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A | o — | FEEUE 1A= (%)%
ik (%) 178 | 3x8 | 6548 | 1258 | F#%k
Total Market 1308 100.00] 279.34| 761 224/ 610] 002 224
Value 1079| s50.74| 62181 -903 329/ 555 -11.17] -3.29
Growth 500 49.26| 11243| -609| -114 668 688 -114
Large 301| 8403 271.33] -808 -293 547 996 -2.93
Large Value 1911 39.49| 591.90] -10.22 -4.64 414 -13.04 -4.64
Large Growth 200| 4454 118.28 -6.08 -1.36 6.69 -7.21 -1.36
Top 60| 50.15| 22446 913 -353 531 -1048 -353
Top Value 38| 2289 52098 -1224| 592 296 -1501| -5.92
Top Growth 45| 2726| 10425 -633] -143| 739 650 -143
Mid 241| 3388 36710 -648 2020 574 919 -2.02
Mid Value 153| 1660 631.32| -720 -2.82| 586 -1024 2.8
Mid Growth 155| 17.28| 161.72| 569 -125| 566/ -825 -1.25
Mid-Small 1338| 4985 356.44| -603 090 692 -752 -0.90
Mid-Small Value 1041| 2785 650.73| -621 -100] 779 777 -100
Mid-Small Growth 545 2200 141.76| -579| -078 586 -7.33| -0.78
small 1097| 1597 32820 -506 155 916 -380 155
small Value 88| 11.25| 64459| -459| 179 1052 -390 179
small Growth 390| 472| 10861 617/ 097 609 -366| 097 FHESHF EMIFHMEEIE—
Small Core 350 1040 10710 558 075 804 -48| 075 THAT4-HAYY)H—FE
Small Core Value 273 693 16157 561 012 873 605 012 AL FwHR-TFOEHY-HIL—T
small Core Growth 157 346 3891] 552/ 203 666 -220 203
Micro 7471 s557| 12399| -407 307 1130 -189  3.07 mE B
Micro Value 615 432] 166.13 -2.89 459 13.42 -0.22 459 S
Micro Growth 233| 125| 4512| -7.04| -187 449 -7.39| -187 FHERT
Prime 1000 9800 78516 -7.60 239 598 920 -239 INRILER
Prime Value 748| 4917 102276| -923| -359 526/ -11.56| -3.59
Prime Growth 479 4883 56480 -608| -115| 672 -688 -115 03-3274-0924
* JE— ([ FERBELTLVGWD idx_mgr@frc.nomura.co.jp
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COLER— &, BEHFDOSE LG HERORUERE—DENLE LI-LOT, BEBDFEEMNE L TERLI-LDOTIIHY T A, HBADER, BHEHHOBKREF. $EHRS EE{O)#HHR‘C&
EDESITBEONELET, CcOLR—ME, FEETEDEEZONSERMICEIVTERSATVETH, FREHZ, TOEEMSLUTLMCELTEEZE550TRHY A,
LiR—MSRBSNBRIT, ERBISET2HHTHY ., FELEKELLBENHYFT. BHNEFBLUVZORRMTHEHMNE—ILT 1 VI ROBRBRF, O LR— H:‘Eiﬁ‘éhtl’t#l-
20T, BLMEELTLWAIBENHY FT, BREBEHSLUVEOBRSHTHIFHA—ILT 1 VT R(E. COLR— MIEBSNIES. ThOHHICRHICA T ay, AMTOMDERIRER
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Russell/Nomuraqf > T Y IRINITA—I DAY )—
2011 E3ARIRE

ffi#&') 2—> (B2 2 & <) Price Return

SRS | — | IEHE ) B—2 (%)%
e (%) 173 [ 37H [ 6xHA [127 H | F9%F
Total Market 1398 100.00 | 194.94 -8.63 -3.37 4.77 | -10.99 -3.37
Value 1079 50.74| 417.63| -10.17 -4.55 414 | -13.25 -4.55
Growth 590 49.26 81.54 -6.98 -2.13 5.45 -8.72 -2.13
Large 301] 84.03( 189.19 -9.11 -4.06 4,14 | -11.93 -4.06
Large Value 191 39.49| 397.76  -11.39 -5.92 2.73| -15.12 -5.92
Large Growth 200 44.54 85.39 -6.99 -2.36 5.45 -9.07 -2.36
Top 60 50.15| 15451 | -10.24 -4.76 3.87| -12.62 -4.76
Top Value 38| 22.89| 354.68| -13.50 -7.31 143 | -17.22 -7.31
Top Growth 45|  27.26 73.47 -7.31 -2.52 6.02 -8.57 -2.52
Mid 2411 33.88 | 259.73 -7.37 -3.01 459 | -10.90 -3.01
Mid Value 153 16.60| 427.20 -8.30 -3.93 460 | -12.13 -3.93
Mid Growth 155| 17.28 | 120.55 -6.46 -2.12 4.61 -9.79 -2.12
Mid-Small 1338 49.85| 251.03 -6.94 -1.93 5.72 -9.30 -1.93
Mid-Small Value 1041] 27.85( 438.90 -7.24 -2.15 6.48 -9.74 -2.15
Mid-Small Growth 545( 22.00| 105.67 -6.56 -1.65 4.79 -8.90 -1.65
Small 1097 15.97 | 228.27 -6.02 0.44 7.84 -5.76 0.44
Small Value 888 11.25| 431.63 -5.64 0.59 9.12 -5.99 0.59
Small Growth 390 4.72 80.92 -6.91 0.10 4,96 -5.35 0.10
Small Core 350 10.40 91.61 -6.53 -0.32 6.75 -6.72 -0.32
Small Core Value 273 6.93| 136.29 -6.65 -1.05 7.38 -8.05 -1.05
Small Core Growth 157 3.46 34.38 -6.29 1.14 5.50 -3.95 1.14
Micro 747 5.57 | 104.71 -5.05 1.91 9.92 -3.95 1.91
Micro Value 615 432 138.20 -3.97 3.33 11.93 -2.45 3.33
Micro Growth 233 1.25 40.01 -8.61 -2.68 3.47 -8.92 -2.68
Prime 1000] 98.00 [ 656.27 -8.71 -3.52 465, -11.16 -3.52
Prime Value 748 49.17| 839.23| -10.37 -4.85 3.85| -13.64 -4.85
Prime Growth 479 48.83| 480.42 -6.97 -2.14 5.48 -8.73 -2.14

* A=k, ERBLELTLVEL

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{G)#IJFEE’C?&
EBRLSITBREAVVELEY, COLR—RE, EETESEEZ ONSERIESVTER SN TLFEI A, BREHE, TOERES LUREMCEALTREEZAS LOTEHY Tt A,
LAR—bSRBESNBRE, ERBICETRHTHY ., FELSEDLRIHENHYET, BHESBLUVZTOREHTHIBFNE—ILT + VTRORBEIE, COLKR— MEHEhT- E#L
2T, BLWELLTWABENHYET, BRHESSLUVZORSUTHIBHNE—IL T« VIR E, COLKR—FRBH SIS, ThOEHICEDIA T3y, AMTOMOLRIRES
RIZONT, BIMFEFEEFFRYFLEORI L aVEFLTVRSEENHY. Tt SHECHETREENS CLABYET, BHERE, COLR— MoBRShE2HIcH L T, 312%50RE
IITEBTOMY—EXEFREL, ADINLDT—ERDHEETD C ENBUET, COLK— Fd, FABENSEBRET VS AETOARKUE LTHYET, RESNELEAE
ﬁ?ﬁzétl‘ﬁ;ﬁﬁ;;u ZOLR— bOLNVEBERD L —UIOEFIISFHEFICREL TE Y. BEFHUELERBMLFEEMOT. LAE2EMTHN. BN CERFBEEZFETOANE
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Russell/Nomura{ > T Y9I RINTA—I A Y] —
2011 EFE3RRIRE

F—%)L1) 32— (BBEH &) Total Return

A% | —b | EHE 1) Z—2 (%)%
iR (%) 17H | 37H | 6, H |12 H | 9k
Total Market 1398| 100.00 | 279.34 -7.61 -2.24 6.10 -9.02 -2.24
Value 1079] 50.74| 621.81 -9.03 -3.29 555| -11.17 -3.29
Growth 590 49.26| 112.43 -6.09 -1.14 6.68 -6.88 -1.14
Large 301| 84.03| 271.33 -8.08 -2.93 5.47 -9.96 -2.93
Large Value 191 39.49| 591.90| -10.22 -4.64 414 | -13.04 -4.64
Large Growth 200 44.54| 118.28 -6.08 -1.36 6.69 -7.21 -1.36
Top 60| 50.15| 224.46 -9.13 -3.53 531 -10.48 -3.53
Top Value 38| 22.89| 529.98| -12.24 -5.92 2.96| -15.01 -5.92
Top Growth 45 27.26 | 104.25 -6.33 -1.43 7.39 -6.50 -1.43
Mid 241 33.88| 367.10 -6.48 -2.02 5.74 -9.19 -2.02
Mid Value 153| 16.60| 631.32 -7.29 -2.82 5.86| -10.24 -2.82
Mid Growth 155 17.28| 161.72 -5.69 -1.25 5.66 -8.25 -1.25
Mid-Small 1338 49.85| 356.44 -6.03 -0.90 6.92 -7.52 -0.90
Mid-Small Value 1041 27.85| 650.73 -6.21 -1.00 7.79 -7.77 -1.00
Mid-Small Growth 545 22.00| 14176 -5.79 -0.78 5.86 -7.33 -0.78
Small 1097] 15.97 | 328.20 -5.06 1.55 9.16 -3.80 1.55
Small Value 888 11.25| 644.59 -4.59 1.79 10.52 -3.90 1.79
Small Growth 390 4,72 | 108.61 -6.17 0.97 6.09 -3.66 0.97
Small Core 350 10.40( 107.10 -5.58 0.75 8.04 -4.80 0.75
Small Core Value 273 6.93| 161.57 -5.61 0.12 8.73 -6.05 0.12
Small Core Growth 157 3.46 38.91 -5.52 2.03 6.66 -2.20 2.03
Micro 747 5.57 | 123.99 -4.07 3.07 11.30 -1.89 3.07
Micro Value 615 432 | 166.13 -2.89 4.59 13.42 -0.22 4,59
Micro Growth 233 1.25| 45.12 -7.94 -1.87 4.49 -7.39 -1.87
Prime 1000] 98.00| 785.16 -7.69 -2.39 5.98 -9.20 -2.39
Prime Value 748 49.17 | 1022.76 -9.23 -3.59 526| -11.56 -3.59
Prime Growth 479 48.83| 564.80 -6.08 -1.15 6.72 -6.88 -1.15

* A=k, FERBELTLVEL

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{G)#IJFEE’C?&
EBRLSITBREAVVELEY, COLR—RE, EETESEEZ ONSERIESVTER SN TLFEI A, BREHE, TOERES LUREMCEALTREEZAS LOTEHY Tt A,
LAR—bSRBESNBRE, ERBICETRHTHY ., FELSEDLRIHENHYET, BHESBLUVZTOREHTHIBFNE—ILT + VTRORBEIE, COLKR— MEHEhT- E#L
2T, BLWELLTWABENHYET, BRHESSLUVZORSUTHIBHNE—IL T« VIR E, COLKR—FRBH SIS, ThOEHICEDIA T3y, AMTOMOLRIRES
RIZONT, BIMFEFEEFFRYFLEORI L aVEFLTVRSEENHY. Tt SHECHETREENS CLABYET, BHERE, COLR— MoBRShE2HIcH L T, 312%50RE
IITEBTOMY—EXEFREL, ADINLDT—ERDHEETD C ENBUET, COLK— Fd, FABENSEBRET VS AETOARKUE LTHYET, RESNELEAE
ﬁ?ﬁzétl‘ﬁ;ﬁﬁ;;u ZOLR— bOLNVEBERD L —UIOEFIISFHEFICREL TE Y. BEFHUELERBMLFEEMOT. LAE2EMTHN. BN CERFBEEZFETOANE
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Russell/NomuraZi& 5l & 14
201153 AKRIAE

ETE R $aRELE D T— (%) 33 Industry Weight

Total Market Value Growth Small Prime

bt AR | x—b | SANRER | Db | $AAREK | Yo —b | $SARREL | v —b | $RARER | V1 —b

we 1398/ 100.00] 1079, 100.00 590, 100.00] 1097/ 100.00{ 1000/ 100.00
1|KEE - B 5 0.09 3 006 4 012 5/ 055 5/ 0.09
2|8k 6/ 0.50 6 0.97 1 001 5 0.59 4/ 050
3| EE% 62 2.06 57 3.04 10 1.06 54| 524 44 1.99
JBH & 62 289 55|  2.66 29 312 51, 491 44|  2.86
5| fi 2 25  0.90 23 0.90 8 090 22| 193 19|  0.89
6|78 IL T K 1| 035 1|  0.69 1 o001 9| 090 8/ 035
71b% 110, 6.15 87| 585 49  6.46 84 810 76/  6.10
8|EXER 38 441 18/ 116 26 7.76 24/ 257 29 446
o| ik Ak E & 8 098 7 1.63 2l 031 4/ 047 6/ 099
10(3 LB 100 071 10/ 111 3 031 8 076 9 072
UHSR -+ HHUFZ 2 134 19| 073 9 197 16| 167 16 134
12| R 29 206 271 244 9 167 25 3.8 21 2.06
1B|ERRERE 20 1.43 13 1.40 9 1.45 13 1.50 18 1.44
ulEEE R 22| 078 20 1.08 5 0.46 18 1.47 17, 077
15|44 99|  5.40 78 372 46 7.14 79 719 67| 533
16[ BRI 138,  15.62 92 877 76,  22.68 98| 875 103/ 15.75
17\ %3k AR AR 64| 953 52 9.44 33 963 47| 445 47|  9.64
18| FE AR 21 143 10, 029 15| 259 15 111 16| 143
19| Z D fth B4 & 35 2.12 28 1.64 14 2.63 29 2.18 24 2.11
0|BR-HRE 18/ 370 16|  6.09 71 124 5/ 0.0 16 377
21| fEE S 33 353 21 3.43 200 3.64 17 1.85 25| 355
2|ER 71 050 6 0.9 2l 003 4 022 6/ 051
23| ZEEE 2| 026 0| 0.00 2| 052 1| 006 2| 026
24| BE - EEBYEE 13| 0.3 13| 044 3 002 11| 068 71 021
25| fFHR- A% 790 622 53  6.23 45 621 65| 5.38 54/  6.23
26| EIFER 101| 557 94 485 20 631 91 6.31 53 543
27[INFEEE 126| 3.61 771 4.26 70, 294 12| 827 83 349
28|$RIT 89 876 88 17.09 3 019 68|  9.38 80 890
20|FE %5 . M EYIERG | X 18/ 1.38 16| 2.62 5 0.09 15| 144 14| 138
30| fRIEE 71 247 5 338 4 154 1 0.09 71 252
| DthEFhE 17 0.85 16 1.56 2 0.12 14 1.84 16 0.86
2| RENEEXR 37, 211 24, 064 18/ 3.63 31 221 24/ 2.09
BY—ERE 64|  2.05 34/ 087 40| 3.8 56|  4.27 40 197

COLER— &, BEHFDOSE LG HERORUERE—DENLE LI-LOT, BEBDFEEMNE L TERLI-LDOTIIHY T A, HBADER, BHEHHOBKREF. $EHRS Eﬁ@*ﬂfiﬁ’(&
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
BATEBTOMY —EREREL. ADTNLDF—EXDBIFEETO LA BUET, COLR— FE, FHBENSEERET 2L VS AATOHEMELTHY ET, RrShELLAE
ﬁgﬁz;—%?{i’fﬁ;g“ COLAR— bOVHEZEHS L —UIOEFTHREBEFCRBEL TS Y. EFHFELEBHNATEEMOT. LHEIENTHN. BN THENELFIEEFETOANE
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Russell/NomuraZ BB/ N T+ —<I 2 AH<1)—
20113/ RBE

%71&5 A &R1)A2—> (%) 33Industry Return

Total Market Value Growth Small Prime

bizh BifR | AR oA | ARBR | AR A | BoRR | AR oA | AoiRR | AotiA | ARBR | AR4iA

wne -8.63| -7.61] -10.17 -9.03| -6.98 -6.09] -6.02| -506] -871 -7.69
1KPE- BME -11.38| -9.67 -10.14) -9.18| -12.05| -9.94| -11.38| -9.67| -11.38) -9.67
2|83 9.30, 9.87 947/ 10.04| -5.28/ -457 441 514 9.44/ 10.01
3| % 141 278 354/ 475 -440] -2.60 7.18) 864 0.28) 1.64
4 BF & -7.98 -1.22 -6.77/ -595 -9.02| -831 -518 -426| -8.09 -7.33
5| kAt R -5.68) -4.91 -7.89| -6.88 -3.27/ -2.76]/ -8.78 -751| -582| -5.05
6|/ SIL T % -6.73| -5.37 -6.66 -5.29| -12.13| -11.72| -147| -0.35| -6.85 -548
7|1k 721 621 -6.00| -5.05 -8.31 -7.28/ -5.14| -415| -7.24] -6.24
8| EZE M 442  -2.66 291 -174| -464| -2.80] -437 -339| -437| -261
ol ARESR -0.28) 088 -1.64/ -029| 786 7.86| -10.37| -7.98] -0.32] 0.84
10T LEG 147, 170 1.27] 156 223 224 -6.07 -4.80 150 172
N|HSR - HEG -557| -5.09 -043| 054 -741| -7.09] -105 -031] -554/ -5.06
12|8%40 -7.00, -6.13 611 -525| -8.30/ -7.42| -518 -4.34| -7.14] -6.27
BEHRERE -6.61| -5.61 553 -465| -7.65| -655| -8.79] -8.08 -6.58 -5.59
uEEHM 324/ 3.93 233 314 549 592 -258 -1.81 338  4.05
15| AR -0.07] 080 -1.66| -0.76] 0.80/ 165 -3.95 -3.07 0.08) 094
16| BRI 771 -7.08 -8.65| -7.95 -7.32| 673 -7.13 -6.42| -7.74 -7.12
17|81E AR R -10.72| -10.01f -11.89) -11.07| -9.51| -8.91f -10.84| -9.93] -10.70| -9.99
18| FE A 428 -3.33 -6.48 -567| -401| -3.04 -428 -3.65 -4.24 -329
19(Z D E 598  -4.48 678/ -550| -5.46| -3.81| -0.84/ 010 -6.16| -4.65
WER-HRE -28.34| -27.000 -28.26] -26.92| -28.75| -27.43| -1.81| -0.87| -28.39| -27.04
val [ S -9.05| -8.08 -9.82| -878| -827| -7.37| -314 -1.94] 914/ -817
2| -10.89) -9.59| -10.77, -9.45| -14.15 -13.69| -7.42| -6.56| -10.84| -9.55
23| EE -15.96| -15.60 - -| -15.96| -15.60 -16.61| -15.80[ -15.96| -15.60
24| BE- EmpE s 446/ 342 -5.22|  -420| 2040/ 2191 -142 -025| -6.17| -5.23
S5(1HR-BIEX 551 -4.41 -6.62| -5.23| -4.35 -355 -7.72| -6.68] -5.46| -4.36
26| ENFE -1.24  0.29 -3.46/ -1.89| 059 209 -546/ -417 -1.08/ 0.6
21[INSEEE 871 -843 945 -913| -7.60| -7.38| -7.39 -6.89| -8.85 -8.59
28(8RITE -1369| -12.06| -1372 -12.09| -10.37, -9.11| -7.32| -6.17| -13.74| -12.11
29|5F %, M WERGI% | -15.28| -14.28) -15.07| -14.11| -21.06| -19.00] -13.90| -12.35| -15.39 -14.39
30| fRIRZE -13.69| -12.25| -13.79 -12.12| -13.44| -12.55 0.69) 069 -13.69| -12.25
|FDhEFE -1459| -13.45  -1510 -13.95| -6.86] -5.94 -15.07| -14.20| -14.27| -13.12
RATENESE -18.76| -18.25| -18.23 -17.70| -18.85| -18.35| -16.58/ -15.83| -18.85| -18.35
BH—ERE 720 -618] -12.30] -11.45| -573| -466] -6.60 -5.87| -7.21] -6.17

*YR—ld, ERBELTLVED

COLER— &, BEHFDOSE LG HERORUERE—DENLE LI-LOT, BEBDFEEMNE L TERLI-LDOTIIHY T A, HBADER, BHEHHOBKREF. $EHRS Eﬁw*ﬂfiﬁf&
EDESITBEONELET, CcOLR—ME, FEETEDEEZONSERMICEIVTERSATVETH, FREHZ, TOEEMSLUTLMCELTEEZE550TRHY A,
LiR—MSRBSNBRIT, ERBISET2HHTHY ., FELEKELLBENHYFT. BHNEFBLUVZORRMTHEHMNE—ILT 1 VI ROBRBRF, O LR— H-J%ﬂz‘éht.&#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
ﬁgﬁz;—%?{i’fﬁ;g“ COLAR— bOVHEZEHS L —UIOEFTHREBEFCRBEL TS Y. EFHFELEBHNATEEMOT. LHEIENTHN. BN THENELFIEEFETOANE
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BRRBALIWINTA—T U ADHEFE
(F—%3JL1)R—2 ) Total Return

%) Value-Growth
2.0
1.59

Value

-3.0 -2.94
Growth -3.5

10/4 10/5 10/6 10/7 10/8 10/9 10/10 10/11 10/12 11/1 11/2 11/3

() Small-Large

4.0 3.50
Small

40 -3.64
Large 10/4 10/5 10/6 10/7 10/8 10/9 10/10 10/11 10/12 11/1 11/2 11/3

* Value-Growth (&, Value&Growth®!)2—> D2, Small-Largeld, Small&LargeD ) 2—2DZETH B,
JA—2lg, ERBELTUVEN

COLR— ME, BEHROSE LB HERORUEM—DBME LIEOT, RESFEZENE LTERLLOTEHY TtA, BROER, REHMOREREL, BEHS EE{@#H&E’C&
EBRLSITBREAVVELEY, COLR—RE, EETESEEZ ONSERIESVTER SN TLFEI A, BREHE, TOERES LUREMCEALTREEZAS LOTEHY Tt A,

LR—hCRBESNBRE, ERBICETHHTHY ., FELESEDIHENHYET, BHESBLUZTOREHTHIBFNE—ILT + VT RORBEE, COLKR— H:‘Eiﬁéhf—'ﬁ#l-
2T, BLWELLTWABENHYET, BRHESSLUVZORSUTHIBHNE—IL T« VIR E, COLKR—FRBH SIS, ThOEHICEDIA T3y, AMTOMOLRIRES
BIZOWT, BNEEELERYBLEOKRS L3 v EALTVAEEAHY, E-SRECHETREEAS CLABYET, BHEEE, COLR— NoBRShE2HIsH L T, 3IB50RE
IITEBTOMY—EXEFREL, ADINLDT—ERDHEETD C ENBUET, COLK— Fd, FABENSEBRET VS AETOARKUE LTHYET, RESNELEAE
HBIRY TTEACESL, COLR— FOLAEEES L —IOEFBENERFICREL TE Y. EFNELIEIBBNLTTEZMLT. LWHELENTHN. R CTREFFEEFETOEVEL
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HRRBALIINTAF—I U ADHEFS
(b—%)L')A—>,) Total Return
(%)

25 Value-Growth

Value 20 } 1.86

Growth 25 -2.18
— N ™ < ~ © (2] o — < Lo © N~ [ee] N ™ < Lo [ee] (2] o —
S ® o o o ®m o o 2D d d d d d 9 o9 o 9o oS0 9
™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™ ™
0,
(o) Small-Large
2.5
1.99
Small
Large

3/1
372
3/3
3/4
317
3/8
3/9
3/10
3/11
3/14
3/15
3/16
3/17
3/18
3/22
3/23
3/24
3/25
3/28
3/29
3/30
3/31

* Value-Growth(Z, Value&Growth®!)2—> M2 Small-Large(, SmalléLargeD ) 2—2DETH D,
Ja—ld, ERBELTLVG

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, 5?*1?#?3&0%0)%%::#1135657*# =T 4 VT ZADERBEIEX, O LKR— MMIREHSNIEESIC
VT, BLWELLTWAEENHYET, BHNESELUZORSUTHIFMNE—ILT 1 VI RE, COLKR— Ftﬁﬁ %, 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
HBIRY TTEACESL, COLR— FOLAEEES L —IOEFBENERFICREL TE Y. EFNELIEIBBNLTTEZMLT. LWHELENTHN. R CTREFFEEFETOEVEL
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Russell/NomuraE Z151E{E

20113 ARIRE
PER PBR EEZFIEY ROE REERE

ik (%) (%) (%) (%) (%)

Total Market 14.86 1.04 2.11 7.22 50.91
Value 14.53 0.81 2.22 5.66 51.22
Growth 15.22 1.50 2.00 10.27 50.54
Large 14.61 1.09 2.15 7.70 51.68
Large Value 14.01 0.84 2.28 6.12 52.27
Large Growth 15.18 1.50 2.03 10.25 51.05
Top 13.48 1.10 2.34 8.40 53.73
Top Value 12.92 0.85 2.45 6.76 52.18
Top Growth 13.98 1.45 2.24 10.78 55.29
Mid 16.68 1.09 1.87 6.68 48.61
Mid Value 15.87 0.82 2.05 5.28 52.40
Mid Growth 17.54 1.58 1.70 9.34 44.33
Mid-Small 16.58 1.00 1.88 6.14 48.06
Mid-Small VValue 16.18 0.77 2.03 4.85 50.39
Mid-Small Growth 17.10 1.58 1.69 9.58 44,73
Small 16.36 0.84 1.90 5.26 46.94
Small Value 16.67 0.71 2.00 4.30 47.29
Small Growth 15.67 1.57 1.68 10.42 46.08
Small Core 17.13 0.89 1.88 5.28 38.79
Small Core Value 17.83 0.73 1.97 4.16 33.12
Small Core Growth 15.90 1.55 1.72 10.10 51.60
Micro 15.10 0.77 1.94 5.22 62.70
Micro Value 15.10 0.67 2.05 4,51 72.83
Micro Growth 15.08 1.64 1.55 11.38 33.26
Prime 14.87 1.05 2.11 1.27 49,73
Prime Value 14.55 0.81 2.22 5.69 48.72
Prime Growth 15.21 1.50 2.00 10.26 50.93

BT REITRTSHFRR—R (EFRE)

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{U)#H&E’C?&
EBRLSITBREAVVELEY, COLR—RE, EETESEEZ ONSERIESVTER SN TLFEI A, BREHE, TOERES LUREMCEALTREEZAS LOTEHY Tt A,
LAR—bSRBESNBRE, ERBICETRHTHY ., FELSEDLRIHENHYET, BHESBLUVZTOREHTHIBFNE—ILT + VTRORBEIE, COLKR— MEHEhT- E#L
2T, BLWELLTWABENHYET, BRHESSLUVZORSUTHIBHNE—IL T« VIR E, COLKR—FRBH SIS, ThOEHICEDIA T3y, AMTOMOLRIRES
RIZONT, BIMFEFEEFFRYFLEORI L aVEFLTVRSEENHY. Tt SHECHETREENS CLABYET, BHERE, COLR— MoBRShE2HIcH L T, 312%50RE
IITEBTOMY—EXEFREL, ADINLDT—ERDHEETD C ENBUET, COLK— Fd, FABENSEBRET VS AETOARKUE LTHYET, RESNELEAE
ﬁ?ﬁzétffﬁggb\ ZOLR— bOLNVEBERD L —UIOEFIISFHEFICREL TE Y. BEFHUELERBMLFEEMOT. LAE2EMTHN. BN CERFBEEZFETOANE
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Russell/Nomura BAR%A > T v 9 ADEKZR

X Prime 4 YTy X
— (1000 $&#R)
Small Cap Core £ YT w9 R
(£ LGSR D MiLE (350 $84R)
iE3 j THL5% (747 $84R)
i 18
®WIE
= MidCap 4 Ty 9 R LargeCap A T Y9I R
(k{51 85% : 301 $44R)
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

(B%W %% 2011 4= 3 A 31 HELTE)

Z Oz 33 MR 7 » 7 A (Total Market, #i#5], Value, Growth,
Prime) HHE SN TS
HIRIA T 7 20453 i‘”é?a*“"‘ T, RER DIRIERE ORHMEFHEE T D,
Value,/Growth A 7 v 7 ZDSFRIEIX. B OERDE R EEE LIZE
IEPBRTH D,
HER L — V70 EDOFERIIC OV T, LTS ],

- Russell/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
212H Mz °
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Russell/Nomuraf > T Y IRINTA—IX 2 AHYT!)—
2011 E3ARITHE

KRILR—R  ({i4&1) 27— (B2 2 B&<) Price Return

A% | v—~ | FERE 1) Z—2 (%)%
e (%) 17 H |37 H | 67 H | 127 A | 9%
Total Market 1398 100.00 | 564.53 -9.91 -4.92 5.37 0.22 -4.92
Value 1079 50.74 | 1209.44 | -11.43 -6.08 4.73 -2.33 -6.08
Growth 590 49.26 | 236.12 -8.29 -3.70 6.06 2.77 -3.70
Large 301 84.03| 547.90| -10.39 -5.60 4.74 -0.84 -5.60
Large Value 191 39.49| 1151.90( -12.63 -7.43 3.32 -4.43 -7.43
Large Growth 200 44.54| 247.29 -8.29 -3.93 6.05 2.38 -3.93
Top 60 50.15| 447.44| -11.50 -6.29 4.46 -1.62 -6.29
Top Value 38 22.89| 1027.13( -14.71 -8.79 2.01 -6.80 -8.79
Top Growth 45| 2726 212.75 -8.62 -4.08 6.63 2.94 -4.08
Mid 241 33.88| 752.16 -8.68 -4.57 5.18 0.32 -4.57
Mid Value 153 16.60 | 1237.15 -9.59 -5.47 5.20 -1.06 -5.47
Mid Growth 155 17.28 | 349.11 -7.78 -3.69 5.21 1.57 -3.69
Mid-Small 1338 49.85| 726.98 -8.25 -3.50 6.32 211 -3.50
Mid-Small Value 1041 27.85| 1271.04 -8.55 -3.72 7.09 1.63 -3.72
Mid-Small Growth 545 22.00| 306.01 -7.88 -3.23 5.39 2.57 -3.23
Small 1097 15.97 | 661.05 -7.34 -1.17 8.46 6.10 -1.17
Small Value 888| 11.25( 1249.98 -6.97 -1.03 9.75 5.85 -1.03
Small Growth 390 472 | 234.34 -8.22 -1.51 5.57 6.56 -1.51
Small Core 350] 10.40( 112.88 -7.84 -1.92 7.36 5.02 -1.92
Small Core Value 273 6.93| 167.93 -7.96 -2.64 7.99 3.53 -2.64
Small Core Growth 157 3.46 42.36 -7.61 -0.49 6.11 8.14 -0.49
Micro 747 5.57 | 129.02 -6.39 0.28 10.55 8.15 0.28
Micro Value 615 4,32 | 170.29 -5.32 1.67 12.58 9.83 1.67
Micro Growth 233 1.25 49.30 -9.89 -4.24 4.06 2.55 -4.24
Prime 1000 98.00| 918.77 -9.99 -5.07 5.25 0.02 -5.07
Prime Value 748 49.17 | 1174.92| -11.63 -6.38 4.45 -2.77 -6.38
Prime Growth 479| 48.83| 672.58 -8.28 -3.71 6.09 2.77 -3.71

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{G)#IJFEE’C?&
EBRLSITBREAVVELEY, COLR—RE, EETESEEZ ONSERIESVTER SN TLFEI A, BREHE, TOERES LUREMCEALTREEZAS LOTEHY Tt A,
LAR—bSRBESNBRE, ERBICETRHTHY ., FELSEDLRIHENHYET, BHESBLUVZTOREHTHIBFNE—ILT + VTRORBEIE, COLKR— MEHEhT- E#L
2T, BLWELLTWABENHYET, BRHESSLUVZORSUTHIBHNE—IL T« VIR E, COLKR—FRBH SIS, ThOEHICEDIA T3y, AMTOMOLRIRES
RIZONT, BIMFEFEEFFRYFLEORI L aVEFLTVRSEENHY. Tt SHECHETREENS CLABYET, BHERE, COLR— MoBRShE2HIcH L T, 312%50RE
IITEBTOMY—EXEFREL, ADINLDT—ERDHEETD C ENBUET, COLK— Fd, FABENSEBRET VS AETOARKUE LTHYET, RESNELEAE
ﬁ?ﬁzétl‘ﬁ;ﬁﬁ;;u ZOLR— bOLNVEBERD L —UIOEFIISFHEFICREL TE Y. BEFHUELERBMLFEEMOT. LAE2EMTHN. BN CERFBEEZFETOANE
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Russell/Nomuraf{ > T Y9I RINTA—I A Y1) —
2011 EFE3RRIRE

KRIR—R F—R)L)A3—2 (BB ET) Total Return

A% | v— | EEHE 1) Z—2 (%)%
iR (%) 17 H | 37H | 67 H |12 H | 8%
Total Market 1398 100.00 | 808.95 -8.91 -3.81 6.71 2.43 -3.81
Value 1079 50.74| 1800.73 | -10.31 -4.84 6.15 0.01 -4.84
Growth 590 49.26| 325.59 -7.41 -2.73 7.30 4.84 -2.73
Large 301 84.03| 785.77 -9.37 -4.49 6.07 1.37 -4.49
Large Value 191 39.49( 1714.12| -11.49 -6.17 4,74 -2.09 -6.17
Large Growth 200 4454 | 34254 -7.40 -2.94 7.30 4.47 -2.94
Top 60 50.15| 650.03| -10.40 -5.08 5.91 0.79 -5.08
Top Value 38| 22.89| 1534.79 | -13.47 -7.43 3.55 -4.31 -7.43
Top Growth 45| 27.26| 301.91 -7.65 -3.01 8.00 5.27 -3.01
Mid 241 33.88 | 1063.09 -7.79 -3.60 6.34 2.24 -3.60
Mid Value 153 16.60 | 1828.26 -8.59 -4.38 6.46 1.06 -4.38
Mid Growth 155 17.28 | 468.33 -7.01 -2.83 6.27 3.30 -2.83
Mid-Small 1338 49.85| 1032.22 -7.35 -2.49 7.54 4,12 -2.49
Mid-Small Value 1041 27.85| 1884.49 -7.53 -2.59 8.41 3.84 -2.59
Mid-Small Growth 545 22.00| 410.52 -7.12 -2.37 6.47 4.34 -2.37
Small 1097 15.97 | 950.45 -6.40 -0.08 9.79 8.31 -0.08
Small Value 888 11.25| 1866.69 -5.93 0.16 11.16 8.20 0.16
Small Growth 390 472 | 314.53 -7.49 -0.65 6.70 8.47 -0.65
Small Core 350 10.40( 131.97 -6.91 -0.86 8.66 7.18 -0.86
Small Core Value 273 6.93| 199.08 -6.94 -1.48 9.35 5.78 -1.48
Small Core Growth 157 3.46 47.94 -6.85 0.39 1.27 10.12 0.39
Micro 747 5.57 | 152.78 -5.42 1.41 11.93 10.46 1.41
Micro Value 615 4.32| 204.70 -4.26 2.91 14.07 12.34 2.91
Micro Growth 233 1.25 55.59 -9.24 -3.44 5.09 4.27 -3.44
Prime 1000( 98.00 | 1099.22 -8.99 -3.96 6.58 2.23 -3.96
Prime Value 748 49.17 | 1431.85| -10.51 -5.14 5.86 -0.43 -5.14
Prime Growth 479] 48.83| 790.72 -7.40 -2.74 7.33 4.84 -2.74

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{G)#IJFEE’C?&
EBRLSITBREAVVELEY, COLR—RE, EETESEEZ ONSERIESVTER SN TLFEI A, BREHE, TOERES LUREMCEALTREEZAS LOTEHY Tt A,
LAR—bSRBESNBRE, ERBICETRHTHY ., FELSEDLRIHENHYET, BHESBLUVZTOREHTHIBFNE—ILT + VTRORBEIE, COLKR— MEHEhT- E#L
2T, BLWELLTWABENHYET, BRHESSLUVZORSUTHIBHNE—IL T« VIR E, COLKR—FRBH SIS, ThOEHICEDIA T3y, AMTOMOLRIRES
RIZONT, BIMFEFEEFFRYFLEORI L aVEFLTVRSEENHY. Tt SHECHETREENS CLABYET, BHERE, COLR— MoBRShE2HIcH L T, 312%50RE
IITEBTOMY—EXEFREL, ADINLDT—ERDHEETD C ENBUET, COLK— Fd, FABENSEBRET VS AETOARKUE LTHYET, RESNELEAE
ﬁ?ﬁzétl‘ﬁ;ﬁﬁ;;u ZOLR— bOLNVEBERD L —UIOEFIISFHEFICREL TE Y. BEFHUELERBMLFEEMOT. LAE2EMTHN. BN CERFBEEZFETOANE
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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
%EE;JDI’ECEL_FJ;HE;—;L\ COLAR— bOVHEZEHS L —UIOEFTHREBEFCRBEL TS Y. EFHFELEBHNATEEMOT. LHEIENTHN. BN THENELFIEEFETOANE
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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

COLR— ME, BEHROSE LB HERORUEM—DBME LIEOT, RESFEZENE LTERLLOTEHY TtA, BROER, REHMOREREL, BEHS EE{@#H&E’C&
EHRSITEMOLVELEY . cDLKR— R, F%Ef%ét%i%hé'f%?&l HEOVWTERSATVETH, BHEBESHE, TOEHEESLUEREICBELTEREASLOTREHY FEA,
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