wee  Ryssell/Nomura BARATYIR NOMURA

JAPAN

E.?nléllg ~) {7*—7>Z"j‘7 IJ — N Nomura Securities Co Ltd, Tokyo

Quantitative Research Center

2009 & 12 A
. AhT3a)—
Russell/NomuraB R A T YD RINTA—TU XY — i
20094F 11 A KB NOMURA 12T w9 R
r—2JL)E—2 (BBHED)
$aAARL | v — | FEEUE 1 B—2 (%)%
TE3 (%) 7B | 348 | 648 | 1258 | ¥k
Total Market 1388 100.00] 260.22 -6.12| -12.16 -5.41 2.74 -0.25
Value 1103 50.49] 590.90 -7.61| -13.87 -7.28 7.80 5.40
Growth 514 4951 102.73 -454| -10.35 -3.42 -2.07 -5.54
Large 299 8351 254.94 -570| -11.72 -5.66 2.23 -0.79
Large Value 197 38.49| 574.26 -7.22| -13.26 -1.72 8.49 6.34
Large Growth 181 45,01 108.10 -4.37| -10.36 -3.81 -2.69 -6.30
Top 50 4470 211.38 -513| -1151 -6.62 -1.12 -3.32
Top Value 27 17.44| 532.24 -6.40| -11.30 -6.75 9.22 8.67
Top Growth 41 27.27 93.05 -4.30| -11.64 -6.51 -6.94 -9.89
Mid 249 38.80| 343.63 -6.36| -11.96 -4.55 6.30 2.22
Mid Value 170 21.06] 584.21 -7.90| -14.82 -8.52 7.88 4.47
Mid Growth 140 17.75] 152.86 -4.47 -8.33 0.60 448 -0.33
Mid-Small 1338 55.30] 328.36 -6.90| -12.68 -4.44 6.00 231
Mid-Small Value 1076 33.05] 589.86 -8.24| -15.16 -7.56 7.06 3.74
Mid-Small Growth 473 22.241 133.09 -4.84 -8.72 0.60 4.45 0.24
Small 1089 16.49] 292.39 -8.16| -14.31 -4.19 5.32 2.52
Small Value 906 12.00| 567.26 -8.84| -15.75 -5.85 5.68 251
Small Growth 333| 450 9955| -630| -1022| 057| 434 251 BFEE SRMISWHTtLL4—
small Core 349| 1084 9634 724 -1874 406 575 310| THAT.HA Y H—FH
Small Core Value 281 757 145.63 -8.19| -15.58 -6.39 5.87 2.50 - = T
Small Core Growth 128 3.27 34.86 -4.96 -9.16 1.82 5.47 451 TIATAAVTITRT I 7
Micro 740 5.66[ 108.50 -9.87| -15.40 -4.46 4.48 1.41 U .
Micro Value 625 443 140.45 -9.92| -16.05 -4.96 5.36 2.53 w8 HEF
Micro Growth 205| 123 4382 -9.68| -12.95| -263] 143 -2.44 TEHHEF
Prime 994 97.91| 732.62 -6.06| -12.13 -5.50 2.65 -0.31 INE §_§ Vg
Prime Value 771 48.87] 976.15 -7.58| -13.86 -7.46 7.82 5.48
Prime Growth 409 49.04 515.75 -4.50 -10.33 -3.46 -2.15 -5.62 03-3274-0924
* YE—2IE FRBELTLVEN idx_mgr@frc.nomura.co.jp
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ffi&1) 2—> (B L BR<) Price Return

sAREL | o— | FEEUE 13— (%)*
i (%) 17 H [ 371 | 67 H [127 1 | F4)3k
Total Market 1388| 100.00| 187.41 -6.06 | -12.72 -6.10 0.82 -2.03
Value 1103| 50.49| 410.70 -7.55| -14.38 -7.88 5.95 3.65
Growth 514| 49.51 76.68 -4.48 | -10.97 -4.21 -4.05 -7.35
Large 299| 83.51| 183.47 -5.63 | -12.31 -6.37 0.31 -2.58
Large Value 197] 38.49| 399.47 -7.14 | -13.79 -8.33 6.68 4,62
Large Growth 181 45.01 80.34 -430| -11.00 -4.62 -4.69 -8.13
Top 50| 44.70| 150.64 -5.02 | -12.18 -7.42 -3.17 -5.25
Top Value 27| 17.44| 369.86 -6.30 | -11.85 -7.36 7.53 7.00
Top Growth 41| 271.27 67.72 -4.17 | -12.39 -7.44 -9.16 | -11.93
Mid 249 38.80| 249.83 -6.33 | -12.45 -5.16 4.53 0.61
Mid Value 170 21.06| 407.45 -7.83| -15.34 -9.12 5.98 2.71
Mid Growth 140 17.75| 116.77 -4.48 -8.78 0.01 2.87 -1.78
Mid-Small 1338| 55.30| 237.89 -6.88 | -13.16 -5.04 4.19 0.65
Mid-Small Value 1076 33.05| 410.51 -8.20 | -15.66 -8.16 5.13 1.95
Mid-Small Growth 473 22.24| 101.69 -4.86 -9.17 0.00 2.81 -1.23
Small 1089| 16.49| 209.78 -8.15 | -14.77 -4.79 3.38 0.75
Small Value 906/ 12.00| 392.70 -8.82 | -16.22 -6.46 3.69 0.67
Small Growth 333 4.50 76.13 -6.31| -10.65 -0.02 2.57 0.95
Small Core 349 10.84 84.96 -7.23| -14.21 -4.66 3.86 1.36
Small Core Value 281 757 126.90 -8.18 | -16.05 -6.98 3.94 0.70
Small Core Growth 128 3.27 31.64 -4.98 -9.62 1.19 3.68 2.93
Micro 740 5.66 94.62 -9.86 | -15.84 -5.07 2.46 -0.41
Micro Value 625 4,43 120.96 -991| -16.52 -5.59 3.25 0.60
Micro Growth 205 1.23 39.83 -9.68 | -13.30 -3.13 -0.30 -3.94
Prime 994 97.91| 631.95 -6.00 | -12.69 -6.20 0.74 -2.09
Prime Value 771 48.87| 828.85 -7.52 | -14.37 -8.07 5.99 3.75
Prime Growth 409 49.04| 451.55 -4.44 | -10.95 -4.25 -4.13 -7.43

FYE—UIE FRBEL TR
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Russell/Nomuraf > T Y9I RINTA—IX VA YT )—
2009411 A RIRTE

r—2J)L1) 23— (BB Y E L) Total Return

A% | vk | fERUE 1) B—2(%)*
B8 (%) 177 [ 3701 [ 6xrH [ 127 | EW%
Total Market 1388| 100.00 | 260.22 -6.12 | -12.16 -5.41 2.74 -0.25
Value 1103 50.49 | 590.90 -7.61| -13.87 -7.28 7.80 5.40
Growth 514| 49.51| 102.73 -454 | -10.35 -3.42 -2.07 -5.54
Large 299| 8351 | 254.94 570 | -11.72 -5.66 2.23 -0.79
Large Value 197 38.49| 574.26 -7.22 | -13.26 -7.72 8.49 6.34
Large Growth 181 45.01( 108.10 -4.37 | -10.36 -3.81 -2.69 -6.30
Top 50 44.70| 211.38 -5.13| -11.51 -6.62 -1.12 -3.32
Top Value 27 17.44] 532.24 -6.40 | -11.30 -6.75 9.22 8.67
Top Growth 41 27.27 93.05 -430 | -11.64 -6.51 -6.94 -9.89
Mid 249| 38.80| 343.63 -6.36 | -11.96 -4.55 6.30 2.22
Mid Value 170 21.06| 584.21 -7.90| -14.82 -8.52 7.88 4.47
Mid Growth 140 17.75| 152.86 -4.47 -8.33 0.60 4.48 -0.33
Mid-Small 1338] 55.30| 328.36 -6.90 | -12.68 -4.44 6.00 2.31
Mid-Small VValue 1076 33.05| 589.86 -8.24 | -15.16 -7.56 7.06 3.74
Mid-Small Growth 473|  22.24| 133.09 -4.84 -8.72 0.60 4.45 0.24
Small 1089| 16.49| 292.39 -8.16 | -14.31 -4.19 5.32 2.52
Small Value 906| 12.00| 567.26 -8.84 | -15.75 -5.85 5.68 2.51
Small Growth 333 4,50 99.55 -6.30 | -10.22 0.57 4.34 2.51
Small Core 349 10.84 96.34 -7.24 | -13.74 -4.06 5.75 3.10
Small Core Value 281 7.57| 145.63 -8.19| -15.58 -6.39 5.87 2.50
Small Core Growth 128 3.27 34.86 -4.96 -9.16 1.82 5.47 4,51
Micro 740 5.66 | 108.50 -9.87 | -15.40 -4.46 4.48 141
Micro Value 625 443 140.45 -9.92 | -16.05 -4.96 5.36 2.53
Micro Growth 205 1.23 43.82 -9.68 | -12.95 -2.63 1.43 -2.44
Prime 994| 97.91| 732.62 -6.06 | -12.13 -5.50 2.65 -0.31
Prime Value 771 48.87| 976.15 -7.58 | -13.86 -7.46 7.82 5.48
Prime Growth 409 49.04| 515.75 -450| -10.33 -3.46 -2.15 -5.62
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Russell/NomuraZ & 5l 214
2009511 ARRE

1B RIS ED T— (%) 33 Industry Weight

Total Market Value Growth Small Prime

bt SRR | o | $RARER | Db | $RARER | o —b | $RARER | Db | 8BRS | D —b

=] 1388 100.00| 1103 100.00 514 100.00[ 1089 100.00 994 100.00
1{KEE - BME 5 010 4 012 3 0.08 5 0.61 4/ 0.09
2|fhZE 5 037 4, 013 2l 061 4, 044 4 0.37
3|3EE% 65 187 61 2.64 16| 108 57|  4.80 44/  1.80
JBF &S 62 333 48 218 38 451 49 513 42 328
5| fl#E 2 o 25| 085 23 1.47 6 0.22 23 2.77 20, 085
6|78 LT #E 10,  0.39 10,  0.65 20 012 8 0.90 71 0.38
7 104| 5.95 87| 6.68 32| 52 85/ 10.03 71 587
8|EE & 33 4.69 15 108 24, 837 200 244 28 476
o| B AR 8 068 71 115 1 o021 3 035 7| 0.69
10T LSS 10, 0.60 10, 0.99 1 021 8 064 9 061
ulHFsSR-+HHGZ 21 117 19 192 6/ 040 15| 134 15| 116
12| S% 5 28 250 25 268 8 232 24 295 22 252
BIEHERE 23| 134 200 240 4 025 19| 218 18| 135
uEEE M 23 0.67 230 121 1 011 20, 181 17 0.66
15( 484 100 454 88| 5.00 26|  4.08 82 6.52 69 450
16|E ik 142| 1459 120/ 15.43 51 13.74 108/ 10.12 105 14.71
17|81 FARE 2% 60, 9.15 57| 16.25 12| 190 43/ 3.90 46  9.27
18| FE A 200 155 13|  0.30 9 28 14, 0.82 15 156
19| Z D fth B4 5, 37 2.23 28 1.80 12 2.66 31 2.37 24| 2.2
20|BR-HRE 18 551 13 471 12 6.33 5 050 16| 5.62
21| B 36 4.26 20 1.23 23| 7.36 19 1.83 25 4.28
2|EE % 7 0.42 6/ 0.61 4 023 4 025 7 043
23| B 2l 034 0 0.00 2| 068 0| 0.00 2l 034
U EE-EREEER 13| 024 12| 046 3 002 1 0.67 77 022
25| [FHR - BIEE 81 6.27 47 4.69 46|  7.89 64  4.60 53 6.25
26| EIFE 3 94 473 89 765 21 1.75 84| 553 49| 457
27|INSEEE 121 391 75 273 67 511 107 8.39 80 3.77
28|8R1T3E 92 8.62 87 8.10 12 9.15 62 7.46 82 875
20| EE 35 . P SR STHER S |3 22| 183 16| 076 9 292 18/ 151 17| 185
30| fRIEZE 9 225 71 189 4, 263 2l 028 9 230
| FDhEFE 18| 079 17| 142 3 014 13| 150 17| 078
R(FEIEXE 27 2.14 18/  0.62 12|  3.69 21 2.18 20 214
B[H—ERE 67 211 34/ 105 42| 319 61 5.16 43/ 2.02

COLR— R, BEHFOLE L HEFRORAEM—DENE LE-HOT, BEBFEEME L TERLI-HDTEHY A, SOLHR—FZIE, %Hﬂ#rﬁurﬂﬁﬁ#WEﬂmgéﬁ
BLTWEWNERIC OV TREA L INDBENHY ET, BAORR, BEHHMORRREIL, PEHRCEFOHMTEISESCHEL:-LET., COLR—KE SBTELLEZON
BRICESOTERSATOETA, HREHE. TOERESLUELEICELTEEZES10TEHY FEA, COLKR—MIBHMINEERIE. /ERBIC ﬁlfé#ll&ﬁ'caﬁb) %“'—&@Eb
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#%&F@»U%%@T//Ez<an ué%A#ﬁ
Y, F-SHECHECREXRTI_EAHYET, HRERL, COLR— FIBHINSRICH LT, 5IRE0ORERTEBTOMY—ERFREL. MOFALDOY—ER o@%é
ERBHYES, COLKR= & BRESENSERRETILVIAETOAEMN:-LTEYET, RESNFELESEZKRBY CTEACESL, SOLKR—FOLNEEEHSE— mw&ﬂm%
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Russell/NomuraZ2(fE R/ N\ DA —<I 2 A YT —
20094E11 AR

EERI AR A—> (%) 33Industry Return

Total Market Value Growth Small Prime

biE5 FofR | AodesA | ERBR | AoSA | BOMRR | AOS5A | AU bR | Ao A | AR bR | AeiA
ne -6.06 -6.12 755  -7.61| -448 -454] -815 -816| -6.00 -6.06
1KE- BHE -5.66| -5.51 -5.11| -485 -653| -6.53 5.66| -551| -5.64| -547
2|8 21211 -12.27|  -16.42| -16.42| -11.11| -11.30] -15.18/ -15.18| -12.06/ -12.22
I EER X -8.19| -8.12 923 -9.24/ -551| -523| -657| -657| -823 -815
A BH&R -3.44/  -343 -455 -454] -2.88 -2.87| -465 -460] -3.32| -331
5| i & o -8.26| -8.35 -7.90| -8.00] -10.65| -10.65 755 -7.53]  -7.82| -7.91
VAYIAT 3 -4.09 -4.10 -4.05| -4.06] -431| -431] -208 -211] -397 -3.98
71e2 -5.35| -5.46 -7.85| -8.05| -187| -1.87] -7.02| -6.99] -520 -5.32
8| EZE 460/ -4.61 -7.98| -7.99] -413| -414] -889 -8.86 -4.48 -4.49
9| M- Gk B -17.87| -17.96| -19.25| -19.35| -9.37| -9.38| -22.00| -22.94| -17.87| -17.96
10|T LE G -11.88| -11.88] -12.21| -12.21| -10.19| -10.19| -13.85| -13.85| -11.92| -11.92
UASR- ARG 772 <173 -7.00 -7.01] -11.06| -11.06| -12.54| -12.56| -7.78| -7.78
12| 8% 5 923 -9.23 973 -973| -864| -864 -1360/ -1359] -9.15 -9.15
B|EHEE -8.86) -8.85 875 -8.78/ -9.90| -9.47| -12.39| -12.41| -887| -8.86
uEEE R -7.33) 741 -843| -851| 647 647 -198 -216| -7.38 -7.46
15| H e 820/ -817| -10.09 -10.04] -571| -571| -11.88| -11.80| -8.14| -8.11
16| E X AR -10.76) -10.79| -12.67| -12.69| -8.47, -8.52| -11.36| -11.40| -10.71 -10.74
17|83k AR -7.39|  -7.56 -7.25| -742| -860| -8.78| -11.63| -11.61] -7.38| -7.55
18| e Am -293 -2.81] -12.65 -12.74| -173| -159| -13.09 -13.19] -2.80| -2.68
19| ZF Dt & & -8.36| -841 -9.40| -952| -7.63| -7.63] -5.44| -547] -830 -835
VER-HRE 352 352 443 443 283 283 -0.37 -037 353 353
21| E % -0.03| -0.03 -5.000 -500 086 086 -1.61] -1.60 0.01/ 001
2EEX -16.28) -16.28|  -18.31| -18.31 -10.15 -10.15| -7.72| -7.72| -16.28 -16.28
23| ZEE R -14.24| -14.24 - -| -14.24| -14.24 - - -14.24| -14.24
U\ BE-EWmEEE -3.24| -3.24 297 -297| -833] -833 -237| -236 -297 -297
25(1EHR - BIE % 329  -3.29 -1.02| -1.09] -4.61| -4.58 -8.03| -8.21] -324| -3.25
26| EIFE 3 471 -AT4 -5.14| -517| -2.75| -2.76] -8.94| -889 -454 -456
21[INFREE -5.68/ -5.68 -10.58 -10.58] -2.78| -2.78| -6.83| -6.83 -556| -5.56
28(8R1T3E -5.70/  -6.09 424 -429] -6.98/ -7.67| -448/ -448 -571 -6.09
20|FE %%, B STERG I3 -6.86| -6.90] -10.36| -10.38| -5.88/ -5.93| -10.58 -10.59] -6.72| -6.77
30| fRIRZE 067 0.78 301 304 -097 -0.82 1.21 1.21 0.67, 078
| F Db REZE -2.78| -3.14 -2.86| -3.22| -195 -2.32 -3.46| -3.54 -250| -2.87
RAFBIEZE 823/ -825| -19.15 -19.24| -6.05/ -6.05| -15.79| -15.87| -8.27| -8.29
BH—ERE -2.01| -2.01 710, -7.09| -0.16/ -0.15| -3.04| -3.01] -1.89] -1.89

FE=UIF FRBELTLVEL

COLR— R, BEHFOLE L HEFRORAEM—DENE LE-HOT, BEBFEEME L TERLI-HDTEHY A, SOLHR—FZIE, %Hﬂ#rﬁurﬂﬁﬁ#WEﬂmgéﬁ
BLTWEWNERIC OV TREA L INDBENHY ET, BAORR, BEHHMORRREIL, PEHRCEFOHMTEISESCHEL:-LET., COLR—KE SBTELLEZON
BRICESOTERSATOETA, HREHE. TOERESLUELEICELTEEZES10TEHY FEA, COLKR—MIBHMINEERIE. /ERBIC ﬁlfé#ll&ﬁ'caﬁb) %“'—&@Eb
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#%&F@»U%%@T//Ez<an ué%A#ﬁ
Y, F-SHECHECREXRTI_EAHYET, HRERL, COLR— FIBHINSRICH LT, 5IRE0ORERTEBTOMY—ERFREL. MOFALDOY—ER o@%é
ERBHYES, COLKR= & BRESENSERRETILVIAETOAEMN:-LTEYET, RESNFELESEZKRBY CTEACESL, SOLKR—FOLNEEEHSE— mw&ﬂm%
HEHICRBLTHEY. BFNFLEIBENAHEEROT. LWWE2ENTHN, BN THEEFLEEEEETOLEVE S ICBEL WL LET,
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ARABAIVINTA— AN
(b—%)L1)R—>,) Total Return

(%) Value-Growth
8.0
Value 6.42
-3.07
Growth -4.0
08/12 09/1 09/2 09/3 09/4 09/5 09/6 09/7 09/8 09/9 09/10 09/11
(k) Small-Large
5.0 756
Small
-3.02
-4.0
Large 08/12 09/1 09/2 09/3 09/4 09/5 09/6 09/7 09/8 09/9 09/10 09/11

* Value-Growth(&, ValuekGrowth® ') Z—> M Z . Small-Largeld, Small&LargeD) 22— DETH S,
JE—ld, EERBELTLVEL

COLR— K, BEHOSE LG HFERORGUEM-—DENE L= DT, BAMFLEME LTERLELOTEHY FA, SO LKR— Mk BHHEE #(&ut%@&#ﬂaﬂmiéﬁ
BLTWEWNERIC OV TREA L INDBENHY ET, BAORR, BEHHMORRREIL, PEHRCEFOHMTEISESCHEL:-LET., COLR—KE SBTELLEZON
BRICESODTERSNTVETH, BHBHE, TOEEESSUE2MECBELTEEZE5L0TRAY FA, COLKR—FIRBHIN-BRE, ERBICETHHTHY, $¢m<£b
PBENHYET, BHBESELUZORHUTHIFMNE—LT « VT RAORBEIE, COLKR— MIEBENEHICONT, BUESLLTVLSEEAHY TT, Eﬁﬁ#&;U%wﬁ:ar
HEFHE—ILT 1 VIR, COLR— MIEBBESNIEES, TNOHEFICEI(A TV ay, AMTOMOSBMREERICOVT, BLELFLEFYHFLORS Y a L .Thb%“#ﬁ
Y, FLSRECHECRELZTSCLNHYET, HREBHE, COLR— MIBHSA ISR LT, SIREORERITEBTOMY—ERFRHEL, AOThLDY— txo@ﬁé
ERBHYES, COLKR= & BRESENSERRETILVIAETOAEMN:-LTEYET, RESNFELESEZKRBY CTEACESL, SOLKR—FOLNEEEHSE— mw&wm%
HESCRELTAY . BFUE-IZERNTAAENDT. WAGSEMNTHN., B AN E-RIEEE£hANE 5 IC BB LET,
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BRAZAIINTAH—I U ADHEF
(F—%)JL1)R—>) Total Return

(%)

03 Value-Growth

Value 0.2
0.1
0.0
-0.1
-0.2
-0.3
-0.4
-0.5
-0.6

Growth _g 7

11/2

11/4

11/5

11/6

11/9
11/10
11/11
11/12
11/13
11/16
11/17
11/18
11/19
11/20
11/24
11/25
11/26
11/27
11/30

(%)

Small-Large
15

Small 1.0

0.5

0.0

-1.5
Large

11/2

11/4

11/5

11/6

11/9
11/10
11/11
11/12
11/13
11/16
11/17
11/18
11/19
11/20
11/24
11/25
11/26
11/27
11/30

* Value-Growth (&, Value&EGrowth® ) #—> M2, Small-Largeld, SmallkLargeD Y 2—DETH S,
JR—ld, ERBELTLVEL

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
BRICESODTHER SN TOETA, HHREHLT, TOERESLIUELHCEALTEEZZESLOTESY FA, COLR—FIRBHSNEERG, RBICET2HTHY, FELEED
BBANHYET . BHESBIUZORSUTHITNR—ILT 4 VT ZADBBEL. COLKR— FMIBHINTEHITOVT, BLMELLTWABANHYET, BRHESBLIUZOHSHUT
HEFHE—ILT 1 VI RIE, COLR— MIEBHSNIEES, TNOHEHFITEIA T ay, AMTOMOSEIREERICDOLT, ab#%i#unuﬁeotzzalcﬁiTub%A#h
Y, FESEHECHECTREERTI_ENHYET, HRERE, COLKR— FIBHIh-SHICH LT, 5IRE0ORERTERTOMY—EREREL. M OFALOY—EROEFET
ERBHYES, COLKR= & BRESENSERRETILVIAETOAEMN:-LTEYET, RESNFELESEZKRBY CTEACESL, SOLKR—FOLNEEEHSE— mw&wm%
HEHICRBLTHEY. BFNFLEIBENAHEEROT. LWWE2ENTHN, BN THEEFLEEEEETOLEVE S ICBEL WL LET,
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Russell/Nomura¥ Z}54E(E

2009411 AKRIR#E
PER PBR EEED ROE BEBRE

iz (f%) (f%) (%) (%) (%)

Total Market 30.77 1.11 1.94 3.62 50.33
Value 45,86 0.89 1.79 1.94 101.88
Growth 23.04 1.48 2.09 6.54 26.77
Large 29.45 1.18 1.97 4.01 49.14
Large Value 42.80 0.95 1.77 2.22 94.48
Large Growth 23.25 1.47 2.14 6.42 30.95
Top 27.56 1.18 2.21 4,32 81.23
Top Value 50.26 1.01 1.72 2.00 115.56
Top Growth 21.39 1.33 2.52 6.31 72.77
Mid 31.98 1.16 1.69 3.66 24.92
Mid Value 38.11 0.91 1.81 2.38 85.57
Mid Growth 26.85 1.75 1.55 6.65 -8.19
Mid-Small 33.98 1.06 1.72 3.12 32.89
Mid-Small Value 43.84 0.84 1.83 1.91 97.85
Mid-Small Growth 25.47 1.72 1.56 6.90 -6.75
Small 39.83 0.87 1.80 2.18 56.50
Small Value 59.55 0.74 1.87 1.24 126.07
Small Growth 21.16 1.62 1.62 7.83 -1.67
Small Core 46.90 0.93 1.75 1.98 103.17
Small Core Value 91.99 0.78 1.81 0.84 762.75
Small Core Growth 21.98 1.63 1.59 7.61 -5.50
Micro 30.91 0.77 1.90 2.50 17.48
Micro Value 37.17 0.68 1.96 1.82 21.18
Micro Growth 19.23 1.57 1.70 8.40 8.06
Prime 30.92 1.12 1.94 3.65 52.33
Prime Value 46.92 0.90 1.78 1.92 114.33
Prime Growth 23.07 1.48 2.10 6.52 26.73

BT —REIT A TS FER—RGEREE)

COLR— KL, BEHOSE LG HFERORGEM—DBINE LI-LDOT, BAMFERME LTERLELOTESY FA, SOLKR— R Erﬁaé#(‘tsb‘f&*liléft#wgiﬂwiiéﬁ
BLTWEWNMERIS OV TREA L ENDBENHY T, HBADER, BEHMORKREZ, BEHRCESOHMTEIHLSCBELL-LEY. COLR—KE, EBETEHEEZ 0N
FRICEIOTER SN TVETH, BHEBEHE, TOEEESLUERMICBELTEREASLOTREHY FA, COLKR—FIERHBSNBRIE, ERBIC Jul‘fé#ll&ﬁ'cféb) %“'—&(Ib
SHENBHYEY ., BHESSIUVZOREUTHOFNR—IUT A VI ROBBEIE, COLR— MIGEHESNIEEHOVT, BOELLTLSENHY FY, BHESSJUTORRUT
HEFHE—ILT 4 VI RF, COLKR—MREESNIGES, ThOFITEDI(A TV a3y, AMTOMOSERREERICOVT, BLMELES (i~L)ﬁ%0)1'//a,f LTLBIBEHNSH
Y, FSREACTHETEEEZTICLAHYET, BHERE, COLKR— MUBH SN RHISHL T, 5IZF0ORERITE BEOMY—EXERIEL, ADENSDT— I:J\U)E)J“%Eﬁ’)
ENBYFES, COLKR=bE, BIRESHNSERRRT DLV TEATOHEAVLTEYET, BESAFELLBEHRBY TTEACEIL, ZOLKR— QLN S ERS L —UIDEFILE
HEHITRELTEY . BEFHFEIRBHLAEEMOT. LWHVEHEHTHN., B TERFLFEEFETHOAVE ICBRLLVLET,
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Russell/Nomura BAR%A > T v 9 ADEKZR

X Prime f Y Tvy 9 X
— (994 $&#A)
Small Cap Core £ YT w9 R
(£ LEADEHiRE (349 $4#8)
i | THI5% (740 §4A)
il 1& 4 [
®WIE
= MidCap 4 Ty 9 R LargeCap A T Y9I R
(k{51 85% : 299 $44K)
Small Cap £ ¥ T w4 R Mid-Small Cap £ > T v 9 R
(L 50% : 1338 $#4H)
I Value £ VT w49 X Growth € YT 945 R
N {&1F PBR X

(8747 %5013 2009 4F- 11 H 30 HBIAfE)

Z O 33 #5E R4 7 » 7 A (Total Market, #i#5], Value, Growth,
Prime) HHE SN TS
HIRIA T 7 20453 ;‘E?aff“"‘ T, LER DIRERE ORHEFHEE TH D,
Value,/Growth A > 7 v 7 ZAD5FRIEIX. B OERDE R EEE LIZE
IEPBRTH D,
HERL L — V70 E DFERICOWTIE, LTS H,

- [Russell/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#ﬁeuﬂﬂﬁiéfﬁ
BLTWEWNERIC OV TREA L INDBENHY ET, BAORR, BEHHMORRREIL, PEHRCEFOHMTEISESCHEL:-LET., COLR—KE SBTELLEZON
BRICESOTHERSATOETH, HHREHET, TOERESIUEEECEALTEEZASLDOTREHY FRA, COLKR—MIEIHSNLBRE, ERBICEITHHETHY %*&(Ib
SBENHYET, BHELHSLIUZORUTHEIHHE—L T+ VI ZAOEBEE, COLKR— MIEHBEINEEHCOWT, BLEELTVSEENHY ET, EFH&#&A:U%‘D%E:H'C
HEIGFMKR—ILT 4 VI R(E, COLKR—FMIRBBINEIES, TALIRICEI (AT ay, AMTOMOEMREFRICDVNT, BVREELERYHLORS L 3L EHLTLESEENSH
Y, FLSRECHECRELZTSCLNHYET, HREBHE, COLR— MIBHSA ISR LT, SIREORERITEBTOMY—ERFRHEL, AOThLDY— I:KO)EIJ?EEH
ENBYFES ., COLKR=—bE FIESHNSERRIT DLV FETOHEAVZLTEYET, RESAFELLBEHRRBY TTHEACESIL, ZOLKR— FoLhG 3815 b —DIOEFILE
HEHICRBLTHEY. BFNFLEIBENAHEEROT. LWWE2ENTHN, BN THEEFLEEEEETOLEVE S ICBEL WL LET,
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Russell/Nomuraf > T Y9I RINTA—X A YT )—
200911 BRIRE

KEILAR—R (&) 72— (B2 ZFR<) Price Return

SRS | o—k | FERUE 1) B—2(%)*
i (%) 17 H [ 371 | 671 1271 | F4)3k
Total Market 1388 100.00 | 521.89 -0.65 -6.01 5.12 11.54 2.66
Value 1103( 50.49 | 1143.66 -2.23 -7.80 3.13 17.21 8.61
Growth 514 4951] 213.53 1.01 -4.12 7.24 6.14 -2.91
Large 299 83.51| 510.91 -0.20 -5.56 4.82 10.97 2.09
Large Value 197 38.49( 1112.39 -1.80 -7.16 2.63 18.01 9.62
Large Growth 181 45.01| 223.73 121 -4.15 6.79 5.44 -3.73
Top 50| 44.70| 419.49 0.45 -5.43 3.64 7.12 -0.71
Top Value 27 17.44 | 1029.94 -0.91 -5.07 3.71 18.95 12.12
Top Growth 41| 27.27| 188.58 1.34 -5.65 3.62 0.50 -7.71
Mid 249 38.80| 695.69 -0.94 -5.72 6.18 15.64 5.42
Mid Value 170 21.06 | 1134.62 -2.53 -8.83 1.74 17.24 7.63
Mid Growth 140 17.75| 325.16 1.01 -1.77 11.96 13.80 2.93
Mid-Small 1338 55.30 | 662.46 -1.53 -6.48 6.31 15.26 5.47
Mid-Small Value 1076 33.05( 1143.15 -2.92 -9.17 2.82 16.30 6.84
Mid-Small Growth 473| 22.24| 283.18 0.61 -2.18 11.96 13.74 3.50
Small 1089 16.49| 584.18 -2.87 -8.22 6.59 14.37 5.57
Small Value 906/ 12.00| 1093.54 -3.58 -9.78 4.73 14.71 5.49
Small Growth 333 450| 212.00 -0.92 -3.78 11.93 13.47 5.79
Small Core 349 10.84| 100.67 -1.90 -7.61 6.74 14.90 6.22
Small Core Value 281 7.57| 150.36 -2.89 -9.60 4.15 14.99 5.53
Small Core Growth 128 3.27 37.48 0.49 -2.67 13.29 14.70 7.86
Micro 740 5.66 | 112.11 -4.67 -9.37 6.28 13.35 4,36
Micro Value 625 4.43] 143.31 -4.72 | -10.10 5.70 14.22 5.42
Micro Growth 205 1.23 47.19 -4.49 -6.63 8.45 10.30 0.66
Prime 994| 97.91| 850.72 -0.59 -5.98 5.02 11.45 2.60
Prime Value 771 48.87 | 1115.79 -2.20 -7.79 2.93 17.25 8.72
Prime Growth 409| 49.04| 607.88 1.06 -4.10 7.20 6.06 -2.99

COLR— KL, BEHOSE LG HFERORGEM—DBINE LI-LDOT, BAMFERME LTERLELOTESY FA, SOLKR— R Erﬁié#(‘ta‘L\’C%El:E#WEE%Bﬁ%é{‘E
BLTWEWNMERIS OV TREA L ENDBENHY T, HBADER, BEHMORKREZ, BEHRCESOHMTEIHLSCBELL-LEY. COLR—KE, EBETEHEEZ 0N
FRICEIOTER SN TVETH, BHEBEHE, TOEEESLUERMICBELTEREASLOTREHY FA, COLKR—FIERHBSNBRIE, ERBIC ﬁlfé#ll&ﬁ'chb) %“'—&(Ib
PEANHYET ., BHESB LU TORSHTHIHFNKR—ILT 4 VT ZDRBEEL, COLKR— MMIRBBSNFEHFISONT, BLVEFLLTWSEANHY ET, BHESE LU TORIUT
HEFHE—ILT 4 VI RF, COLKR—MREESNIGES, ThOFITEDI(A TV a3y, AMTOMOSERREERICOVT, BLMELES (it")#-’fﬁd)‘l'//a,""' LTWBBENH
Y, FESRECHECRREMD CLABYET, BHERIE, COLR— FBRINE2HIH LT, 3IREORABTERTOMY—CREREL. ADENLOY—ERAOBFETS =
ENBYFES, COLKR=bE, BIRESHNSERRRT DLV TEATOHEAVLTEYET, BESAFELLBEHRBY TTEACEIL, ZOLKR— QLN S ERS L —UIDEFILE
HEHITRELTEY . BEFHFEIRBHLAEEMOT. LWHVEHEHTHN., B TERFLFEEFETHOAVE ICBRLLVLET,
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Russell/Nomuraf > T VI RINTA—I A Y1) —
2009411 BRIRE

KEILAR—X b—2)L)E3—2 (BBHEL) Total Return

$aRREL | o— | FERUE RA—2(%)*
R (%) 17 H [ 371 | 6xrH [ 127 H | WK
Total Market 1388| 100.00 | 724.62 -0.72 -5.41 5.90 13.66 4,53
Value 1103 50.49 | 1645.46 -2.30 -7.24 3.81 19.26 10.44
Growth 514| 49.51| 286.07 0.95 -3.46 8.12 8.33 -1.02
Large 299| 8351 | 709.92 -0.28 -4.93 5.62 13.10 3.96
Large Value 197] 38.49| 1599.14 -1.89 -6.59 3.31 20.02 11.43
Large Growth 181 45.01| 301.02 1.13 -3.47 7.69 7.65 -1.81
Top 50] 44.70| 588.63 0.33 -4.71 4.55 9.38 1.30
Top Value 27 17.44] 1482.11 -1.01 -4.48 4.40 20.83 13.87
Top Growth 41| 27.27| 259.12 1.20 -4.85 4.67 2.95 -5.57
Mid 249] 38.80| 956.90 -0.97 -5.19 6.86 17.59 7.12
Mid Value 170 21.06 | 1626.83 -2.60 -8.27 2.42 19.34 9.47
Mid Growth 140 17.75| 425.65 1.03 -1.28 12.63 15.58 4.44
Mid-Small 1338] 55.30 | 914.37 -1.55 -5.96 6.99 17.27 7.21
Mid-Small VValue 1076] 33.05| 1642.58 -2.96 -8.64 3.50 18.44 8.71
Mid-Small Growth 473| 22.24| 370.61 0.63 -1.70 12.63 15.55 5.04
Small 1089 16.49| 814.23 -2.88 -7.72 1.27 16.51 7.43
Small Value 906| 12.00 | 1579.65 -3.59 -9.27 5.41 16.91 7.42
Small Growth 333 450 277.22 -0.91 -3.32 12.59 15.43 7.42
Small Core 349 10.84| 114.15 -1.90 -7.11 7.41 16.99 8.03
Small Core Value 281 757 | 172.55 -2.91 -9.09 4.80 17.12 7.40
Small Core Growth 128 3.27 41.31 0.50 -2.17 13.99 16.68 9.52
Micro 740 5.66 | 128.56 -4.68 -8.90 6.96 15.59 6.27
Micro Value 625 4.43] 166.41 -4.74 -9.60 6.41 16.55 7.44
Micro Growth 205 1.23 51.92 -4.49 -6.26 9.01 12.21 2.23
Prime 994| 97.91| 986.25 -0.66 -5.37 5.80 13.56 4.46
Prime Value 771 48.87| 1314.10 -2.27 -71.24 3.60 19.28 10.53
Prime Growth 409 49.04 | 694.31 0.99 -3.44 8.08 8.25 -1.10

COLR— KL, BEHOSE LG HFERORGEM—DBINE LI-LDOT, BAMFERME LTERLELOTESY FA, SOLKR— R Erﬁié#(‘ta‘L\’C%El:E#WEE%Bﬁ%é{‘E
BLTWEWNMERIS OV TREA L ENDBENHY T, HBADER, BEHMORKREZ, BEHRCESOHMTEIHLSCBELL-LEY. COLR—KE, EBETEHEEZ 0N
FRICEIOTER SN TVETH, BHEBEHE, TOEEESLUERMICBELTEREASLOTREHY FA, COLKR—FIERHBSNBRIE, ERBIC ﬁlfé#ll&ﬁ'chb) %“'—&(Ib
PEANHYET ., BHESB LU TORSHTHIHFNKR—ILT 4 VT ZDRBEEL, COLKR— MMIRBBSNFEHFISONT, BLVEFLLTWSEANHY ET, BHESE LU TORIUT
HEFHE—ILT 4 VI RF, COLKR—MREESNIGES, ThOFITEDI(A TV a3y, AMTOMOSERREERICOVT, BLMELES (it")#-’fﬁd)‘l'//a,""' LTWBBENH
Y, FESRECHECRREMD CLABYET, BHERIE, COLR— FBRINE2HIH LT, 3IREORABTERTOMY—CREREL. ADENLOY—ERAOBFETS =
ENBYFES, COLKR=bE, BIRESHNSERRRT DLV TEATOHEAVLTEYET, BESAFELLBEHRBY TTEACEIL, ZOLKR— QLN S ERS L —UIDEFILE
HEHITRELTEY . BEFHFEIRBHLAEEMOT. LWHVEHEHTHN., B TERFLFEEFETHOAVE ICBRLLVLET,
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T—RBNEY—

Russell/Nomura BARKA VT v I RAIBEAT 47

Russell/Nomura B AKRA > F v 7 AL T OBAKRTABREN TV 5

Bloomberg : RNJI

IRF el E 1 5Q21,5Q22,5Q23,5Q24

QUICK : NRI1J500~504, 510~517

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

HF OFEEAEIL L T OEARTAB &S T\ b
HWRN 77 1 L5

Bloomberg : RNPJ <INDEX>

(S STl : RT14 % L < X RNPF/2

QUICK . 140

REUTERS : .JRN

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

(B51 5 Y B R )
ERN /N o 75

Bloomberg : RNSCC <INDEX>

RF (s : RT14 % L < I RNSCC/NOMURA
QUICK : 130

REUTERS : JRNSC

& YHMBGT—4

FRBUE S OME RIS TGS BI 32 X 0 572 7 — Z IXB AR S St O - — B X
TH 5 le-AURORA] TIDS] (2 CHIFDSAIHE,
BEWEHEL
B ARG W — & A B IDS ~ LT TR Y
FEah : 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— K, BEHOSE LG HFERORGUEM-—DENE L= DT, BAMFLEME LTERLELOTEHY FA, SO LKR— Mk BHHEE #(&utﬂ@&#ﬂaﬂmiéﬁ
BLTWEWNERIC OV TREA L INDBENHY ET, BAORR, BEHHMORRREIL, PEHRCEFOHMTEISESCHEL:-LET., COLR—KE SBTELLEZON
BRICESODTERSNTVETH, BHBHE, TOEEESSUE2MECBELTEEZE5L0TRAY FA, COLKR—FIRBHIN-BRE, ERBICETHHTHY, $¢m<£b
PBENHYET, BHBESELUZORHUTHIFMNE—LT « VT RAORBEIE, COLKR— MIEBENEHICONT, BUESLLTVLSEEAHY TT, Eﬁﬁ#&;U%wﬁ:ar
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