
nHSR - HESH 9.79 979 950 948 11.30 11.37 3.78 3771  9.76| 976
12| 8% 1290, 12.87| 13.12 13.07| 12.64| 12.64| 14.14| 1401 1291 12.88
BIEHERE 16.78) 16.95| 16.32| 16.51| 20.69| 20.69| 17.59| 17.47| 1691 17.08
uEEESR 9.57 964/ 911| 919 1545/ 1545 8.82 898 946/ 953
15|44 8.97 8.92 7.90| 7.81| 1049 1048 1045 1037 9.04| 8.99
16| BT 468 470 289 291 7.22 7.22| 10.81| 10.77| 463 464
17|85 FR AR RS 0.45 0.45 0.00 0.00 4.23 4.23 5.38 528/ 041 041
18| fEE AR 1215/ 11.93| 13.000 1312| 12.03| 1177/ 13.28/ 13.22| 12.04 11.82
19| Z DB & 4.62 453 11.82| 11.64 0.21 0.18] 10.94| 10.82 4.60 452
20|BER-HRE -0.67 -067| -1.76] -176| 015 015 212 2.12| -067| -067
21|fEE 2.80 2.80 9.39 9.40 1.79 1.79 7.64 7.64 2.80 2.81
2EE 17.23| 17.10 16.04 16.00 21.07| 20.63| 18.93 17.38| 17.23 17.10
23| EE 271 -2.86 - -l 271 -2.86 - -l 271 -2.86
Ul B E-EmEEE 9.97 9.91 9.95 9.89| 10.31| 10.18 7.09 7.06| 1055 10.49
5| [FR-BIEE 8.19 8.20 8.33 8.27 8.11 8.16| 12.24| 12.13] 805 8.06
26| ENFE K 16.50, 16.16| 16.65 16.28| 15.77| 1559 10.14| 10.15| 16.98 16.62
21| INFEEE 6.43 6.46| 6.72| 6.74 6.25 6.28 6.86 6.94] 633 6.35
28|$R1TSE 863 838 693 683 1021 9.82 2.12 2.06) 870 845
29|30 % . BERAYERGI%E | 2028 2021 21.12| 20.80| 2004/ 2004 16.77| 16.37] 20.26| 20.19
30|{RIRZE 4.68 4.86 8.14 8.54 2.19 220 10.92| 10.83| 4.68| 486
il EOL IS 18.79| 17.20| 17.62| 15.93] 31.92| 31.62| 20.16| 16.85| 18.37| 16.76
RAFEIEER 22.25| 22.14| 1837 17.73| 23.06| 23.06] 14.97 14.38| 2250 22.39
BlH—ERE 6.82 6.77 6.33) 6.21 7.00 6.98 7.69 768 684 679

*)E—UIF ERBELTOEN

COLR— R, BEHFOLE L HFERORAEM—DENE LI-HOT, BABFZAME L TERLI-EOTEHY FHA, COLKR—FZE. BRERCSVTHERSNBRAELE
BLTWEWNERIC OV TREA L INDBENHY ET, BADER, BEHRMORRREIL, PEHRCEFOHMTLEISESICHBENLV:-LES., COLKR—KE SBTELLEEZOND
BRICESOTERSATOETA, HREHE. TOERESLUELEICELTEEZES10TEHY FEA, COLKR—MIBHMINEERIE. /ERBIC ﬁlfé#ll&ﬁ'caﬁb) FELED
HIEENHYET . BREHB LU ZORB/UTHIHHRHR—ILT 4 VI AOEBEIE. COLR— MIBHSNEERICOWT, BEWMEFE LTV SIBENHY FT . FREBEHBLUZTOHRRHMT
HEFHE—ILT 1 VI RIE, COLR— MIEBHSNIEES, TNOHEHFITEIA T ay, AMTOMOSEIREERICDOLT, EU#%iF@»UﬁE@T//a/EELT“%%A#ﬁ
Y, FLE5RECHETREZTI MDY ET, HREBEHRE, COLR— MIBH SN =SHICH L T, 5IRE0OREMTERTOMY—EXFZRBL. N OFNODF—ERDENFETS S
ENBUET, cOLA= Mt BHERNSERIBES 2SS FECORRBN-LTHY ET, BESNELEPERRY CoERLEE 0, S0 K- LN BEHS &S OREF L5
HEHICRBLTHEY. BFNFLEIBENAHEEROT. LWWE2ENTHN, BN THEEFLEEEEETOLEVE S ICBEL WL LET,
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ARABAIVINTA—R U ADHEFE
(b—%)L1)R—> ) Total Return

%) Value-Growth

7.0 6.42
Value

-1.39
Growth -2.0
08/6 08/7 08/8 08/9 08/10 08/11 08/12 09/1 09/2 09/3 09/4 09/5

é%()) Small-Large

' 5.24
Small

3.0 -3.02

-4.0
Large 08/6 08/7 08/8 08/9 08/10 08/11 08/12 09/1 09/2 09/3 09/4 09/5

* Value-Growth (&, Value&Growth®') Z—> M Z& . Small-Largeld., Small&LargeD) 22— DETHS,
YE—ld, ERBELTLVEN

COLR— R, BEHOSE LG HFERORGEM—DBENE LI-LOT, BAMFLEME LTERLELOTESY FA, SO LKR— Mk HHREHIC EFaL\‘C%EIuE#WeJEBﬁiéVE
L TWEWMERIS DV CREALR SN SBENH Y ET, BROERR, BAHRORKREF. BEHRCBFOHMTHEEISLSCBBNNLET. COLR—ME, EBTEDEEI LN
ERISESOTHERENTLET A, HAERSE, TOERESLUZREBELTEEEASEOTREHY FHA, COLR—MIBRINBRIE, FRBIZETHHETHY, %“&(Ib
SBENBYET ., BREARLUVZOREMTHIBRHA—LT 4 VI ZORBAIX, COLR—MIRHESNLEHISONT, BOELELTLSBENHY ET, BRESSIUVZORSUT
BHRIFHBR—ILT 1 VT RIE, COLKR— MIRBBESNES. TROEHICEI(A T3y, AMTOMOEMREBRRZICONT, Eh\ﬁﬁif—(im:")ﬁﬁd)‘l'//a/’E’ELTL‘%)%A@‘E
Y, FSERECHETREETICENHYET . HHBHE, COLR— MBEHSARHISHL T, SIRFORERTEBTOMY —EREZRHEL, hOThLOY—ERDEFETS
ERBYES, COLKR—FE, BHESHALERRHTDEVSHEATOHRAV L TEY FT, RESNE LESEHRY TTHEACHEEIL, JOLR— FOLI RS — UJ@#E*IJIQ:E?
HEHCRELTEY . BFMELERBOLAEENDT. LAEENTHN. BT CRRFLFEEFETOEVL S TBELLLET,
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BRAZAIVINTA—I 2 A DHEFE
(F—%)JL')R2—>) Total Return

(%) Value-Growth
15
Value
1.0 F 0.90
Growth
— ~ [e0] — N o <t o [ee] (o)) o — N Te] [{e) N~ [e0) (o))
5 v v 2 d I o o o 4 o o o o4 o o o o
Te) Te) Lo Lo Yo} Yo} Yo} Yo} Yo} Te) Te) Lo Lo Yo} Yo}
(1%)5 Small-Large
' 1.32
Small 1.0
0.5
0.0
-0.5
-1.0
-1.5
-1.64
-2.0
Large a4 N~ o = N ® < ;v o o O «H o ;O © I~ 0 o
5 ©» o % 2 4 4 4 o4 S o o o o4 g o o o
Yo} Lo Yo} Yo} Te) Lo Yo} Te) Lo Yo} Yo} Yo} Yo} Yo} Yo}

* Value-Growth (&, Value&Growth®!) 22— M2, Small-Large(d, SmalléLargeD) 2—2DETH B,
A=l ERBELTLVGLN

COLR— KL, BEHROSE LG LHFEROREMEM—OBIE LI-HDOT, BAMFERME LTERLELOTESHY TA, SOLKR— ML BHEFCBSVTHERSNSRASEE
AL TWEWERIS DV TEBA G SNDEENHY £T, HIRDRR, REFIMORRREL., BERCESGOHMTHEIHLSITBBALWLET, COLR— ML, EETELLEEZ LMD
FRICEIVTER SN TVETH, BHEBEHE, TOEENSLUERMICBELTEREZASLOTREHY FA, COLKR—MIRHBINBRIE, ERBICETHETHY, PEUCED
PEANHYET ., BHESB LU TORSHTHIHFNKR—ILT 4 VT ZDRBEEL, COLKR— MMIRBBSNFEHFISONT, BLVEFLLTWSEANHY ET, BHESE LU TORIUT
BHEFHAR—IT 1 VI RIE, COLKR— FIRBINIEES. TALHEFICEI(A TV ay, AMTOMOSRIREBRISOVT, ah#%if—(im:")#-’fﬁd)'k//slzéﬁbtb\éiﬁ“é\ﬁ)
Y, FESRACHETREEZTICENHYET, HRESFIE, COLKR— FBfahizsticd LT, 5IRFORERITEBTOMY —EXZRHEL, HhOTNLOY—EROEFEITSC
ERBYES, COLKR— ML FRESMSERRETILVSAETOHEAN-LTEYET, RESAFELLESEHRY TTHEACESIL, COLKR— FOLHEZESL— UJ@#E*IJIQ:E?
HEFICRELTEY . EFHELEBBAHEEROT. LWHEZEMTHN. B TEREIEXZFETOAVLSITBELLLET,

Nomura 7 2009/6




Russell/Nomura BAREKAVTYHIR [\ [07)\\ U] 27-N

Russell/Nomura* Z51E1{E

20095 A RI|E
PER PBR R ROE REEEE

i (f#) (f%) (%) (%) (%)

Total Market 38.39 1.17 1.81 3.05 34.67
Value 74.24 0.97 1.60 1.29 58.41
Growth 25.21 1.51 2.04 6.09 23.55
Large 38.73 1.24 1.82 3.21 31.58
Large Value 88.21 1.04 1.54 1.17 41.98
Large Growth 25.67 1.51 2.08 5.94 27.42
Top 39.17 1.26 2.00 3.21 59.24
Top Value 275.19 1.10 1.39 0.40 10.14
Top Growth 25.00 1.39 2.40 5.60 71.90
Mid 38.22 1.22 1.62 3.21 11.22
Mid Value 56.79 0.99 1.66 1.75 55.93
Mid Growth 26.82 1.75 1.56 6.64 -12.28
Mid-Small 37.77 1.11 1.65 2.94 21.36
Mid-Small Value 53.76 0.91 1.70 1.68 72.50
Mid-Small Growth 25.49 1.71 1.58 6.85 -10.07
Small 36.76 0.90 1.74 2.46 49.66
Small Value 49.10 0.78 1.78 1.60 105.61
Small Growth 21.33 1.59 1.65 7.63 -2.26
Small Core 40.60 0.96 1.71 2.37 104.07
Small Core Value 62.13 0.83 1.72 1.34 687.98
Small Core Growth 21.63 1.57 1.66 7.43 -4.86
Micro 31.24 0.81 1.82 2.60 6.86
Micro Value 36.23 0.71 1.87 1.97 7.78
Micro Growth 20.62 1.64 1.62 8.16 4.29
Prime 38.76 1.18 1.80 3.06 36.77
Prime Value 78.34 0.98 1.58 1.25 68.23
Prime Growth 25.25 151 2.05 6.07 23.62

*PBT—REITATSHFEA—R GERE L)

COLR— R, BEHFOLE L HEFRORAEM—DENE LE-HOT, BEBFEEME L TERLI-HDTEHY A, SOLHR—FZIE, %H%#rﬁur%@?#wgmmiéﬁ
BLTWEWNERIC OV TREA L INDBENHY ET, BAORR, BEHHMORRREIL, PEHRCEFOHMTEISESCHEL:-LET., COLR—KE SBTELLEZON
BERICESVTHERSINTOETA, HHREHE, TOERMESLUELECBELTEREZES10TEHY FHA, COLKR—FIBHINE-BRIE, fERAIC &lfé#ll&ﬁ'c?‘éb) %“'—&(Ib
HIEENHYET . BREHB LU ZORB/UTHIHHRHR—ILT 4 VI AOEBEIE. COLR— MIBHSNEERICOWT, BEWMEFE LTV SIBENHY FT . FREBEHBLUZTOHRRHMT
HEFHE—ILT 1 VI RIE, COLR— MIEBHSNIEES, TNOHEHFITEIA T ay, AMTOMOSEIREERICDOLT, ﬂh#%ifmﬁuﬁﬁmfzzazﬁﬁbfhé%A#ﬁ
Y, FLSRECHETREZTSICLMHYET, HREBEHLE, COLR— MIBHIh=SHICH LT, 5IRE0ORERTEBLTOMY—ERZFRHBL. A OFLALDY—EXDEFETS
ERBUET, COLK—FiE. BHEEMSERIRET 2L N5 AECOMERH-LTHY FT, REINE LEBERRY CORACEE N, COLK— FOLAE 85 b—0OEFILE
HEHICRBLTHEY. BFNFLEIBENAHEEROT. LWWE2ENTHN, BN THEEFLEEEEETOLEVE S ICBEL WL LET,
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Russell/Nomura BAR%A T v 9 ADEKZR

PN Prime 4 YTy 9 X
— (998 $&#A)
Small Cap Core £ > Tv 9 R
(£ LIS MO B MRE (350 §64A)
" TopCap 1 VT vI R ‘ /
ﬁiﬁ &
®WIE
= MidCap 4 Ty R LargeCap A T Y9I R
(L1 85% : 299 §44R)
Small Cap £ ¥ T w4 R Mid-Small Cap £ T v 9 R
(T4 509 : 1346 884H)
Up Value £ VT 949 R Growth 1 Ty 4 R
N {&1F PBR X

(%A% 2009 4 5 A 29 HBIfE)

Z Oz 33 MR 7 » 7 A (Total Market, #i#5], Value, Growth,
Prime) HHE SN TS
HIRIA T 7 20453 iﬁ*ﬁ*ﬁ X, RER DIRERE ORHMEFHEE TH D,
Value,/Growth A 7 v 7 ZADSFREEIX. B OERDE R EEE LIZE
IEPBRTH D,
RV — V72 EOFEIC OV T, LU 2SR,

- TRussell/Nomura HA¥RA > F v 7 A AT v 7 AFERN—VT v 7 |

COLR— R, BEHOSE LG HFERORGEM—DBENE LI-LOT, BAMFLEME LTERLELOTESY FA, SO LKR— Mk HHREHIC &L‘Tﬂl:ﬁ#ﬂeuﬂﬂﬁiéfﬁ
L TWEWMERIS DV CREALR SN SBENH Y ET, BROERR, BAHRORKREF. BEHRCBFOHMTHEEISLSCBBNNLET. COLR—ME, EBTEDEEI LN
FRESVTER SN TWETA, BREXL, TOERMBSLUTELEICELTREEZASHDOTEHY A, COLR— MIBRSNBRIE, FRBIZETHHETHY, ﬁ“‘&(lb
PBENDHYET . HHESSLUZORMTHIFHA LT+ VI RAORBEAR, COLKR— MIRHINLEHONT, BVELLTWABENHY ET, BRESELUTORAUT
HEIFWHR—INT 1 VTR, COLR— MRBSNES, ThOEHEIA T Ay, AYLOROEHREARCONT, BVHEFLERYFLORI V3V EHL TV O5ELSH
Y, FSRACHETREETICEMNHYET, BHEBHE, COLKR— MBHSNRHISHL T, SIRFORERTEBTOMY —EREZRHEL. hOThLOY—ERDEBETS S
ERBYES, SOLKR—FE BHESHALERRHTDEVSHEATOHARHBV L TEY EFT, BRESNE LESEHRY TTHEACEEID. JOLR— FOLA LS55 —YIOEFIZE
HEHCRELTEY . BFMELERBOLAEENDT. LAEENTHN. BT CRRFLFEEFETOEVL S TBELLLET,
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Russell/Nomuraf > T VI RINTA—I A YT —
200945 A RIRE

KEILAR—R (&) 27— (B ZFR<) Price Return

$ARE | v—h | FERUE 1) B—2 (%)%
ek (%) 17 H [ 371 | 6xH [ 127 1 | EHE
Total Market 1396 100.00 [ 496.46 8.56 20.25 6.10 | -30.45 -2.34
Value 1108 51.96 | 1108.97 8.13 24.67 13.65| -21.52 5.31
Growth 518 48.04] 199.11 9.02 15.80 -1.03| -38.89 -9.47
Large 299| 83.45| 487.41 8.15 19.95 5.87 | -32.32 -2.61
Large Value 197 39.69 | 1083.91 7.41 25.11 1499 | -23.18 6.82
Large Growth 181 43.76| 209.51 8.83 15.62 -1.26 | -39.61 -9.84
Top 50 44.77| 404.74 7.44 18.57 3.36 | -36.63 -4.20
Top Value 27( 17.81| 993.09 4.61 22.63 1470 | -26.91 8.11
Top Growth 411 26.96| 181.99 9.39 16.03 -3.02 | -42.62| -10.94
Mid 249 38.68 | 655.18 8.98 21.56 8.91| -25.74 -0.72
Mid Value 170 21.87| 1115.21 9.80 27.20 15.24 | -17.87 5.79
Mid Growth 140 16.80 | 290.42 7.94 14.94 164 | -34.17 -8.07
Mid-Small 1346 55.23 | 623.14 9.48 21.62 8.42 | -23.90 -0.79
Mid-Small Value 1081 34.15| 1111.84 10.06 25.76 13.12 | -16.46 3.91
Mid-Small Growth 477 21.08| 252.93 8.56 15.48 1.59| -33.71 -7.56
Small 1097| 16.55| 548.04 10.66 21.77 7.29 | -20.20 -0.96
Small Value 911| 12.28] 1044.17 10.53 23.27 9.53 | -14.54 0.73
Small Growth 337 427 189.40 11.05 17.65 1.38 | -32.33 -5.49
Small Core 350 10.77 94.31 11.21 23.50 7.64 | -20.74 -0.49
Small Core Value 280 7.72 | 144.38 10.78 24.87 10.41| -14.38 1.33
Small Core Growth 129 3.05 33.09 12.32 20.18 1.24 | -32.46 -4.80
Micro 147 5.78 | 105.49 9.65 18.66 6.65 -18.99 -1.81
Micro Value 631 456 135.59 10.11 20.66 8.07| -14.73 -0.26
Micro Growth 208 1.22 4351 7.97 11.74 1.70 | -31.97 -7.18
Prime 998 97.95| 810.06 8.54 20.34 6.12 | -30.71 -2.30
Prime Value 772| 50.37 | 1084.08 8.08 24.92 13.92 | -21.75 5.63
Prime Growth 411| 47.58| 567.05 9.02 15.83 -1.06 | -38.97 -9.51

COLR— R, BEHFOLE L HFERORAEM—DENE LI-HOT, BABFZAME L TERLI-EOTEHY FHA, COLKR—FZE. BRERCSVTHERSNBRAELE
L TODEVERIS OV TREDS L SNESENHY ET, SROER, BEHHOREREIL. SERCHEOHRTHESHEICBALVLES, COLR— R, EBETELEEZONS
FRICEIVTHER SN TOEIM, HHEHFE, TOEEESLUELEICELTREZASLOTESHY FtA, COLKR—MIEHINEBRE, FERAIC ?ah‘é#u&ﬁ'caﬁb) FEEED
PBENHYET, BHESELUVZORHUTHIFNE—LT 1 VT AORBEE, COLKR— MIEBEAEHIIONT, BWELLTVSEEAHY T, BHNESELUVZTOREUT
HEIGFMK—ILT 4 VI R(E, COLR—FIRBBSNIIESR. ThOIFICEDIA T3y, EMTOMOERMREBRIZDOLT, ﬁUﬁ%iT@=Uﬁ5®T//a/§€th§%S@ﬁ
Y, FSRACHETREETICEMNHYET, BHEBHE, COLKR— MBHSNRHISHL T, SIRFORERTEBTOMY —EREZRHEL. hOThLOY—ERDEBETS S
ENBUET, COLR—FIE, BRESALERRHTHEVSHEATOARBN-LTEYET, BESAFLESEFRBY TTEACESL. SOLR— FOLNE 85 b —HI0EFILE
HEFIRELTE Y. BFHF MMM TITAZMOT. WAL EMTHN. B CEREIEEFETOEVL SITBALLELET.
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Russell/Nomuraf > T VI RINTA—I A YT —
200945 A RIRE

KEILA—R +—=F)L)F—2 (BEHEL) Total Return

$ARE | vk | FERUE 1) B—2 (%)%
a5k (%) 17 H [ 371 [ 6xH [ 127 1 | EHE
Total Market 1396 100.00 | 684.26 8.50 21.45 7.33| -29.03 -1.29
Value 1108| 51.96 | 1585.08 8.06 25.86 14.88 | -20.00 6.39
Growth 518| 48.04| 264.58 8.98 17.01 0.19| -37.56 -8.46
Large 299 83.45| 672.15 8.10 21.14 7.08| -30.92 -1.58
Large Value 197 39.69 | 1547.90 7.36 26.25 16.17 | -21.73 7.86
Large Growth 181 43.76| 279.53 8.78 16.85 -0.03| -38.28 -8.82
Top 50| 44.77| 563.03 7.36 19.85 463 -35.21 -3.10
Top Value 27 17.81 | 1419.70 4,52 23.66 15.74 | -25.57 9.08
Top Growth 411 26.96| 247.56 9.33 17.46 -1.64 | -41.17 -9.78
Mid 249] 38.68 | 895.46 8.97 22.65 10.05 | -24.41 0.24
Mid Value 170 21.87 | 1588.38 9.80 28.44 16.52 | -16.29 6.88
Mid Growth 140 16.80| 377.91 7.92 15.86 2.62 | -33.08 -7.27
Mid-Small 1346 55.23 | 854.66 9.44 22.76 9.61 | -22.48 0.21
Mid-Small Value 1081 34.15| 1587.10 10.00 27.03 14.44 | -14.82 5.04
Mid-Small Growth 477 21.08| 329.06 8.55 16.42 2.60 | -32.58 -6.74
Small 1097| 16.55| 759.06 10.56 23.01 8.62 | -18.60 0.15
Small Value 911| 12.28 | 1498.64 10.38 24.60 10.92 | -12.80 1.91
Small Growth 337 427 246.22 11.07 18.68 2.52 | -31.04 -4.59
Small Core 350] 10.77| 106.27 11.09 24.72 8.91| -19.21 0.58
Small Core Value 280 7.72 | 164.64 10.61 26.17 11.75 | -12.72 2.48
Small Core Growth 129 3.05 36.24 12.32 21.18 2.35| -31.17 -3.93
Micro 747 5.78 ( 120.20 9.57 19.95 8.07 | -17.27 -0.64
Micro Value 631 456 156.39 9.99 22.02 9.53| -12.86 0.97
Micro Growth 208 1.22 47.63 8.03 12.83 2.93| -30.70 -6.22
Prime 998 97.95| 932.23 8.48 21.54 7.34| -29.29 -1.26
Prime Value 772 50.37 | 1268.43 8.01 26.10 15.13 | -20.25 6.69
Prime Growth 411| 4758 642.37 8.98 17.05 0.16 | -37.65 -8.49

COLR— R, BEHFOLE L HFERORAEM—DENE LI-HOT, BABFZAME L TERLI-EOTEHY FHA, COLKR—FZE. BRERCSVTHERSNBRAELE
L TODEVERIS OV TREDS L SNESENHY ET, SROER, BEHHOREREIL. SERCHEOHRTHESHEICBALVLES, COLR— R, EBETELEEZONS
FRICEIVTHER SN TOEIM, HHEHFE, TOEEESLUELEICELTREZASLOTESHY FtA, COLKR—MIEHINEBRE, FERAIC ?ah‘é#u&ﬁ'caﬁb) FEEED
PBENHYET, BHESELUVZORHUTHIFNE—LT 1 VT AORBEE, COLKR— MIEBEAEHIIONT, BWELLTVSEEAHY T, BHNESELUVZTOREUT
HEIGFMK—ILT 4 VI R(E, COLR—FIRBBSNIIESR. ThOIFICEDIA T3y, EMTOMOERMREBRIZDOLT, ﬁUﬁ%iT@=Uﬁ5®T//a/§€th§%S@ﬁ
Y, FSRACHETREETICEMNHYET, BHEBHE, COLKR— MBHSNRHISHL T, SIRFORERTEBTOMY —EREZRHEL. hOThLOY—ERDEBETS S
ENBUET, COLR—FIE, BRESALERRHTHEVSHEATOARBN-LTEYET, BESAFLESEFRBY TTEACESL. SOLR— FOLNE 85 b —HI0EFILE
HEFIRELTE Y. BFHF MMM TITAZMOT. WAL EMTHN. B CEREIEEFETOEVL SITBALLELET.
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T—RBNEY—

Russell/Nomura BARKA VT v I RAIBEAT 47

Russell/Nomura A A#kA > F v 7 2L FTOBAKRTAREN TV D

Bloomberg : RNJI

RF (s : SQ21,5Q22,5Q23,5Q24

QUICK : NRIJ500~504, 510~517

REUTERS : FRCNRIO1, FRCNRI02, FRCNRI03, FRCNRI04
INTERNET . http://gr.nomura.co.jp/jp/frenri/index.html

H P OEBEIZLL T OEAETABE STV S
EmRN 7' 7 1 L5

Bloomberg : RNPJ <INDEX>

IS ST : RT14 % L < X RNPF/2

QUICK ;140

REUTERS : .JRN

INTERNET . http://gr.nomura.co.jp/jp/frenri/index.html

(BS54 - Y AR AL)
ERN /N = 7R

Bloomberg : RNSCC <INDEX>

IRF el E : RT14 % L < iX RNSCC/NOMURA
QUICK : 130

REUTERS : JRNSC

& YHMBGT—4

FEBCE K OMEBISAARE U BI 9~ 5 K 0 372 7 — Z IX AR S BFSEAT O — B X
T 5 Te-AURORA] TIDS] (& THIHMHHEE,
BREWE ORI
PR AIFIEET B R — B X FE - IDS ~ LT TR
% : 03-5857-1387 e-mail : ids-sales@nri.co.jp

Z D LR—

AT v 7 ARERROFER
[Russell/Nomura HAR¥KA T w7 A AT w7 ARERIL—IVT v 7 |

A OEREE - AREBOERIZTE 20V EEOBT 527 —ZITHESNTEBY £9725,
RFEAE - STERHY AT L2 T TETI,

COLR— R, BEHOSE LG HFERORGEM—DBENE LI-LOT, BAMFLEME LTERLELOTESY FA, SO LKR— Mk HHREHIC EFaL"C%EIuE#WenRBﬂiéVE
BLTWEWNMERIS OV TREA L ENDBENHY T, HBADER, BEHMORKREZ, BEHRCESOHMTEIHLSCBELL-LEY. COLR—KE, EBETEHEEZ 0N
FRICEIODTER SN TVETH, BHESHE, TOEEESSUERMICELTEEZASLOTRHY FHA, COLKR— FIEHSNBRSE, ERBIZETHHTHY, %“'—&(Ib
PEANHYET ., BHESB LU TORSHTHIHFNKR—ILT 4 VT ZDRBEEL, COLKR— MMIRBBSNFEHFISONT, BLVEFLLTWSEANHY ET, BHESE LU TORIUT
BHEFHAR—IT 1 VI RIE, COLKR— FIRBINIEES. TALHEFICEI(A TV ay, AMTOMOSRIREBRISOVT, EL\#Eif—(in")ﬁﬁd)‘l'/za/’E’ELTL\%ﬂﬁAQ\ﬁ)
Y, F-SRECHETKRELTICEMNHYET ., HRBHFE, COLR— FMIBHES-2HICH L T, SIREORERTEBZOMY —EXEZREL. M OZTALOY—ERDEFETSC
ERBYES, COLKR— ML FRESMSERRETILVSAETOHEAN-LTEYET, RESAFELLESEHRY TTHEACESIL, COLKR— FOLHEZESL— UJ@#E*IJIQ:ET
HEFICRELTEY . EFHELEBBAHEEROT. LWHEZEMTHN. B TEREIEXZFETOAVLSITBELLLET,
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ATy 7 AT 2 BMWE DR
PRt St L v ¥ —
AT I A TaALTY « T—F
FEah - 03-3274-0924  e-mail : idx_mgr@frc.nomura.co.jp

WA THY ] D REILSEA~O TEEE ISR, AW EICHTE O TR E (EWEEC (EIN REIT,

EN ETF 2 5T) BEIOHAITRENREITH L THRK 1.365% (BiiAs) (20 HHLLFOHAE
%, 2,730 [ (BliA#)) OFEE FTHE BEEFEOLE TN 2 & IR E S Ge Tk
BLOEERMNE O RE . %) 2 ZAHEWEELSSEARH Y 1. F7-. AREMEIIIE
OEMEFEIZLDIBEBENELDIBENANOD £9, EHMEBICTFEEIEL I ONY X7 3E 2D
ETOT, YBPGLEOZAMRERI R ER, A MarsSEEmn, HimhilE, F2 LB
AL TEE,

BRI AR AL
eEpEn G IS ERMBRE (@) #1425
A/ AAGES ¥ S, (D) AAGERREBMER S, () emfcis s
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