wee  Ryssell/Nomura BARATYIR NOMURA

JAPAN

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

Quantitative Research Center

2010 &F 1 B
AhT3a)—
S ) \ " l)—
Russell/Nomura B AR RA VTV IRINTA—I A BT NOMURA 4~ 5942
200912 AKRIRHE
F—=2L)E—2 (BREED)
AR | oz —+ | TE%E 1) B—2 (%)%
ik (%) 178 | 3vB | 648 | 1258 | F#X
Total Market 1499 100.00| 28169 825  -018/ -1.11| 798  7.98
Value 1139| 48.09| 628.67| 639 -331| -480 1213 1213
Growth 668| 51.91| 11303 1003] 299 270 393 393
Large 350 8655 27684 859 073 033 773 773
Large Value 224| 3884| 61116 643 -250/ -410/ 1317, 1317
Large Growth 238 47.71| 11935 1041 351 297/ 346/ 346
Top 60| 50.22| 23049] 9.04/ 228 099 542 542
Top Value 38| 2229 56405 598 -088 -049 1517| 15.17
Top Growth 491 27.93] 103.84] 1159 4.86 2.46 0.56 0.56
Mid 290| 36.33| 371.04] 798 -111 -192| 1038 10.38
Mid Value 186| 1656| 62526 7.03| -359| -6.68 ~11.81| 11.81
Mid Growth 189| 19.78| 166.28] 8.79 164/ 395 843 843
Mid-Small 1439 49.78| 352.88| 747 -223] -290, 995 995
Mid-Small Value 1101| 25.80| 629.66| 6.75| -441| -6.79 10.74| 10.74
Mid-Small Growth 619| 23.98| 14407 825 087 315/ 851 851
Small 1149 1345| 31029 612 -495 529 879 879
Ssmall Value 915 925 602.73| 625/ -583| -7.000 892 892 ) _
small Growth a30| 421 10535 583 -244| 030 840 sa0| FHEHF EMIFHRELE—
Small Core 400 9.05| 10242| 631 -365| -486 961 96l IOATA-UAY-UH—FE
Small Core Value 313 6.06| 154.83 6.32| 497 -717 8.97 897 THATAAVTYIR-TI—T
Small Core Growth 177 298| 3706 630 -046| 096 11.09| 11.09
T i e e
Micro Growth 253 1.22| 4588 470, -7.33] -344| 214/ 214 i
Prime 1000 97.77| 79355 832 -003 -1.05/ 798  7.98 INRILER R
Prime Value 732| 46.45| 1038.77| 641 -320| -481| 1225 1225
Prime Growth 509| 51.32| 567.79] 10.09] 310/ 275/ 391 3091 03-3274-0924
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Russell/Nomuraqf > T Y9I RINTA—IX U AH T )—
200912 B KIRE

i) 2—> (BE ZB&<) Price Return

SRS | o—k | FERUE 1) A—2 (%)%
e (%) 17 H [ 3721 [ 6xH [ 127 H | FHE
Total Market 1499 100.00 | 202.74 8.18 -0.18 -1.85 5.98 5.98
Value 1139 48.09 | 436.84 6.36 -3.27 -5.42 10.24 10.24
Growth 668| 51.91 84.27 9.90 2.95 1.84 1.83 1.83
Large 350/ 86.55| 199.10 8.52 0.74 -1.09 5.72 5.72
Large Value 224| 38.84| 425.08 6.41 -2.44 -4.72 11.32 11.32
Large Growth 238| 47.71 88.61 10.29 3.48 2.08 1.33 1.33
Top 60| 50.22| 164.15 8.96 2.34 0.12 3.25 3.25
Top Value 38| 22.29| 391.95 5.97 -0.78 -1.13 13.39 13.39
Top Growth 49| 27.93 75.48 11.46 4.89 1.43 -1.84 -1.84
Mid 290] 36.33| 269.58 7.91 -1.15 -2.56 8.56 8.56
Mid Value 186 16.56| 435.97 7.00 -3.56 -7.29 9.90 9.90
Mid Growth 189 19.78 | 126.90 8.68 1.53 3.29 6.75 6.75
Mid-Small 1439 49.78 | 255.48 7.39 -2.28 -3.53 8.09 8.09
Mid-Small Value 1101 25.80| 438.02 6.70 -4.41 -7.41 8.79 8.79
Mid-Small Growth 619| 23.98| 109.98 8.15 0.75 2.49 6.82 6.82
Small 1149 1345 222.44 6.03 -5.03 -5.92 6.83 6.83
Small Value 915 9.25( 416.94 6.17 -5.89 -7.62 6.89 6.89
Small Growth 430 4.21 80.49 5.72 -2.58 -0.93 6.73 6.73
Small Core 400 9.05 90.27 6.24 -3.72 -5.48 7.69 7.69
Small Core Value 313 6.06 | 134.85 6.26 -5.01 -7.77 7.01 7.01
Small Core Growth 177 2.98 33.60 6.20 -0.62 0.29 9.31 9.31
Micro 749 4.40 99.92 5.61 -7.47 -6.78 5.17 5.17
Micro Value 602 3.18 | 128.22 6.01 -7.38 -7.41 6.65 6.65
Micro Growth 253 1.22 41.65 4,58 -7.43 -3.99 0.47 0.47
Prime 1000 97.77| 684.03 8.24 -0.04 -1.78 5.98 5.98
Prime Value 732| 46.45| 881.82 6.39 -3.16 -5.42 10.38 10.38
Prime Growth 509 51.32| 496.56 9.97 3.06 1.89 1.80 1.80
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Russell/Nomuraf > T VI RINTA—I A YT —
2009412 A KIR%AE

F—2IL) 23— (BEEHE L) Total Return

B | vI—h | ERE 1) B—2(%)*
R (%) 17 H [ 37H |62 H [ 127 H | X
Total Market 1499| 100.00 | 281.69 8.25 -0.18 -1.11 7.98 7.98
Value 1139| 48.09 | 628.67 6.39 -3.31 -4.80 12.13 12.13
Growth 668 51.91( 113.03 10.03 2.99 2.70 3.93 3.93
Large 350 86.55| 276.84 8.59 0.73 -0.33 7.73 7.73
Large Value 224| 38.84| 611.16 6.43 -2.50 -4.10 13.17 13.17
Large Growth 238 47.71| 119.35 10.41 3.51 2.97 3.46 3.46
Top 60[ 50.22 ( 230.49 9.04 2.28 0.99 5.42 5.42
Top Value 38| 22.29| 564.05 5.98 -0.88 -0.49 15.17 15.17
Top Growth 49| 27.93| 103.84 11.59 4.86 2.46 0.56 0.56
Mid 290 36.33| 371.04 7.98 -1.11 -1.92 10.38 10.38
Mid Value 186 16.56| 625.26 7.03 -3.59 -6.68 11.81 11.81
Mid Growth 189| 19.78| 166.28 8.79 1.64 3.95 8.43 8.43
Mid-Small 1439 49.78 | 352.88 7.47 -2.23 -2.90 9.95 9.95
Mid-Small Value 1101| 25.80| 629.66 6.75 -4.41 -6.79 10.74 10.74
Mid-Small Growth 619 23.98 | 144.07 8.25 0.87 3.15 8.51 8.51
Small 1149 13.45| 310.29 6.12 -4.95 -5.29 8.79 8.79
Small VValue 915 9.25| 602.73 6.25 -5.83 -7.00 8.92 8.92
Small Growth 430 421 | 105.35 5.83 -2.44 -0.30 8.49 8.49
Small Core 400 9.05| 102.42 6.31 -3.65 -4.86 9.61 9.61
Small Core Value 313 6.06 | 154.83 6.32 -4.97 -7.17 8.97 8.97
Small Core Growth 177 2.98 37.06 6.30 -0.46 0.96 11.09 11.09
Micro 749 440 114.72 5.73 -1.37 -6.14 7.22 7.22
Micro Value 602 3.18| 149.06 6.13 -7.28 -6.74 8.81 8.81
Micro Growth 253 1.22 45.88 4.70 -7.33 -3.44 2.14 2.14
Prime 1000 97.77 | 793.55 8.32 -0.03 -1.05 7.98 7.98
Prime Value 732 46.45| 1038.77 6.41 -3.20 -4.81 12.25 12.25
Prime Growth 509 51.32| 567.79 10.09 3.10 2.75 3.91 3.91
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ENBYFES, COLKR=bE, BIRESHNSERRRT DLV TEATOHEAVLTEYET, BESAFELLBEHRBY TTEACEIL, ZOLKR— QLN S ERS L —UIDEFILE
HEHITRELTEY . BEFHFEIRBHLAEEMOT. LWHVEHEHTHN., B TERFLFEEFETHOAVE ICBRLLVLET,

Nomura 3 2010/1




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

Russell/NomuraZ& Bl & 14
2009128 KIR#E

ETERISRAEED T—1 (%) 33 Industry Weight

Total Market Value Growth Small Prime

bt PANAEN | oz | $ARER | D x—b | $RARER | Db | $ARE | vk | #aAEE | Y —b

=) 1499/ 100.00{ 1139/ 100.00 668/ 100.00[ 1149/ 100.00| 1000 100.00
HKE- EME 5 0.09 4 0.09 4 010 5 071 4 0.09
2|8z 5 036 5 021 2l 050 3 019 4, 037
3| Ex 72 1.86 65 2.86 17| 093 62| 5.04 44 178
A B 68 3.29 54/ 201 35| 447 52  4.68 42| 323
5| fk i B 28 0.84 26 0.97 71 071 23 1.98 200 0.82
6|78 LT # 1| 038 1 075 2l 003 8 074 71 037
7bZ 119 6.10 93| 576 51  6.42 91/ 834 75 6.03
8|EFEM 39 456 20 116 33  1.72 25 257 30 4.63
o| - AR A 9 0.69 8 112 3 0.30 3 012 71 070
10T LSS 10, 065 10, 075 3 055 8 080 9/ 066
NnHSR - H7HGZ 23] 124 21/ 093 9 152 17| 172 16| 1.24
12| E% 5 31 257 25 122 10, 3.82 23 231 22/ 259
13[IE LR 2| 132 14| 124 13| 141 15| 131 17| 133
uEEE R 22| 067 18/  0.89 5 046 17 119 17, 0.66
15|44 107|  4.67 85 3.32 47 592 85 6.55 66|  4.60
16| Btk 152 15.59 104) 10.29 84 20.50 109 878 107 15.75
17|83 PR AR 59|  9.66 49| 8.68 27| 10.56 41| 464 45 9.80
18| FE MR 25 163 16 0.34 14, 283 19 121 15/ 1.63
19| ZF D fth 24 371 215 28] 184 12| 243 30 2.38 24/ 214
VER-HRE 18 5.06 16 7.73 12 2.59 5 056 16| 5.17
21|[EEE 35 3.87 23 2.40 23] 524 17 1.72 25 3.90
2|HEE 8 044 6 087 3 004 5 030 7 045
23|ZoE 2l 030 1 015 1 044 0| 0.0 2l 031
U EE-EREEE 15 024 14 047 3 003 13| 085 71 021
5| [FHR - BIEH 89 5.83 49 5.80 56 5.86 73 5.96 55 5.82
26| EI5E 3 101 4.95 92 7.47 26 2.62 89 6.14 50  4.80
21| INFEZE 133  3.68 83 379 78/ 357 114/ 817 80| 3.52
28|ER1TZE 92 8.24 89| 16.77 4 034 65  9.09 81  8.37
20|EE %5 P& SR STYIERS |3 22| 182 18| 317 8 057 18 179 14| 1.83
30| fRIEZE 9 221 8 395 2l 060 2l 033 9 226
| ZFDihEFhE 19| 074 18| 141 2l 012 15| 180 18|  0.76
R(FEIESE 38 222 24/ 0.80 20, 354 31 256 23 220
B[H—ERE 74/ 2.05 42 076 52/ 3.25 66/ 5.8 42| 1.97
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Russell/Nomura2(fE R/ N\ DA —T A YT —
200912 A KIBHE

*7&5 A R') 32— (%) 33Industry Return

Total Market Value Growth Small Prime

bk BofR | AossiA | AOSBR | AR SA [ AOBR | Ao A | AR | Ao hiA | AR LSRR | AR SA
= 818/ 825 6.36| 6.39] 990/ 10.03 6.03| 6.12 824/ 832
1KE- BHE 245 245 044 044 434 434 245 245 218/ 218
2|83 411 412 503 500 3.74| 3.74 543  5.66 412 412
3| E% 732 7.32 787 788 576 576 3.46| 348 751 752
4B 731 758 293 308 924 957 -039] -0.19 748/  7.75
5| il & o 783  7.95 7.82| 803 785 7.86 555 592 788  7.98
CVAYIwAT 3 310/ 313 308 311 369 3.69 390 4.02 338 338
k4= 10.67| 10.73 13.46| 1352 846| 851 7.96| 809 1081 10.87
8| EZE 6.91 6.97 418/ 431 730 735 213 222 6.92 6.97
o| il - e B 11.21| 1182 13.83| 13.87 2.99 5.39 0.83 0.83| 11.30, 11.92
10|13 LB 17.47| 18.01 16.89| 17.36| 1820/ 18.85| 13.75| 13.75| 17.61 18.15
NASR-TEHG 15.24| 1559 16.54| 16.83| 14.52| 14.90| 1246 12.74] 1524/ 1559
12| X4 18.78/ 18.79 13.24| 13.24] 2053 2054 1320 13.24] 18.97| 18.97
B|EHERE 930 9.30 13.77| 13.77] 591 591 1695 16.95 9.28| 9.8
uEEE R 10.57| 10.63 11.14| 11.25| 955 955 10.62| 10.90| 10.70, 10.76
15| B4 13.16| 13.18 1458 14.62| 12.44| 12.44] 10.74| 1081 13.34| 13.35
16| E xR 16.01| 16.24 15.39| 1541| 1630/ 16.62| 1254/ 12.60] 16.09 16.32
17| 85E AR 15.45| 15.46 17.18| 17.18| 14.16| 14.17| 1855 1856 15.44| 15.45
18| FEE R 12.84, 12.86 898  9.05| 13.28 13.30 572 590 13.06 13.07
19| ZF Dt & & 591 593 898 9.02| 386 3.86 485 4.9 5.88| 5.89
WER-HRE -0.09| -0.08 -0.02| -001] -0.27| -027] -285 -2.68] -0.09/ -0.08
21| [EE % -1.16|  -1.16 -0.44| -0.44| -146| -146 2.39 2.39 -1.18|  -1.18
2[MEE 390, 390 401  4.01 169  1.69 1.11 1.11 388 388
23|25 E % -1.57|  -1.57 - - 1101 11.01 - -l -157| -157
U\ BE-EHEEE 7.23) 723 721 721 739 7.39 671 671 7.99] 7.9
5(1EHR - BIE*E 229 241 -0.41| -040, 490 5.3 3.06| 324 2.24| 235
26| ENFE 12.41| 1243 11.86| 11.88] 1390/ 13.91 489 497 1281 1281
21[INFEEE 368 373 329 331 407 414 141 145 3.9 39
28(8R4TE 315 -3.15 336 -336| 704 7.04 025, 025/ -319 -3.19
20(FE %%, P S STIERS % 742 742 713 713  9.00] 9.00 88l 881 7271 1.27
0[RIEZE 210, 210 336 336 -561] -5.61 2.36| 236 2.10  2.10
A FDhERIE 6.47|  6.47 6.81 6.81 298 298 838 838 6.50|  6.50
R(FEEE 8.45/ 851 7.80| 808 857 858 350 359 8.76| 882
BH—ERE 523 528 6.33| 650 499 502 533 548 5.44| 548

A=k FERBEL TG
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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#%iF@»Uﬁ%@T//sza\'hé%“#ﬁ
Y, FLSRECHETREZTI MDY ET, HHEBEHRLE, COLR— MIBH SN =SICH LT, 5IREDOREMTEBTOMY—ERFRBL. N OEFALDY—E RDEFET
ERBHYES, COLKR= & BRESENSERRETILVIAETOAEMN:-LTEYET, RESNFELESEZKRBY CTEACESL, SOLKR—FOLNEEEHSE— mw&ﬂm%
HEHICRBLTHEY. BFNFLEIBENAHEEROT. LWWE2ENTHN, BN THEEFLEEEEETOLEVE S ICBEL WL LET,
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BRARABAIVINITA—IADHER
(b—%JL')R—>) Total Return

(%) Value-Growth
8.0
6.42
Value
40 F ' -3.63
Growth -6.0
09/1 09/2 09/3 09/4 09/5 09/6 09/7 09/8 09/9 09/10 09/11 09/12
(k) Small-Large
5.0 756
Small
-3.02
-4.0
Large 09/1 09/2 09/3 09/4 09/5 09/6 09/7 09/8 09/9 09/10 09/11 09/12

* Value-Growth (%, Value&Growth®!) 23— M2 . Small-Largeld, Small&Large®!) 23— DETH B,
A=, ERBLELTLVEL

COLR— R, BEHOSE LG HFERORGEM—DBENE LI-LOT, BAMFLEME LTERLELOTESY FA, SO LKR— Mk HHREHIC EFaL\’C%EIuE#WenRHﬁiéVE
AL TWEWERIS DOV TEBA G SN DEENHY TT, HRORIR, REHIMOBRRES., BEHRCESGOHMTLEIHLSITBAVWLEY, COLR—ME, EBTESLEZ 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
BHEFHR—ILT 1 VI RIE, COLKR— FRBSNIEEE. ThSHEFICEDI(A T3y, £MTOMOESRRERRISOVT, BLRLELERY /ORI 3% an'b‘éiﬁAb\ﬁ)
Y, FESRECHETREEZTICENHY T, HRESFIE, COLKR— FBHahisticd LT, 5IRFOREBRITEBTOMY —ERZRHEL, hOThLOY—L AOBFEET
ERBYES, COLKR— ML FRESMSERRETILVSAETOHEAN-LTEYET, RESAFELLESEHRY TTHEACESIL, COLKR— FOLHEZESL— UJ@#E*IJIQ:E?
HEFICRELTEY . EFHELEBBAHEEROT. LWHEZEMTHN. B TEREIEXZFETOAVLSITBELLLET,
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BRABAIINTA—T U ADHEFE
(F—%JL1)R—>) Total Return

(%)

Value-Growth
1.5
1.32
Value
Growth _q 0
— N o < ~ [ee) (2] o — <t 0 [{e) ~ [ee) — N <t Lo [ee] ()] o
N § § § 8§ & & O & d d d & &4 o o o o o o O
— — — — — — — N N N N N N N N N N N N N N
— — — — — — — — — — — — — —
(%)
) Small-Large
0.8
Small
-1.2
Large

12/1
12/2
12/3
12/4
12/7
12/8
12/9
12/10
12/11
12/14
12/15
12/16
12/17
12/18
12/21
12/22
12/24
12/25
12/28
12/29
12/30

* Value-Growth [, Value&Growth®!')2—> M2 . Small-Large(Z, SmalléLargeDY 2—2DETH B,
=l FEERBEL TG

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
HEIGFMK—ILT 4 VI R(E, COLKR—FMIRBBINEIES, TALIRICEI (A TV ay, AT OMOEMREFRICDVT, BVHEELERYHLORS L 3L AL TLESEENSH
Y, F-SHECHECTREFTIEAHYET., HRERE, COLKR— FIBHIhRICH LT, SIRE0ORERTERTOMY—EREREL. M OEFALOY—EROEFETS
ERBHYES, COLKR= & BRESENSERRETILVIAETOAEMN:-LTEYET, RESNFELESEZKRBY CTEACESL, SOLKR—FOLNEEEHSE— mw&ﬂm%
HEHICRBLTHEY. BFNFLEIBENAHEEROT. LWWE2ENTHN, BN THEEFLEEEEETOLEVE S ICBEL WL LET,
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Russell/NomuraE Z154&(E

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

2009412 ARIBHE
PER PBR LR ED ROE REERE

R (f%) (f#%) (%) (%) (%)

Total Market 33.95 1.21 1.79 3.58 53.45
Value 35.35 0.92 1.99 2.61 167.91
Growth 32.75 1.70 1.61 5.24 6.30
Large 32.51 1.29 1.80 3.99 47.68
Large Value 31.84 0.99 2.01 3.13 176.49
Large Growth 33.07 1.70 1.63 5.19 2.35
Top 29.44 1.34 1.97 4.59 56.48
Top Value 26.29 1.09 2.13 417 325.75
Top Growth 32.57 1.65 1.85 5.09 -4.57
Mid 37.97 1.22 1.55 3.23 37.15
Mid Value 44.51 0.89 1.85 1.99 82.33
Mid Growth 33.81 1.78 1.30 5.34 12.76
Mid-Small 40.16 1.10 1.61 2.75 50.58
Mid-Small Value 50.37 0.81 1.88 1.61 97.84
Mid-Small Growth 32.98 1.77 1.33 5.43 20.05
Small 47.58 0.87 1.77 1.82 100.50
Small Value 65.91 0.71 1.93 1.07 134.68
Small Growth 29.53 1.69 1.42 5.83 59.02
Small Core 38.46 0.92 1.73 2.40 217.97
Small Core Value 43.93 0.75 1.88 1.72 508.69
Small Core Growth 30.68 1.68 1.43 5.56 70.67
Micro 92.85 0.77 1.85 0.83 6.29
Micro Value 0.64 2.02 0.04 -5.74
Micro Growth 27.05 1.72 1.41 6.49 36.99
Prime 34.12 1.23 1.79 3.61 54.57
Prime Value 35.59 0.94 1.99 2.64 183.20
Prime Growth 32.88 1.70 1.61 5.22 5.95

*PBT LT RN TESHFEA—R GERHE L)

COLR— R, BEHOSE L G HFERORGUEM—DENE L= DT, BAMFLEME LTERLELOTEHY T A,

BLTWEWNMERISOVTREA L ENDBENHY T, BADER, BEHHMORKREZ, BEHRCESFOHMTHEEI SRS CBELL-LET.
FRICEIVTER SN TVETH, BHEBEHE, TOEEESSUEEMICELTEEEZASLOTRHY THA,
EENHYFY . BHERBLUVZORSHUTHIFNE LT « VTRAORBEIF, COLR— MIBBSALEERFISOVT, BVELLTVSEENHY F
HEFHE—ILT 4 VI RF, COLKR—MREESNIGES, ThOFITEDI(A TV a3y, AMTOMOSERREERICOVT, BLMELES (i-—")#-’ffsd)‘l'//a,(
CHETREETSICENHYET, HHEHE, COLR— MMIBEHSN-HITH LT, 5IRFORERITE
ERBYES, COLKR= L FHEBEHEALERRET DLV S HEATOHRAN-LTEYET, RESHELLBEHRRBY TTEACEZEL,

Y, F-5H%A

HEFICRELTEY . EFHELEBBAHEEROT. LWHEZEMTHN. B TEREIEXZFETOAVLSITBELLLET,

Nomura

8

2D LR— MZIE, %H%#rﬁur%@ﬂ#wgmmiéﬁ
ZOLR—FE, EETEDLEEZLN

COLR—FIREHESINEBRIE, ERAIC mm#n&ﬁr&au %“'—&(Ib
Eﬁﬁ#&;U%wﬁAﬁr
LTWBIBELH
HEZOMY—CREREL, ADENLDF— txw@%éﬁa

ZOLR— bOLDEBES L —YIDHEFILE
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Russell/Nomura BAR¥%A > T v 9 ADEKZR

X Prime {4 T Y9 R
— (1000 #44#H)
Small Cap Core £ YT w9 R
(£ BB RO IR (400 $4#H)
TopCap 4 VFw4H R /MicroCap*f‘/v""yOZ
PR ’ , ‘ THL5% (749 $44R)
fifi & > ]
W
MidCap 1 T v 49 R LargeCap € T v I R
(k4 85% : 350 $4#R)
Small Cap £ > F w4 R Mid-Small Cap f T v 9 R
(T4 50% : 1439 $4K)
h Value 1 VT4 R Growth 1 T v 45 &
I {&1E PBR X

(B%AR %1% 2009 4F 12 A 30 HBI{E)

Z Oz 33 HEFERIA T 7 A (Total Market, HAH. Value, Growth,
Prime) H HE L TWD
HERIA 7 v 7 ADOSFEIRIL. BEF DREERZ ORMIIRE TH 5,
Value,/Growth A > v 7 ZA D FEEE L. HEBADE A EZEIE LT-E
1EPBR Th 5,
RV — V72 EDOFEMIZ DWW TIZ, LT 23,

- TRussell/Nomura HAKKA T v 7 2 A T v 7 AR —IVT v 7 |

COLR— R, BEHOSE LG HFERORGEM—DBENE LI-LOT, BAMFLEME LTERLELOTESY FA, SO LKR— Mk HHREHIC &L‘Tﬂluft#lﬂeuﬂﬂﬁiéfﬁ
BLTWEWNMERIS OV TREA L ENDBENHY T, HBADER, BEHMORKREZ, BEHRCESOHMTEIHLSCBELL-LEY. COLR—KE, EBETEHEEZ 0N
ERICESVTHER SN TOFIA, FREHE, TOERESLUTEMCEALTREZASIENTESHY FtA, COLKR— MIBHSNABERSL, ERBICEFHHETHY. %*&(Ib
EEAHYFY . BHERBLUVZORSHUTHIFMNE—ILT « VTRAORBAIX, SOLR— MIBHMSAIFEFISOVT, BVESLLTVSSENHY ET, EFH&#I:A:U%‘D%E:&'C
HEIGFMK—ILT 4 VI R(E, COLKR—FMIRBBINEIES, TALIRICEI (A TV ay, AT OMOEMREFRICDVT, BVHEELERYHLORS L 3L AL TLESEENSH
Y, FESREACHETREEZTICENHYET, HREHFE, COLKR— FBHIhizstticd LT, 5IRFOBRERITEBTOMY—EREZRHEL. HhOTNLOY—E ROEFZEITS
ENBYFES ., COLKR=—bE FIESHNSERRIT DLV FETOHEAVZLTEYET, RESAFELLBEHRRBY TTHEACESIL, ZOLKR— FOL%‘&%:%B;}%—*JJ(D#E*IIIQ:E?
HEFICRELTEY . EFHELEBBAHEEROT. LWHEZEMTHN. B TEREIEXZFETOAVLSITBELLLET,
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Russell/Nomuraqf > TV RINTA—I A YT )—
20094 12 A KIRHE

KEILAR—X {H#&1) 52— (B ZBR<) Price Return

A | vk | FEEE 1) B—2 (%)%
EH (%) 17H [ 37H | 672 H 127 H | &Mk
Total Market 1499 100.00 | 527.91 1.15 -2.76 1.81 3.85 3.85
Value 1139 48.09 | 1137.50 -0.54 -5.77 -1.90 8.02 8.02
Growth 668| 51.91| 219.45 2.77 0.30 5.63 -0.22 -0.22
Large 350/ 86.55| 518.45 1.47 -1.86 2.59 3.59 3.59
Large Value 224 38.84 [ 1106.88 -0.50 -4.95 -1.17 9.08 9.08
Large Growth 238| 47.71| 230.73 3.13 0.82 5.88 -0.71 -0.71
Top 60 50.22| 427.43 1.89 -0.30 3.85 1.17 1.17
Top Value 38| 22.29] 1020.60 -0.91 -3.34 2.55 11.11 11.11
Top Growth 49| 27.93| 196.55 4.22 2.18 5.20 -3.82 -3.82
Mid 290| 36.33| 701.98 0.90 -3.69 1.07 6.38 6.38
Mid Value 186 16.56 | 1135.24 0.05 -6.04 -3.84 7.69 7.69
Mid Growth 189 19.78 | 330.45 1.63 -1.09 7.14 4.60 4.60
Mid-Small 1439 49.78 | 665.26 0.42 -4.80 0.06 5.92 5.92
Mid-Small Value 1101| 25.80 | 1140.58 -0.22 -6.88 -3.96 6.60 6.60
Mid-Small Growth 619 23.98| 286.37 1.13 -1.85 6.31 4.67 4.67
Small 1149 13.45| 579.21 -0.85 -7.48 -2.41 4.68 4.68
Small Value 915 9.25 | 1085.68 -0.72 -8.32 -4.18 4,74 4.74
Small Growth 430 4,21 209.58 -1.14 -5.10 2.76 4,58 4.58
Small Core 400 9.05( 100.01 -0.65 -6.21 -1.96 5.52 5.52
Small Core Value 313 6.06 | 149.41 -0.64 -7.45 -4.34 4.86 4.86
Small Core Growth 177 2.98 37.22 -0.69 -3.18 4.02 7.11 7.11
Micro 749 4.40| 110.71 -1.25 -9.86 -3.31 3.05 3.05
Micro Value 602 3.18| 142.06 -0.87 -9.77 -3.96 4,50 4.50
Micro Growth 253 1.22 46.15 -2.21 -9.82 -0.41 -1.56 -1.56
Prime 1000 97.77| 861.07 1.22 -2.61 1.87 3.85 3.85
Prime Value 732 46.45| 1110.05 -0.52 -5.66 -1.90 8.16 8.16
Prime Growth 509| 51.32| 625.08 2.83 0.40 5.68 -0.25 -0.25

COLR— KL, BEHOSE LG HFERORGEM—DBINE LI-LDOT, BAMFERME LTERLELOTESY FA, SOLKR— R Erﬁié#(‘ta‘L"C%El:E#WEE%Bﬂ%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 mmﬂ&ﬁrm %“'—&(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,*’“' LTWBIBENH
Y, FESRECHETCRREMD CLABYET, BHERIE, COLR— FBRINA23IH LT, 3IREORABTERTOMY—CREREL. ADENLDOY—E AOBFEETS =
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/Nomuraq > T Y9I RINTA—X A YT )—
200912 B KIR*E

KREILAR—X b—2)L)E3—2 (BBEHE L) Total Return

SRS | o—h | BB 1) B—2(%)*
i (%) 17 H [ 371 | 67 H [ 1271 | 4k
Total Market 1499 100.00 | 733.50 1.23 -2.75 2.57 5.81 5.81
Value 1139 48.09 | 1637.00 -0.51 -5.80 -1.25 9.88 9.88
Growth 668| 51.91| 294.32 2.88 0.34 6.53 1.83 1.83
Large 350/ 86.55| 720.88 1.54 -1.87 3.38 5.56 5.56
Large Value 224| 38.84 | 1591.43 -0.48 -5.01 -0.53 10.89 10.89
Large Growth 238 47.71| 310.79 3.25 0.85 6.80 1.38 1.38
Top 60| 50.22| 600.18 1.96 -0.36 4.75 3.29 3.29
Top Value 38| 22.29] 1468.75 -0.90 -3.43 3.22 12.85 12.85
Top Growth 49| 27.93| 270.39 4.35 2.16 6.27 -1.46 -1.46
Mid 290] 36.33| 966.17 0.97 -3.66 1.73 8.15 8.15
Mid Value 186 16.56 | 1628.13 0.08 -6.08 -3.21 9.56 9.56
Mid Growth 189 19.78 | 432.99 1.72 -0.98 7.82 6.24 6.24
Mid-Small 1439 49.78 | 918.87 0.49 -4.75 0.72 7.74 7.74
Mid-Small Value 1101| 25.80 | 1639.60 -0.18 -6.88 -3.32 8.52 8.52
Mid-Small Growth 619| 23.98| 375.15 1.23 -1.73 6.99 6.32 6.32
Small 1149 13.45( 807.96 -0.77 -7.40 -1.76 6.60 6.60
Small Value 915 9.25 | 1569.47 -0.64 -8.26 -3.54 6.73 6.73
Small Growth 430 421 274.33 -1.04 -4.96 3.42 6.30 6.30
Small Core 400 9.05( 113.48 -0.59 -6.14 -1.32 7.40 7.40
Small Core Value 313 6.06 [ 171.55 -0.58 -7.42 -3.72 6.78 6.78
Small Core Growth 177 2.98 41.06 -0.60 -3.02 4,72 8.86 8.86
Micro 749 4.40] 127.10 -1.14 -9.76 -2.65 5.06 5.06
Micro Value 602 3.18 | 165.15 -0.76 -9.67 -3.27 6.62 6.62
Micro Growth 253 1.22 50.83 -2.10 -9.71 0.15 0.08 0.08
Prime 1000 97.77 | 998.94 1.29 -2.61 2.64 5.80 5.80
Prime Value 732| 46.45] 1307.62 -0.49 -5.70 -1.26 9.99 9.99
Prime Growth 509| 51.32| 714.74 2.94 0.44 6.58 1.82 1.82

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,*’“' LTWBIBENH
Y, FESRECHETCRREMD CLABYET, BHERIE, COLR— FBRINA23IH LT, 3IREORABTERTOMY—CREREL. ADENLDOY—E AOBFEETS =
ENBYFES, COLKR=bE, BIRESHNSERRRT DLV TEATOHEAVLTEYET, BESAFELLBEHRBY TTEACEIL, ZOLKR— QLN S ERS L —UIDEFILE
HEHITRELTEY . BEFHFEIRBHLAEEMOT. LWHVEHEHTHN., B TERFLFEEFETHOAVE ICBRLLVLET,
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T2 BNEY—

Russell/Nomura BA%A TV I RIBEAT 47

Russell/Nomura H AR A > 5 v 7 AFLLFOBAETARBR ST\ 5,

Bloomberg : RNJI

IRFEF Il E 1 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 OFEEAEIZ LA T OBEARTAB STV 5
EMRN 7' 7 1 L%

Bloomberg : RNPJ <INDEX>

(S ST : RT14 & L <% RNPF/2

QUICK . 140

REUTERS : .JRN

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

(Ba S« Y B AR ERA)
ERN /N o 75

Bloomberg : RNSCC <INDEX>

1S ST : RT14 % L < i RNSCC/NOMURA
QUICK : 130

REUTERS : JRNSC

& YHMELGT—4

FEEAE K OMEBUSEIRTE SRICBE 35 & 0 5 72 7 — 2 I3 R AR ZE T O — B X
T2 le-AURORA| TIDS| 2 CHIHMNATHE,
BRIWE R
PR A TEET EEEEH Y — B X FE I IDS ~ LTS T R
#Eah : 03-5857-1387 e-mail : ids-sales@nri.co.jp

Z DL AR—

AT w7 ARERR D EE
Russell/Nomura HAKRA > F v 7 2 A 2 F v 7 AERN—IVT w7 |

M OEREE « AREBOIERIZTE 2 EVEHOBIT 27 —ZITHESWTE D 95,
RHEAE - S ERHY AET L2 T TERTIN,

COLR— R, BEHOSE LG HFERORGEM—DBENE LI-LOT, BAMFLEME LTERLELOTESY FA, SO LKR— Mk HHREHIC EFaL\‘C%EIuE#WeJEBﬂiEVE
BLTWEWNERIC OV TREA L INDBENHY ET, BAORR, BEHHMORRREIL, PEHRCEFOHMTEISESCHEL:-LET., COLR—KE SBTELLEZON
BRICESODTERSNTVETH, BHBHE, TOEEESSUE2MECBELTEEZE5L0TRAY FA, COLKR—FIRBHIN-BRE, ERBICETHHTHY, %“'—&(Ib
BBANHYET . BHESBIUZORSUTHITNR—ILT 4 VT ZADBBEL. COLKR— FMIBHINTEHITOVT, BLMELLTWABANHYET, BRHESBLIUZOHSHUT
HEIGFMK—ILT 4 VI R(E, COLKR—FMIRBBINEIES, TALIRICEI (A TV ay, AT OMOEMREFRICDVT, BVHEELERYHLORS L 3L AL TLESEENSH
Y, F-SHECHECTREFTIEAHYET., HRERE, COLKR— FIBHIhRICH LT, SIRE0ORERTERTOMY—EREREL. M OEFALOY—EROEFETS
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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AT v 7 AT D BHWE DR
Atk ittt et sttt s & —
AT I A TaLIY « T—"7
Eah : 03-3274-0924  e-mail : idx_mgr@frc.nomura.co.jp

A THY ] 9 RGO TEREICIE, A EICITEOFECENE (ENBE (EN REIT,
EN ETF 2 & 10) BB OHAITHENREITH L TRK 1.365% (BiiA#) (20 HHLLFOHE
iE. 2,730 M (BlirA)) OEE THE BEFEOHEII8M T L IR E S -5 Tk
BLOEERMSEORE, %) 2 ZABWEESEANHY £9, £7-. HRE0%5I M
FOEBEIC L DEENELIBENAH Y £, FELEICTEEEBS IO A7 1387320
EFT DT, é %P in S OZKFRERI AR ., RS A MRS S, HinidE, ¥4 LB
T L TEE NN,

BFFTRE IR AU A
e EE ERMEBRE (@) H142 5
AW Z/ AAGESR R, (B AAGEREERMER S, () SfcWis Eiha

COLR— R, BEHROSE LG HFERORGEM—DBNE LI-LDT, RAMFLERME LTERLELOTEHY FA, SOLKR—RZIE 5ﬁ%#t$ut%@ﬁ#ﬂ§ﬁmiéﬁ
BLTWEWNERIC OV TREA L INDBENHY ET, BAORR, BEHHMORRREIL, PEHRCEFOHMTEISESCHEL:-LET., COLR—KE SBTELLEZON
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