wee  Ryssell/Nomura BARATYIR NOMURA

JAPAN

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

Quantitative Research Center

2010 £ 11 A
Russell/NomuraB AR#kA > TYIRINTA—I A YT — AT
2010410 8 RBFE NOMURA 1> TYHO R
F—2La— (BREET)
SRS vz —r | $ERUE 1A= )%
it (%) 178 | 348 | 6548 | 1258 | 4%k
Total Market 1483 10000 257.93] 203 347 -1675 -694] -843
Value 1124 4845 57824| -185 -412 -1818] 959 -8.02
Growth 665| 5155 10307| -220/ -2.85| -1536] -423 -881
Large 346| 86.72| 253.34| -153 284 -1630 -630 -849
Large Value 219| 39.34| 56240 -105| -325| -1767] -914 -7.98
Large Growth 239 47.38| 108.73 -1.93 -250 -15.13 -3.81 -8.90
Top 61| 5073| 21045| -127| -193 -1550 555 -8.70
Top Value 38| 2251 50008 -111| -305| -17.22| -1048 -9.75
Top Growth 50/ 2823 9573| -139| -103| -1408 -155 -7.81
Mid 285| 3599| 34050 -190 408 -1739 719 -821
Mid Value 181| 16.84| 59064 -097| -353| -1827| -688] -554
Mid Growth 189| 1915 14892 -270| -456| -1661] -6.93| -10.44
Mid-Small 1422| 4927 32402 -280 -499 -17.99 813 -8.18
Mid-Small Value 1086| 25.94| 58874| -248) 504 -19.00 -842| -650
Mid-Small Growth 615| 2332| 12968 -3.15| -494| -1684 728 -9.99
Small 1137| 1328 28512 517 -7.39] -1959 -1044  -8.11
Small Value 90s| 9.11| 553.13| -516| 771 -2032] -11.11] -8.23
small Growth 426| 417| 9707 -519| -668 -17.94 -864| 787 ... _ .
Small Core 397| 900 9457 -460 -655 -1869  -8.94 -7.67 ET'HEE’_# IR I—
small Core Value 311 600 14215 -434 -696 -1950 -1039 -819| LIZATAIA YUY —FIR
small Core Growth 176| 300 3461 512 572| -17.05) 565 661 ATYHR-TAFTHY-TIL—TF
Micro 740|  428| 10435 633 911 -2139 -1332 -9.04
Micro Value 594/ 3.11| 13666 -660| -014| -2186 -1235 -831 B B
Micro Growih 250 117| 4086 -537| -904/ -2012| -1578 -10.93 TEhET
Prime 990| 97.82| 72666 -192| 333 -1663 -683 -843
: IZNRILE A
Prime Value 722| 4684 95542 167 -395| -1804/ -955 -8.02
Prime Growth 508| 50.98| 517.86| -215| -275| -1520| -411 -8.79
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Russell/Nomuraf > TW9IRINTA—I AP —
201010 A RIRE

&) 23— (Bt Z3p&<) Price Return

HARE | vk | fERUE 1) B—2(%)*
i (%) 17 H | 37H | 67 H [ 127 H | 4k
Total Market 1483 100.00 [ 182.26 -2.04 -4.29 | -17.51 -8.64 | -10.10
Value 1124 48.45| 393.61 -1.86 -5.07 | -19.01| -11.40 -9.90
Growth 665 51.55 75.61 -2.21 -355| -16.05 -5.81 | -10.28
Large 346] 86.72| 178.89 -1.54 -3.68 | -17.07 -7.99 | -10.15
Large Value 219| 39.34| 383.12 -1.05 -4.24 | -1853| -10.94 -9.87
Large Growth 239 47.38 79.42 -1.93 -3.21| -15.83 -5.40| -10.38
Top 61| 50.73| 146.87 -1.27 -2.88 | -16.36 -7.40 | -10.53
Top Value 38| 2251 | 345.78 -1.11 -4.15| -18.15| -12.40| -11.78
Top Growth 50 28.23 68.33 -1.40 -1.85| -14.88 -3.32 -9.48
Mid 285| 35.99| 243.61 -1.91 -4.76 | -18.05 -8.66 -9.63
Mid Value 181 16.84| 404.41 -0.98 -4.36 | -19.03 -8.52 -7.24
Mid Growth 189 19.15( 112.13 -2.70 511 -17.17 -8.28 | -11.64
Mid-Small 1422 49.27 | 230.78 -2.81 -5.68 | -18.66 -9.67 -9.67
Mid-Small Value 1086 25.94( 401.93 -2.49 -5.84 | -19.75| -10.11 -8.24
Mid-Small Growth 615 23.32 97.64 -3.17 -549 | -17.41 -8.65| -11.21
Small 1137 13.28 | 200.68 -5.19 -8.08 | -20.27 | -12.14 -9.78
Small Value 905 9.11| 375.11 -5.17 -8.47| -21.05| -12.91| -10.03
Small Growth 426 4.17 73.06 -5.24 -7.22 | -18.53| -10.09 -9.23
Small Core 397 9.00 81.85 -4.63 -7.26 | -19.39 | -10.64 -9.33
Small Core Value 311 6.00 121.41 -4.35 -7.72| -20.22| -12.15 -9.97
Small Core Growth 176 3.00 30.90 -5.18 -6.31 | -17.67 -7.20 -8.04
Micro 740 4.28 89.21 -6.35 -9.77 | -22.07| -15.01| -10.72
Micro Value 594 3.11| 115.18 -6.72 -9.89| -2260| -14.21| -10.17
Micro Growth 250 1.17 36.59 -5.38 -9.46 | -20.64| -17.02| -12.15
Prime 990| 97.82| 615.01 -1.93 -4.15| -17.39 -8.52 | -10.09
Prime Value 722| 46.84| 794.54 -1.68 -4.89 | -18.88| -11.35 -9.90
Prime Growth 508 50.98| 445.62 -2.16 -3.45| -15.98 -5.69 | -10.26

Bl FRBEL TV

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{(D#IJFEE’C&
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Russell/Nomuraf > T VI RINTA—I A YT —
2010410 A KIR%E

F—2IL)A—2 (BEEHE L) Total Return

RS | vk | FERUE 1) B—2(%)*
ek (%) 17 H [ 3721 [ 6x 1 [ 127 1 | EHE
Total Market 1483 100.00 [ 257.93 -2.03 -3.47 | -16.75 -6.94 -8.43
Value 1124 48.45|( 578.24 -1.85 -4.12 | -18.18 -9.59 -8.02
Growth 665 51.55| 103.07 -2.20 -2.85| -15.36 -4.23 -8.81
Large 346 86.72| 253.34 -1.53 -2.84 | -16.30 -6.30 -8.49
Large Value 219| 39.34| 562.40 -1.05 -3.25| -17.67 -9.14 -7.98
Large Growth 239 47.38| 108.73 -1.93 -250| -15.13 -3.81 -8.90
Top 61| 50.73| 210.45 -1.27 -1.93 | -15.50 -5.55 -8.70
Top Value 38| 2251| 509.03 -1.11 -3.05| -17.22| -10.48 -9.75
Top Growth 50 28.23 95.73 -1.39 -1.03 | -14.08 -1.55 -7.81
Mid 285| 35.99| 340.59 -1.90 -4.08 | -17.39 -7.19 -8.21
Mid Value 181 16.84| 590.64 -0.97 -3.53 | -18.27 -6.88 -5.54
Mid Growth 189 19.15( 148.92 -2.70 -4.56 | -16.61 -6.93 | -10.44
Mid-Small 1422 49.27 | 324.02 -2.80 -499 | -17.99 -8.13 -8.18
Mid-Small Value 1086 25.94( 588.74 -2.48 -5.04 | -19.00 -8.42 -6.50
Mid-Small Growth 615 23.32| 129.68 -3.15 -494 | -16.84 -7.28 -9.99
Small 1137 13.28 | 285.12 -5.17 -7.39 | -19.59 | -10.44 -8.11
Small Value 905 9.11| 553.13 -5.16 -7.71 | -20.32| -11.11 -8.23
Small Growth 426 4.17 97.07 -5.19 -6.68 | -17.94 -8.64 -7.87
Small Core 397 9.00 94.57 -4.60 -6.55 | -18.69 -8.94 -7.67
Small Core Value 311 6.00 | 142.15 -4.34 -6.96 | -19.50| -10.39 -8.19
Small Core Growth 176 3.00 34.61 -5.12 -5.72| -17.05 -5.65 -6.61
Micro 740 4.28 | 104.35 -6.33 -9.11| -21.39| -13.32 -9.04
Micro Value 594 3.11| 136.66 -6.69 -9.14 | -21.86| -12.35 -8.31
Micro Growth 250 1.17 40.86 -5.37 -9.04 | -20.12| -15.78| -10.93
Prime 990| 97.82| 726.66 -1.92 -3.33 | -16.63 -6.83 -8.43
Prime Value 722| 46.84| 955.42 -1.67 -3.95| -18.04 -9.55 -8.02
Prime Growth 508/ 50.98| 517.86 -2.15 -2.75| -15.29 -4.11 -8.79

FUYB—F FRBELTOVEN
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Russell/Nomura BAREKAVTYHIR [\ [07)\\ U] 27-N

Russell/NomuraZFE 7l & 14
2010108 RKIR#E

278 R 2R ED T—h (%) 33 Industry Weight

Total Market Value Growth Small Prime

bt SRARE | Vx| $AAASE | U x—b | SRARER | V| 8RS Db | $AAEE | U —b

we 1483| 100.00] 1124/ 100.00 665/ 100.00[ 1137| 100.00 990 100.00
1|7KE - BME 5 010 4/ 0.09 4/ 010 5 074 4 0.09
2|83 5 035 5 018 2l 050 3 018 4 035
3| EER % 71 1.89 64| 281 17 1.01 61 4.88 44 1.82
4| BH & 67  3.03 54| 194 34| 404 51 443 41| 297
5| fif HfE L 271 083 25 0.97 6/ 0.70 23| 2.06 19/ 082
6|78 ILT - #& 1| 037 1 072 2| 003 8  0.66 71 035
k=2 119  6.12 93 6.06 52|  6.17 91| 893 75 6.05
8|EEMHA 38 454 19/ 117 32 770 24/ 283 29 4.60
9| B ARE A 8 085 7 1.43 3] 0.30 3 010 6| 086
(] f= WA 10,  0.66 10 077 3 055 8 088 9 067
U|AHSR-TREG 23 1.15 21 0.94 9 1.35 17 1.83 16 1.15
12| Sk 31 214 25 119 100 304 23 234 22 216
1B|IEHEE 21 1.38 14 1.28 12 1.47 14 1.63 17 1.39
ulEEE & 22|  0.67 18  0.92 5 045 17, 114 17| 0.67
15| AR 106| 475 84| 338 47| 6.04 84|  6.90 65  4.67
16| BRI 152, 15.90 104, 10.29 84 2118 109 8.83 107| 16.07
17|84 1% FA B R 59 9.14 49| 8.6 27| 10.06 41|  4.69 45/  9.26
18 FE T A 25 142 16| 035 14 243 19/ 1.28 15 141
19(ZF Db EL G 37, 212 28 175 12| 246 30, 231 24/ 211
0|BER-HRE 18| 534 16| 8.05 12/ 279 5 052 16/ 545
21|EE 35| 3.87 23 2.41 23| 5.24 17 1.64 25 3.90
2EEE 8 055 6/ 110 3 004 5 0.29 71 056
23| Ze B 1 030 0| 0.0 1| 059 0| 0.00 1 031
1| BE-EREESE 15, 024 14, 046 3 003 13|  0.83 71 021
5| [FER - BIEE 88 6.20 48| 599 56|  6.39 72|  5.80 55|  6.21
26| EIFEE 101| 5.08 92 7.67 26| 265 89  6.37 50  4.93
21| INFEE 133  3.76 83  4.15 78/  3.40 114 8.34 80|  3.60
28[8RIT 9 821 87 16.68 4 025 63 859 80 835
29|FE 3. PSR STIER S| 3 22 1.30 18 2.26 8  0.40 18 1.44 14 1.30
30| fRIRZE 71 250 5 379 3 129 1 008 7| 255
KIEIOL I =ES 18 0.81 17 1.55 2 0.12 14 1.54 17 0.83
2| RENEZE 37 233 23 075 20 381 30 242 23 231
B|H—ERE 73 210 41 072 51  3.40 65  5.52 42/ 2.03

COLR— ME, BEHROSE LB HERORUEM—DBME LIEOT, RESFEZENE LTERLLOTEHY TtA, BROER, REHMOREREL, BEHS Eﬁw*ﬂfiﬁf&
EDESITBEONELET, CcOLR—ME, FEETEDEEZONSERMICEIVTERSATVETH, FREHZ, TOEEMSLUTLMCELTEEZE550TRHY A,
LiR—MSRBSNLBRIT, ERBISET2HETHY ., FELEKELDIBENHYFT. BHEFBLUVZORRMTHIBNE—ILT + VI ROEBAF, COLR— MMIEHEhiz E#k
20T, BLMEELTLWAIBENHY FT, BREBEHSLUVEOBRSHTHIFHA—ILT 1 VT R(E. COLR— MIEBSNIES. ThOHHICRHICA T ay, AMTOMDERIRER
BIZOWT, BNEEELERYBLEOKRS L3 v EALTVAEEAHY, E-SRECHETREEAS CLABYET, BHEEE, COLR— NoBRShE2HIsH L T, 3IB50RE
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Russell/Nomura2(fE R/ N\ DA —T 2 A YT —
2010510 A KIBHE

%7&5 A R') 32— (%) 33Industry Return

Total Market Value Growth Small Prime

bizE BofR | AosiA | BOSBR | AR A [ AOBR | Ao diA | AR | Ao hiA | AR GRS | AR SA
wEe -2.04/ -2.03 -1.86| -1.85| -2.21| -2.20 -519| -517] -1.93 -1.92
1KE-BHE -5.19| -5.19 631 -6.31| -4.24| -424 -519| -519] -4.83 -4.83
2|8 510/ 5.10 0.66| 066 671 6.71 444  4.44 5.27| 527
3| EE% -2.03 -2.03 -2.82| -2.8| 008/ 008 -6.09 -6.09 -1.63 -1.63
4| BH -7.09]  -7.07 -6.79] -6.78 -7.22| -7.20 -7.63] -7.54 -7.11] -7.10
5| il & o -0.26| -0.26 -0.20 -0.20] -0.35| -0.35 -4.60| -460 -0.25| -0.25
VAVIwAT 3 323 -3.23 -337| -337 003 003 -9.25 -925 -2.95 -2.95
711k -1.78|  -1.78 -1.11|  -1.10] -2.39| -2.39]  -193] -1.92] -1.62] -1.62
8| EZE M -2.49|  -2.49 -2.20 -2.20] -253| -253] -325 -325 -243 -243
o| M- Gk EMA -2.56| -2.56 -2.44|  -244] -309] -3.090 -878 -8.78 -2.46/ -2.46
10|T LH S -381| -381 -3.66| -3.66| -401| -4.01] -437| -437] -3.83 -3.83
NASR - EHG 737 -71.35 596 -5.94| -8.27| -8.25| -454/ -451| -7.38] -7.36
12| 8% 5 -7.14|  -7.10 -7.03 -6.90 -7.18/ -7.17| -398 -387 -7.13 -7.09
BIFEHKERE 127 -1.27 -1.26| -1.26| -127| -127| -7.69| -7.69] -1.19| -1.19
uEEE R -452| -452 -6.05| -6.05| -142| -1.42| -7.07| -7.07| -453 -453
15| F 4 -1.33)  -1.29 -331| -331 -026/ -0.20 -331 -3.31] -1.13] -1.09
16| Bk AR 028/ 0.30 097/ 099 -002 -001] -320 -3.20 038  0.40
17 |8k Pt R 247 -2.47 -251| -251| -2.44| -2.44| -384] -382| -245 -245
18| FEE AR -5.86| -5.86 -6.32| -6.32| -580 -580 -579| -579 -5.83 -5.83
19| F Dt S -1.67  -1.79 -3.24| -324] -059] -079] -9.15 -9.15 -1.34| -1.46
0|BER-HTRE -1.65  -1.65 -1.31|  -1.31] -257| -257| -416/ -416] -1.66/ -1.66
21|pEEE 330  -3.29 -1.76)  -1.72| -3.95| -3.95| -459| -458 -3.23| -3.22
2EEX -2.08/ -2.08 -1.84/ -1.84 -7.39] -7.39| -1459| -1459] -1.98/ -1.98
23| ZBE R 2129 -1.29 - | -129] -129 - - -1.29]  -1.29
u|\BE-EHEEE 246  -2.46 226/ -2.26| -521| -521f -479] -479 -153| -153
25| EHR - BIE % 211 211 0.43|  0.43| -4.24| -424| 637 -6.37] -1.9| -1.96
26| EIFE X -2.24)  -2.23 -2.79| -2.78] -0.70| -0.70| -474| -473| -2.04 -2.04
21| INFREE 2271  -2.24 -1.43|  -1.38] -322| -3.22| -412| -411] -2.09] -2.06
28|8R1T 361 -361 -362| -362| -333 -333 -857| -857] -357| -357
29| 5%, P S STIERG % 112 -1.14 -059| -0.61] -3.80| -3.80| -9.49| -9.59] -0.95 -0.96
30| fRIRZE 042 042 1.59 159 -2.67| -267| -11.50, -11.50 042, 042
3| F Db i 4.45 4.45 5.09 5.09] -2.86] -2.75 -7.01  -7.01 446 447
R|FEIEZE 336 342 169 169 368 375 -239] -1.97 353 358
BH—ERE -355| -3.54 -2.76|  -2.73|  -371 =370  -7.27| -7.22]  -3.24| -3.23

FE=UIF FRBFLTLVEL
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LiR—MSRBSNLBRIT, ERBISET2HETHY ., FELEKELDIBENHYFT. BHEFBLUVZORRMTHIBNE—ILT + VI ROEBAF, COLR— MMIEHEhiz E#k
20T, BLMEELTLWAIBENHY FT, BREBEHSLUVEOBRSHTHIFHA—ILT 1 VT R(E. COLR— MIEBSNIES. ThOHHICRHICA T ay, AMTOMDERIRER
BIZOWT, BNEEELERYBLEOKRS L3 v EALTVAEEAHY, E-SRECHETREEAS CLABYET, BHEEE, COLR— NoBRShE2HIsH L T, 3IB50RE
BATEBTOMY —EREREL. ADTNLDF—EXDBIFEETO LA BUET, COLR— FE, FHBENSEERET 2L VS AATOHEMELTHY ET, RrShELLAE
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ARABAIVINTA—R U ADHEFE
(F—%JLY)A—>,) Total Return

(%) Value-Growth
4.0

Value 3.0 | 2.71

-3.63

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

() Small-Large

4.0 3.50
Small

_4.0 '3.64
Large 09/11 09/12 10/1 10/2 10/3 10/4 10/5 10/6 10/7 10/8 10/9 10/10

* Value-Growth(&., ValuekGrowth® ) Z—> M Z . Small-Largeld, Small&LargeD ) 32— DETHS,
JE—ld, ERBELTLVELN

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{O)#HE&’C&
EDESITBEONELET, CcOLR—ME, FEETEDEEZONSERMICEIVTERSATVETH, FREHZ, TOEEMSLUTLMCELTEEZE550TRHY A,
LR—bSRBESNBRE, ERBICETRHHTHY . FELSELRIHENHYET, BHNBESBLUVZOREHTHAIBNR—ILT + VT RORBEL. COLKR— FEH -5 E#L
20T, BLMEELTLWAIBENHY FT, BREBEHSLUVEOBRSHTHIFHA—ILT 1 VT R(E. COLR— MIEBSNIES. ThOHHICRHICA T ay, AMTOMDERIRER
BITONT, BLELELEEYHLORT L 3 VEHLTLRIEEHNHY. EASREOHETRESTS C EABYET, BHERE, COLK— FoBBShERHEL T, 3IB%0RE
BATEBTOMY —EREREL. ADTNLDF—EXDBIFEETO LA BUET, COLR— FE, FHBENSEERET 2L VS AATOHEMELTHY ET, RrShELLAE
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BRRAZAIVINTA—I 2 A DHEFE
(b—%)JL')R—>) Total Return

(%)

10 Value-Growth
Value
Growth g
— <t Lo O ~ [e0] N o <t Lo e 0] » o — N Lo (e} N~ [ee] (o]
3 83 &6 8 &8 o ¢ d d d < 4 o9 o o o o o o
— — — — — — o o o o o o o o o o o o o o
— — — — — — — — — — — — — —
%) S
mall-Large
0.4 g
0.20
0.2
Small 0.07 0.07
0.0
-0.2
027 -0.26
-0.4 o032
-06 F
08 F
-10 F
-1.2
Large

10/1

10/4

10/5

10/6

10/7

10/8
10/12
10/13
10/14
10/15
10/18
10/19
10/20
10/21
10/22
10/25
10/26
10/27
10/28
10/29

* Value-Growth [, Value&Growth®')2—> M2, Small-Large(d, SmallkLargeD Y Z—2DETH D,
DE—l& ERBELTOVELN

COLF—rF, BREVHOSE LLDEROREER—DENLE L3 DT, BEHFEEMELTERLI-LOTIEHY FEA, HADER, BREHIROBRREL, SEHRBASOHRTE
EBESITHBEONELET, CcOLKR—ME, EETEDEEZIONDERICEIVTERSATVETH, HFREHF, TOEEMSLUTLMCELTEEZE530TREHY FEA, CD
LR—hSRBSNBRE, FRBICETRHHTHY, FELSEDLIEENHYET, 2?*1?#?33:0%@%5::#11&62?1‘# =T 4 VT ZADERBEIEX, O LKR— MMIREHSNIEESIC
VT, BLWELLTWAEENHYET, BHNESELUZORSUTHIFMNE—ILT 1 VI RE, COLKR— H:;E.i'i %, TNOEHICHOICA TV a3y, EYPTOMOSRIRER
RIZOWT, BNEEELERYBLOKRS Y3 v EALTVABEAHY, E-SRECHETREEAS CEABYET, *T &, COLKR— bBHEhitcTL T, 3IRFDRE
IITEBTOMY—EXEFREL, ADINLDT—ERDHEETD C ENBUET, COLK— Fd, FABENSEBRET VS AETOARKUE LTHYET, RESNELEAE
#%EE;JDI’ECEL_F);HE;—;L\Q ZOLR— bOLNVEBERD L —UIOEFIISFHEFICREL TE Y. BEFHUELERBMLFEEMOT. LAE2EMTHN. BN CERFBEEZFETOANE
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201010 AKIR*E
PER PBR ERED) ROE BREERE

ik (f#) (f%) (%) (%) (%)

Total Market 15.06 0.98 2.24 6.69 48.07
Value 14.42 0.76 2.41 5.39 52.33
Growth 15.73 1.36 2.08 8.91 43.75
Large 15.15 1.04 2.25 7.03 47.72
Large Value 14.39 0.81 2.43 5.75 50.49
Large Growth 15.85 1.36 2.11 8.83 45,19
Top 14.43 1.04 2.52 7.42 46.64
Top Value 13.28 0.82 2.72 6.34 44.09
Top Growth 15.50 1.33 2.36 8.83 49.14
Mid 16.30 1.03 1.87 6.50 49.32
Mid Value 16.20 0.80 2.04 5.00 60.93
Mid Growth 16.38 1.40 1.73 8.85 39.81
Mid-Small 15.78 0.93 1.95 6.03 49.55
Mid-Small Value 15.58 0.72 2.14 4.68 60.64
Mid-Small Growth 16.00 1.39 1.75 9.01 37.94
Small 14.51 0.73 2.18 5.13 50.10
Small Value 14.54 0.60 2.33 4,22 60.18
Small Growth 14.46 1.35 1.84 9.72 30.86
Small Core 15.87 0.78 2.14 4.98 37.56
Small Core Value 16.64 0.64 2.27 3.90 40.05
Small Core Growth 14.53 1.35 1.87 9.62 32.92
Micro 12.31 0.65 2.26 5.42 78.19
Micro Value 11.70 0.55 2.44 4,75 103.98
Micro Growth 14.29 1.37 1.76 9.97 25.97
Prime 15.18 1.00 2.24 6.73 48.29
Prime Value 14.60 0.77 2.40 5.40 52.45
Prime Growth 15.75 1.36 2.09 8.89 44,21

*HBT LT A TSHFEA—RGERHE L)

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD Eﬁ@ﬂ%f&
EBESITBEONLET, CcOLR—ME, EETEDEEZ ONSEMICEIVTERSATVETH,
LR—hCRBESNBRE, ERBICETHHTHY ., FELESEDIHENHYET, BHESBLUZTOREHTHIBFNE—ILT + VT RORBEE, COLKR— FE?@E&FE#&
COLR—MIRBEINIEE, TASEHITEDI(A T3y, EPTOMDOERIRER

2WT, BWELLTWAEENHYET, BHNESELUZORSUTHIFME—ILT 1 VTR,

RIZONT, BIMFEFEEFFRYFLEORI L aVEFLTVRSEENHY. Tt SHECHETREERS CLABYET, BHBRE, COLR— MBRENE2HITHE . T, 3I2E0R
T, COLR—ME, HFHRESHNSERRET DLV HETOHMAVVLTEYET, REShFELESE
—UIOEFFEMESFCREL TE Y. BFMFEEMNTELEMOT. LAEIENTHN., BRI TEMELIEZFETOEVE

BATEBTOMY—EREREL. ADTRLDY— I:Z DEY
HBY CTEACESL. COLR— O SERS

SITBRELLLET,
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Russell/Nomura BAR%A > T v 9 ADEKZR

X Prime f Y Tvy 9 X
— (990 $&#A)
Small Cap Core £ YT w9 R
(£ LEADEHiRE (397 $4#A)
iE3 j THL5% (740 $84R)
i 18
®WIE
= MidCap 4 Ty 9 R LargeCap A T Y9I R
(k{51 85% : 346 $44K)
Small Cap £ ¥ T w4 R Mid-Small Cap £ > T v 9 R
(6L 50% : 1422 $#4R)
I Value £ VT w49 X Growth € YT 945 R

N {&1F PBR X

(#7AR %1% 2010 4F 10 A 29 HHITE)

Z O 33 MR 7 » 7 A (Total Market, #i#5], Value, Growth,
Prime) HHE SN TS
HIRIA T 7 20453 i‘”é?a*“"‘ T, LER DIRERE ORHMEFHEE CTH D,
Value,/Growth 1 7 v 7 2D FRIEIX. B OERDEREEE LIZE
IEPBRTH D,
HERL L — V70 E DOFERIIC OV T, LT 2B,

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

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{O)#IJEET&
EDESITBEONELET, CcOLR—ME, FEETEDEEZONSERMICEIVTERSATVETH, FREHZ, TOEEMSLUTLMCELTEEZE550TRHY A,
LR—bSRBESNBRE, ERBICETHHTHY . FELESEDIHENHYET, BHESBLUZTOREHTHIFNE—LT + VT RORBEIL, COLKR— H-naiﬁénfza’t#l-
20T, BLEFELTWLWAIBENHY FT ., BHRBEHSLUVEZDOBREHTHEIFHA—ILT 1+ VTR (&, COLR— MIEBMSNIESH. TNOHHITHI(A TV ay, AMTOMDOSRIRER
BITONT, BLELELEEYHLORT L 3 VEHLTLRIEEHNHY. EASREOHETRESTS C EABYET, BHERE, COLK— FoBBShERHEL T, 3IB%0RE
BATEBTOMY —EREREL. ADTNLDF—EXDBIFEETO LA BUET, COLR— FE, FHBENSEERET 2L VS AATOHEMELTHY ET, RrShELLAE
*‘i?ﬂzl—;ﬁl‘.—?;ﬁﬁ;;w COLAR— bOVHEZEHS L —UIOEFTHREBEFCRBEL TS Y. EFHFELEBHNATEEMOT. LHEIENTHN. BN THENELFIEEFETOANE
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2010/11

Nomura 9




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

Russell/Nomuraf > T VI RINTA—I 2 AY ) —
2010410 A KIR%E

KEILAR—R (&) Z2—> (BE L BR<) Price Return

$ARE | vk | FERUE 1) Z—2 (%)%
e (%) 177 [ 371 | 61 1271 | F4kK
Total Market 1483 100.00 [ 541.99 1.17 2.46 -3.70 3.18 2.67
Value 1124 48.45| 1170.45 1.36 1.63 -5.46 0.06 2.90
Growth 665| 51.55| 224.85 0.99 3.26 -2.00 6.36 2.46
Large 346 86.72| 531.94 1.69 3.12 -3.19 3.91 2.60
Large Value 219| 39.34] 1139.26 2.18 2.52 -4.89 0.57 2.93
Large Growth 239| 47.38| 236.16 1.28 3.62 -1.74 6.83 2.35
Top 61| 50.73| 436.73 1.96 3.97 -2.35 4,58 2.18
Top Value 38| 22511 1028.23 2.12 2.61 -4.45 -1.08 0.75
Top Growth 50| 28.23| 203.18 1.83 5.07 -0.63 9.18 3.38
Mid 285| 35.99| 724.42 1.30 1.96 -4.33 3.15 3.20
Mid Value 181 16.84 | 1202.58 2.26 2.39 -5.48 3.31 5.93
Mid Growth 189| 19.15| 333.43 0.48 1.59 -3.30 3.58 0.90
Mid-Small 1422 49.27 | 686.26 0.37 0.98 -5.04 2.01 3.16
Mid-Small Value 1086 25.94 | 1195.21 0.70 0.80 -6.32 1.51 4.79
Mid-Small Growth 615 23.32| 290.36 0.00 1.18 -3.59 3.17 1.39
Small 1137 13.28 | 596.76 -2.09 -1.60 -6.93 -0.78 3.03
Small Value 905 9.11 | 1115.44 -2.07 -2.02 -7.84 -1.65 2.74
Small Growth 426 417 217.25 -2.14 -0.68 -4.89 1.53 3.66
Small Core 397 9.00( 103.56 -1.51 -0.71 -5.89 0.92 3.55
Small Core Value 311 6.00| 153.61 -1.22 -1.21 -6.87 -0.79 2.82
Small Core Growth 176 3.00 39.09 -2.08 0.30 -3.89 4,80 5.02
Micro 740 4.28 | 112.88 -3.29 -3.41 -9.03 -4.02 1.96
Micro Value 594 3.11| 145.73 -3.66 -3.53 -9.64 -3.12 2.58
Micro Growth 250 1.17 46.30 -2.28 -3.08 -7.35 -6.29 0.33
Prime 990 97.82| 884.11 1.28 2.61 -3.56 3.31 2.68
Prime Value 722 46.84 | 1142.20 1.54 1.81 -5.30 0.12 2.90
Prime Growth 508/ 50.98| 640.61 1.05 3.36 -1.92 6.50 2.48

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{(D#IJFEE’C&
EBRLSITBREAVVELEY, COLR—RE, EETESEEZ ONSERIESVTER SN TLFEI A, BREHE, TOERES LUREMCEALTREEZAS LOTEHY Tt A,
LR— FCRBSNEERE. FRAICSHLHITHY, FELEDIBENDYET, BHESDELULOBSH THABHK—ILT ( LT AORIAR, <0 LR— ~CR#S i E#L
2T, BLWELLTWABENHYET, BRHESSLUVZORSUTHIBHNE—IL T« VIR E, COLKR—FRBH SIS, ThOEHICEDIA T3y, AMTOMOLRIRES
BI2OWT, BMELELERYBLORT Y3 v ERLTVABANSY, FLSRACHETRRENTSCEABYEY, HHBRIL, COLR— FBRSN2HITE . T. 3IBE0RE
IITEBTOMY—EXEFREL, ADINLDT—ERDHEETD C ENBUET, COLK— Fd, FABENSEBRET VS AETOARKUE LTHYET, RESNELEAE
%EE;)DI‘E%{:L@);HE;;L\ ZOLR— bOLNVEBERD L —UIOEFIISFHEFICREL TE Y. BEFHUELERBMLFEEMOT. LAE2EMTHN. BN CERFBEEZFETOANE
D ITHEREL = o
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Russell/Nomuraf > T VI RINTA—I 2 AY ) —
2010410 A KIR%E

KEILA—R +—F)L) 53— (BEHEL) Total Return

$ARE | vk | FERUE 1) Z—2 (%)%
e (%) 177 [ 371 | 61 1271 | F4kK
Total Market 1483 100.00 | 767.00 1.18 3.34 -2.81 5.09 4,57
Value 1124 48.45| 1719.50 1.36 2.64 -4.48 2.10 5.04
Growth 665 51.55| 306.48 1.00 4.00 -1.19 8.15 4.13
Large 346 86.72| 753.33 1.69 4.01 -2.28 5.82 4.50
Large Value 219| 39.34| 1672.40 2.19 3.57 -3.89 2.61 5.09
Large Growth 239| 47.38] 323.31 1.28 4.38 -0.92 8.63 4.03
Top 61| 50.73| 625.79 1.96 4,98 -1.35 6.66 4.27
Top Value 38| 2251 1513.69 2.13 3.79 -3.36 1.10 3.06
Top Growth 50| 28.23| 284.66 1.83 5.96 0.31 11.18 5.28
Mid 285| 35.99| 1012.79 1.31 2.69 -3.56 4.81 4.83
Mid Value 181 16.84 | 1756.36 2.28 3.28 -4.59 5.16 7.88
Mid Growth 189 19.15| 442.83 0.48 2.17 -2.64 5.10 2.27
Mid-Small 1422 49.27 | 963.53 0.38 1.71 -4.26 3.75 4.86
Mid-Small Value 1086 25.94 | 1750.70 0.71 1.66 -5.44 3.42 6.78
Mid-Small Growth 615| 23.32| 385.64 0.02 1.76 -2.92 4,71 2.79
Small 1137| 13.28 | 847.84 -2.07 -0.86 -6.13 1.13 4.94
Small Value 905 9.11 | 1644.81 -2.06 -1.20 -6.98 0.38 4.80
Small Growth 426 4.17 | 288.64 -2.09 -0.10 -4.20 3.17 5.22
Small Core 397 9.00( 119.66 -1.48 0.04 -5.08 2.83 5.44
Small Core Value 311 6.00 179.85 -1.21 -0.39 -6.02 1.20 4.84
Small Core Growth 176 3.00 43.79 -2.02 0.93 -3.16 6.54 6.65
Micro 740 4.28 | 132.03 -3.27 -2.70 -8.24 -2.11 3.88
Micro Value 594 311 172.92 -3.64 -2.73 -8.78 -1.02 4.70
Micro Growth 250 1.17 51.70 -2.27 -2.63 -6.75 -4.89 1.71
Prime 990| 97.82| 1044.61 1.29 3.49 -2.67 5.22 4,57
Prime Value 722 46.84 | 1373.47 155 2.83 -4.32 2.15 5.04
Prime Growth 508 50.98| 744.46 1.05 4,11 -1.11 8.29 4.16

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{(D#IJFEE’C&
EBRLSITBREAVVELEY, COLR—RE, EETESEEZ ONSERIESVTER SN TLFEI A, BREHE, TOERES LUREMCEALTREEZAS LOTEHY Tt A,
LR— FCRBSNEERE. FRAICSHLHITHY, FELEDIBENDYET, BHESDELULOBSH THABHK—ILT ( LT AORIAR, <0 LR— ~CR#S i E#L
2T, BLWELLTWABENHYET, BRHESSLUVZORSUTHIBHNE—IL T« VIR E, COLKR—FRBH SIS, ThOEHICEDIA T3y, AMTOMOLRIRES
BI2OWT, BMELELERYBLORT Y3 v ERLTVABANSY, FLSRACHETRRENTSCEABYEY, HHBRIL, COLR— FBRSN2HITE . T. 3IBE0RE
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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 : NRI1J500~503, 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

& YT — 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
BRI OGATFERT E R Y — & AFER
FEah - 03-5533-3870 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,

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{O)#H&E’C&
EDESITBEONELET, CcOLR—ME, FEETEDEEZONSERMICEIVTERSATVETH, FREHZ, TOEEMSLUTLMCELTEEZE550TRHY A,
LR—bSRBESNBRE, ERBICETRHHTHY . FELSELRIHENHYET, BHNBESBLUVZOREHTHAIBNR—ILT + VT RORBEL. COLKR— FEH -5 E#L
20T, BLMEELTLWAIBENHY FT, BREBEHSLUVEOBRSHTHIFHA—ILT 1 VT R(E. COLR— MIEBSNIES. ThOHHICRHICA T ay, AMTOMDERIRER
BITONT, BLELELEEYHLORT L 3 VEHLTLRIEEHNHY. ELSRBCHETRB LTS CEABY EY, HHBRIL, COLR— FBBSh2HITE . T. 3IBZ0RE
BATEBTOMY —EREREL. ADTNLDF—EXDBIFEETO LA BUET, COLR— FE, FHBENSEERET 2L VS AATOHEMELTHY ET, RrShELLAE
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AT w7 AT L BMWEDEE
BRTRES AR BT e S —
AT IR TaZyY s T—T
BRE : 03-3274-0924  e-mail : idx_mgr@frc.nomura.co.jp

WA THY ] D RIS~ T REE ISR, A EICHTE O TECEKE  (EWEC (N REIT,
[EN ETF 2 &T0) B OHAITRENEITH L TRK 1.365% (BiiA#) (20 HHLLTFOHA
@\znom<mﬁ%w<@ﬁﬁiﬁﬂ BEEEFEOLG A I8 = L 25 E Sz e T4k
BLOME f%&ﬁh‘l EDEIRE, %) 2 ZAMHWEESGERNDY £9, 2. SREMFICIIMm
ORI LB AEL2BZNRH Y £3, EMEIC PRSI OY A7 13870
FITOT, YiLpan S OGERRIARMEm, ESAMREAESEER., BiniE, 42 1<B
AL TEEY,

BSR4
e s S BB RE (@) #1425
MAWE/ AARGESRE =, (fE) AARGEREERAEG S, () SRtWis kiha
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