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202054 A RKBAE
=2 2= (EBHED)
sk |z — | EHE YB— (%)

bk (%) 17 A 35 H 64 A8 1278 E#9%k
Total Market 1593] 100.00] 576.61 460 -1190 -10.81 6.96 -13.79
Value 1134 46.48 1115.36 334  -16.39 -16.70 -1455  -19.04
Growth 808 53.52 266.04 5.71 -7.58 -4.95 0.79 -8.62
Large 348 85.83 548.96 4.56 -11.66 -10.30 -6.28 -13.20
Large Value 217 37.95| 1015.63 344  -1689  -17.03  -1496  -19.25
Large Growth 224 47.88| 276.71 5.45 -7.01 -4.10 1.97 -7.69
Top 70 52.99| 450.04 467  -11.17 -8.78 -3.62  -11.84
Top Value 45 23.98| 925.80 3.74  -15.08  -14.31 -10.96  -16.72
Top Growth 50 29.00| 236.29 5.45 -7.62 -3.60 3.41 -7.30
Mid 278 32.84| 751.29 438 -1245 1262 -1027 -15.30
Mid Value 172 13.97| 1038.79 292 -19.84 -2132  -21.04 -23.26
Mid Growth 174 18.87| 397.34 5.47 -6.05 -4.83 -0.19 -8.26
Mid-Small 1523 47.01| 754.91 452 1271 -1297  -10.46  -15.88
Mid-Small Value 1089 22.49| 1178.62 2.91 -17.73 -1910  -18.07  -21.37
Mid-Small Growth 758 2452| 35274 6.03 -7.53 -6.46 216  -10.11
Small 1245 1417| 757.23 484  -1330 -13.76  -10.91 -17.19
Small Value 917 8.53| 1367.99 2.89 -1405 -1519  -1267 -18.08
Small Growth 584 5.65| 286.01 793  -1215  -11.56 820 -15.81
Small Core 400 9.27| 243.18 473 1322  -14.06 -11.60 -17.02
Small Core Value 287 5.38| 326.38 316 -14.21 -15.68  -14.02  -18.07
Small Core Growth 202 3.88| 105.32 6.98 -11.82 -11.74 -8.11 -15.51
Micro 845 491 296.21 505 -1344 -13.16 -9.41 -17.50
Micro Value 630 3.14 385.55 2.43 -13.78 -14.33 -9.95 -18.10
Micro Growth 382 1.76] 111.96 10.07  -12.86  -11.11 844  -16.44
Prime 997 97.30| 1614.86 456 -11.87 -10.80 -6.93  -13.71
Prime Value 705 44.84| 1819.61 3.35 -1650 -16.87  -14.80  -19.11
Prime Growth 526 52.46| 1335.10 5.60 -7.46 -4.83 1.03 -8.45
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Bk 2: Russell/Nomura BA#A L TYIRINTF—TU A YT —
20204 A RBR#E
it 1) 2 — (B2 kR <) Price Return
feRE | vz — b | fEHE ) B— (%)
ik (%) 17 A 34 A 67,8 | 1248 | FWX
Total Market 1593 100.00 330.86 4.59 -12.99 -12.06 -9.35 -14.87
Value 1134 46.48 596.05 3.35 -17.86 -18.28 -17.42 -20.48
Growth 808 53.52 163.69 5.70 -8.29 -5.86 -1.05 -9.33
Large 348 85.83 313.69 4.56 -12.74 -11.54 -8.70 -14.27
Large Value 217 37.95 539.17 3.45 -18.37 -18.61 -17.89 -20.70
Large Growth 224 47.88 169.04 5.44 -7.72 -5.02 0.10 -8.39
Top 70 52.99 248.69 4.66 -12.32 -10.12 -6.29 -12.98
Top Value 45 23.98 477.24 3.74 -16.67 -16.01 -14.19 -18.28
Top Growth 50 29.00 138.46 5.43 -8.37 -4.59 1.34 -8.05
Mid 278 32.84 448.58 4.40 -13.41 -138.71 -12.33 -16.25
Mid Value 172 13.97 574.78 2.97 -21.14 -22.72 -23.54 -24.53
Mid Growth 174 18.87 257.11 5.47 -6.70 -5.63 -1.76 -8.90
Mid-Small 1523 47.01 447.73 4.53 -13.73 -14.12 -12.56 -16.88
Mid-Small Value 1089 22.49 650.71 2.94 -19.09 -20.55 -20.60 -22.68
Mid-Small Growth 758 24.52 228.23 6.02 -8.20 -7.28 -3.72 -10.77
Small 1245 14.17 441.09 4.83 -14.47 -15.06 -13.09 -18.32
Small Value 917 8.53 751.29 2.88 -15.50 -16.74 -15.24 -19.47
Small Growth 584 5.65 184.78 7.90 -12.88 -12.45 -9.75 -16.51
Small Core 400 9.27 174.34 4.72 -14.44 -15.39 -13.83 -18.18
Small Core Value 287 5.38 226.38 3.16 -15.73 -17.28 -16.63 -19.52
Small Core Growth 202 3.88 80.27 6.96 -12.59 -12.65 -9.78 -16.25
Micro 845 4.91 209.23 5.03 -14.53 -14.42 -11.51 -18.56
Micro Value 630 3.14 261.93 2.41 -15.11 -15.81 -12.44 -19.37
Micro Growth 382 1.76 87.11 10.05 -13.48 -11.98 -9.80 -17.06
Prime 997 97.30 1109.28 4.56 -12.96 -12.04 -9.32 -14.78
Prime Value 705 44.84 1187.09 3.36 -17.98 -18.44 -17.68 -20.55
Prime Growth 526 52.46 962.91 5.59 -8.18 -5.74 -0.82 -9.16
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Bk 3: Russell/Nomura BA#A L TYIRINTF—TU A YT —
20204 A RBR#E
k=)L) 2—2(BEEHEL) Total Return
e | vxz—F 8B )3 —2(%)*
ik (%) 17 A 34 A 67,8 | 1248 | FWX
Total Market 1593 100.00 576.61 4.60 -11.90 -10.81 -6.96 -13.79
Value 1134 46.48 1115.36 3.34 -16.39 -16.70 -14.55 -19.04
Growth 808 53.52 266.04 5.71 -7.58 -4.95 0.79 -8.62
Large 348 85.83 548.96 4.56 -11.66 -10.30 -6.28 -13.20
Large Value 217 37.95 1015.63 3.44 -16.89 -17.03 -14.96 -19.25
Large Growth 224 47.88 276.71 5.45 -7.01 -4.10 1.97 -7.69
Top 70 52.99 450.04 4.67 -11.17 -8.78 -3.62 -11.84
Top Value 45 23.98 925.80 3.74 -15.08 -14.31 -10.96 -16.72
Top Growth 50 29.00 236.29 5.45 -7.62 -3.60 3.41 -7.30
Mid 278 32.84 751.29 4.38 -12.45 -12.62 -10.27 -15.30
Mid Value 172 13.97 1038.79 2.92 -19.84 -21.32 -21.04 -23.26
Mid Growth 174 18.87 397.34 5.47 -6.05 -4.83 -0.19 -8.26
Mid-Small 1523 47.01 754.91 4.52 -12.71 -12.97 -10.46 -15.88
Mid-Small Value 1089 22.49 1178.62 2.91 -17.73 -19.10 -18.07 -21.37
Mid-Small Growth 758 24.52 352.74 6.03 -7.53 -6.46 -2.16 -10.11
Small 1245 14.17 757.23 4.84 -13.30 -13.76 -10.91 -17.19
Small Value 917 8.53 1367.99 2.89 -14.05 -15.19 -12.67 -18.08
Small Growth 584 5.65 286.01 7.93 -12.15 -11.56 -8.20 -15.81
Small Core 400 9.27 243.18 4.73 -13.22 -14.06 -11.60 -17.02
Small Core Value 287 5.38 326.38 3.16 -14.21 -15.68 -14.02 -18.07
Small Core Growth 202 3.88 105.32 6.98 -11.82 -11.74 -8.11 -15.51
Micro 845 4.91 296.21 5.05 -13.44 -13.16 -9.41 -17.50
Micro Value 630 3.14 385.55 2.43 -13.78 -14.33 -9.95 -18.10
Micro Growth 382 1.76 111.96 10.07 -12.86 -11.11 -8.44 -16.44
Prime 997 97.30 1614.86 4.56 -11.87 -10.80 -6.93 -13.71
Prime Value 705 44.84 1819.61 3.35 -16.50 -16.87 -14.80 -19.11
Prime Growth 526 52.46 1335.10 5.60 -7.46 -4.83 1.03 -8.45
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B 4: Russell/Nomura B A#EERIE S
20204 A KIEE
EIERMMBE Y T — M (%) 33 Industry Weight
Total Market Value Growth Small Prime
ik PR vz — | PR Uz — b BB D — | #EE v — | s v —
=) 1593; 100.00 1134,  100.00 808! 100.00 1245 100.00 997: 100.00
IKE - BME 5 0.10 5 0.15 3 0.06 5 0.69 4 0.10
Sl 5 0.21 5 0.46 0 0.00 4 0.21 2 0.20
BERE 74 2.54 70 4.03 16 1.24 62 5.52 45 2.46
BH & 68 3.82 52 1.39 46 5.92 49 4.55 43 3.80
b 20 0.47 19 0.89 3 0.11 18 1.51 15 0.46
INILT - R 10 0.24 10 0.51 2 0.01 9 0.96 6 0.23
(=2 120 7.49 95 5.79 48 8.97 87 7.25 75 7.48
EFER 44 6.81 21 3.84 34 9.38 27 3.05 33 6.93
Bl ARER 7 0.49 7 1.05 0 0.00 5 0.27 3 0.48
SJLES 11 0.66 11 0.86 2 0.49 8 0.57 8 0.67
SR - RS 22 0.75 21 1.20 7 0.35 17 1.82 16 0.74
£ 20 0.51 20 1.10 0 0.00 17 1.27 14 0.51
R 20 0.66 20 1.40 3 0.02 17 1.62 15 0.66
B 28 0.52 27 0.80 5 0.28 23 1.22 16 0.49
B 106 5.07 92 4.11 47 5.90 85 6.29 67 5.02
B 125, 16.22 95 8.69 73 2277 83 6.03 90 16.51
Bk AR ER 53 6.39 52 11.80 8 1.70 38 2.90 38 6.51
AR 27 2.69 12 0.46 19 4.63 21 2.18 19 2.73
Z DHhEL S 36 2.39 27 0.92 19 3.67 29 1.93 20 2.39
BER - HRE 21 1.63 19 3.37 5 0.11 11 1.18 17 1.65
MEE 41 4.08 32 4.02 28 413 21 2.45 33 4.15
EE 6 0.15 6 0.30 2 0.01 4 0.25 4 0.14
TEE 2 0.35 2 0.73 1 0.03 0 0.00 2 0.36
B - E@mEEE 12 0.16 12 0.32 1 0.02 11 0.78 6 0.14
1B - BIEE 146/ 10.45 42 9.51 131 11.27 119 8.58 74, 10.38
i3IBS 103 4.33 90 7.81 32 1.31 92 7.50 53 4.21
INEE 146 4.72 75 2.22 102 6.89 122 9.79 94 4.61
ER1T 73 4.89 731 10.44 1 0.07 60 5.92 56 4.95
ENE N p ) N ETE S 19 0.83 16 1.67 6 0.11 16 0.93 11 0.83
RIg% 9 217 7 4.50 3 0.15 2 0.16 8 2.23
ZFDihEmE 22 1.13 17 1.62 8 0.70 18 2.22 18 1.14
TENEE 46 1.96 35 2.35 23 1.62 37 2.58 26 1.93
H—ER%¥ 146 5.11 47 1.70 130 8.08 128 7.82 66 4.90
WA B A
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% 5: Russell/Nomura &R/ AT+ — X H71)—
20204 A KIEE
XMERAR 2 —2(%) 33 Industry Return
Total Market Value Growth Small Prime
i Bolify | A | AolBR | AolA | AolBR Aofnd | FolbR | ERdA | FRliRR | AilA
=) 4.59 4.60 3.35 3.34 5.70 5.71 4.83 4.84 4.56 4.56
IKE - BME 2.20 2.20 1.13 1.13 4.67 4.67 2.20 2.20 2.25 2.25
Sl 1213 12.13| 12.13. 12.13 - - 4.20 420 12800 12.80
BERE 2.71 2.74 2.56 2.59 3.14 3.14 0.34 0.41 2.82 2.84
BH & -0.70 -0.69 -2.44 -2.43 -0.34 -0.33 -2.21 -2.19 -0.70 -0.69
b 0.44 0.44 0.38 0.38 0.91 0.91 -1.69 -1.69 0.54 0.54
INILT - R -2.04 -2.04 -2.00 -2.00 -3.79 -3.79 0.45 0.45 -2.11 -2.11
(=2 2.19 2.20 2.49 2.49 2.03 2.03 5.71 5.72 2.10 2.10
EFER 5.47 547 11.72  11.72 3.42 3.42| 12.21 12.21 5.43 5.43
Bl ARER 2.55 2.55 2.55 2.55 - - 5.12 5.15 2.57 2.57
SJLES 2.11 2.11 2.36 2.36 1.73 1.73 3.68 3.68 2.18 2.18
SR - RS 5.28 5.28 4.91 4.91 6.42 6.42 6.16 6.16 5.39 5.39
£ -0.10 -0.13 -0.10 -0.13 - - 2.28 2.19 -0.09 -0.12
E#ERE 6.14 6.14 6.16 6.16 4.68 4.68 6.23 6.23 6.03 6.03
EEEM 1.58 1.58 -0.73 -0.73 7.69 7.69 0.25 0.25 1.74 1.74
B 7.68 7.69 7.50 7.51 7.78 7.80 5.03 5.07 7.85 7.86
B 8.42 8.45 1.77 1.76] 10.81 10.86 6.84 6.82 8.45 8.48
Bk AR ER 5.91 5.91 5.27 5.28 9.89 9.89 3.78 3.80 5.91 5.91
AR 3.90 3.90 2.41 2.41 4.03 4.03 2.55 2.55 3.87 3.87
Z DHhEL S 3.92 3.92 -1.83 -1.82 5.26 5.26 -0.56 -0.54 3.93 3.93
BER - HRE -3.49 -3.49 -3.97 -3.97|  11.31 11.31 0.29 0.29 -3.70 -3.70
MEE -0.61 -0.61 -0.92 -0.92 -0.35 -0.35 4.38 4.38 -0.66 -0.66
EE 11.99° 1199 11.89 1189 13.96. 1396 19.11 19.11 12.77.  12.77
TEE -8.06 -9.54 -7.84 -9.28| -12.81 -15.46 - - -8.06 -9.54
B - E@mEEE 4.57 4.57 4.85 4.85 1.13 1.13 4.78 4.78 4.84 4.84
1B - BIEE 5.70 5.70 6.95 6.95 4.80 480 1227 12.29 5.48 5.49
i3IBS 0.79 0.79 -0.16 -0.16 5.08 5.08 4.44 4.45 0.61 0.62
INEE 3.53 3.54 4.24 4.21 3.34 3.36 4.02 4.04 3.32 3.33
ER1T 4.30 4.30 4.30 4.30 4.66 4.66 0.62 0.62 4.38 4.38
ENE N p ) N ETE S 4.72 4.73 4.51 4.51 7.74 7.86 4.25 4.31 4.93 4.93
RIg% 4.20 4.20 3.90 390/ 13.05 13.05| 1296 12.96 417 417
ZFDihEmE 0.98 0.98 -0.44 -0.44 3.98 3.98 1.04 1.04 0.95 0.95
TENEE 6.98 6.98 5.69 5.69 8.64 8.64 5.83 5.83 7.05 7.05
H—ER%¥ 8.78 8.79 5.79 5.82 9.35 935 11.160 11.21 8.50 8.50
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EF 6: A RRBSAIWINTA—T U ADHERE
(k—%JL1)A—>) Total Return

(%) Value-Growth
Value 4.0

1.84

2.0

0.0

-8.23

Growth -10.0
19/5 19/6 19/7 19/8 199 19/10 19/11 19/12  20/1 20/2 20/3 20/4

(%) Small-Large
Small 4.0

1.99

-3.76

Large -10.0
19/5 19/6 19/7 19/8 19/9 19/10 19/11 19/12 20/ 20/2  20/3  20/4
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Bz 7: BRRZALIVINTA—IVAD KR
(k—%JL1)BZ—2) Total Return
(%) Value-Growth
Value 3.0

1.39

2.0 -
0 -1.88
Growth -3.0
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20 - -1.68
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B 8: Russell/Nomura = E+51E{E

2020F4 B KB &
PER PBR [(ERIE) ROE REEER

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

Total Market 14.58 1.03 2.72 7.25 5.62
Value 10.82 0.64 3.71 6.05 5.52
Growth 20.87 2.19 1.87 10.85 5.80
Large 14.72 1.08 2.76 7.51 5.57
Large Value 10.73 0.66 3.86 6.25 5.03
Large Growth 20.88 2.20 1.89 10.91 6.45
Top 14.39 1.09 2.93 7.78 4.07
Top Value 10.88 0.68 3.96 6.40 2.52
Top Growth 19.62 2.18 2.08 11.51 6.61
Mid 15.30 1.06 2.49 7.08 8.24
Mid Value 10.49 0.62 3.69 6.01 9.52
Mid Growth 23.16 2.24 1.60 9.97 6.19
Mid-Small 14.80 0.97 2.49 6.71 7.46
Mid-Small Value 10.76 0.61 3.43 5.72 8.90
Mid-Small Growth 22.57 2.20 1.62 10.07 4.77
Small 13.76 0.82 2.49 6.06 5.90
Small Value 11.24 0.58 3.01 5.28 7.85
Small Growth 20.82 2.09 1.69 10.37 0.79
Small Core 13.75 0.84 2.50 6.22 4.50
Small Core Value 11.19 0.59 3.03 5.36 6.54
Small Core Growth 20.16 2.04 1.76 10.44 -0.37
Micro 13.78 0.78 2.46 5.78 8.63
Micro Value 11.32 0.57 2.97 5.15 10.21
Micro Growth 22.45 2.21 1.56 10.20 3.58
Prime 14.59 1.04 2.74 7.30 5.59
Prime Value 10.81 0.65 3.74 6.08 5.47
Prime Growth 20.82 2.19 1.88 10.86 5.82

T BT 23T RTSHFTEA—REHRE)
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B 9: Russell/Nomura BEERAL TYIRAD R

Total Market

(1,593 #&4#)
X 0% Top Cap Large Cap Prime
¢ (70 §44%) (348 $417) (997 $£17)
&
3
f; 50% Mid Cap Mid-Small Cap
“w (278 $&47) (1,523 $&1H)
%
85% Small Cap Core Small Cap
(400 $&#7) (1,245 $44%)
95%
Micro Cap
Value Growth (845 $4#)
/N 100%
{f =——  {EIEPBR — &
(BaAAENL 202044 B RIRTE)
A BT
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Bk 10: Russell/Nomura €2 TYYRINTH—TU A Y1) —
20204 A RBR#E
KFEILAR—X i) 52— (EBHFR<) Price Return
AR Jr—Fhk B 1) 3 —2(%)*
iz (%) 17 B 34 A 678 | 1248 | F#X
Total Market 1593 100.00 744.59 6.38 -11.00 -10.40 -5.03 -12.83
Value 1134 46.48 1341.40 5.11 -15.98 -16.74 -13.49 -18.58
Growth 808 53.52 368.38 7.50 -6.19 -4.09 3.66 -7.16
Large 348 85.83 705.95 6.34 -10.75 -9.87 -4.35 -12.22
Large Value 217 37.95 1213.38 5.22 -16.50 -17.08 -13.98 -18.81
Large Growth 224 47.88 380.42 7.24 -5.60 -3.23 4.86 -6.21
Top 70 52.99 559.67 6.44 -10.31 -8.43 -1.83 -10.91
Top Value 45 23.98 1074.02 5.51 -14.76 -14.43 -10.10 -16.33
Top Growth 50 29.00 311.59 7.23 -6.27 -2.80 6.16 -5.86
Mid 278 32.84 1009.52 6.18 -11.43 -12.09 -8.16 -14.25
Mid Value 172 13.97 1293.53 4.73 -19.33 -21.27 -19.90 -22.73
Mid Growth 174 18.87 578.62 7.27 -4.57 -3.85 2.92 -6.73
Mid-Small 1523 47.01 1007.61 6.31 -11.76 -12.50 -8.40 -14.90
Mid-Small Value 1089 22.49 1464.41 4.69 -17.23 -19.06 -16.82 -20.83
Mid-Small Growth 758 24.52 513.63 7.83 -6.10 -5.54 0.86 -8.64
Small 1245 14.17 992.66 6.61 -12.52 -13.46 -8.95 -16.37
Small Value 917 8.53 1690.75 4.64 -13.57 -15.17 -11.20 -17.55
Small Growth 584 5.65 415.84 9.75 -10.88 -10.80 -5.45 -14.52
Small Core 400 9.27 166.94 6.51 -12.48 -13.80 -9.73 -16.23
Small Core Value 287 5.38 216.77 4.92 -13.80 -15.72 -12.66 -17.60
Small Core Growth 202 3.88 76.86 8.79 -10.59 -11.01 -5.43 -14.25
Micro 845 4.91 200.35 6.82 -12.58 -12.81 -7.30 -16.62
Micro Value 630 3.14 250.81 4.16 -13.17 -14.22 -8.27 -17.45
Micro Growth 382 1.76 83.42 11.93 -11.50 -10.27 -5.51 -15.08
Prime 997 97.30 1206.83 6.34 -10.97 -10.39 -5.01 -12.75
Prime Value 705 44.84 1291.49 5.13 -16.10 -16.91 -13.76 -18.65
Prime Growth 526 52.46 1047.60 7.39 -6.07 -3.97 3.90 -6.99
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Bk 11: Russell/Nomura €2 TYYRINTH—T U AHY 1) —
20204 A RBR#E
KEILR—=X r=F)YE—2(EBHEL) Total Return
s | vz—+ B 32— (%)*
I (%) 14 A 3 A 67,8 | 1248 | FWX
Total Market 1593 100.00 1297.64 6.38 -9.89 -9.13 -2.54 -11.783
Value 1134 46.48 2510.07 5.10 -14.47 -15.13 -10.48 -17.11
Growth 808 53.52 598.71 7.51 -5.47 -3.16 5.58 -6.44
Large 348 85.83 1235.41 6.34 -9.64 -8.61 -1.81 -11.13
Large Value 217 37.95 2285.65 5.20 -14.99 -15.47 -10.91 -17.32
Large Growth 224 47.88 622.74 7.25 -4.88 -2.30 6.83 -5.48
Top 70 52.99 1012.81 6.45 -9.13 -7.07 0.97 -9.73
Top Value 45 23.98 2083.48 5.51 -13.14 -12.70 -6.72 -14.73
Top Growth 50 29.00 531.76 7.25 -5.51 -1.79 8.34 -5.09
Mid 278 32.84 1690.76 6.16 -10.45 -10.98 -6.00 -13.28
Mid Value 172 13.97 2337.77 4.68 -18.00 -19.84 -17.29 -21.43
Mid Growth 174 18.87 894.21 7.27 -3.90 -3.04 4.56 -6.07
Mid-Small 1523 47.01 1698.91 6.31 -10.71 -11.33 -6.20 -13.87
Mid-Small Value 1089 22.49 2652.44 4.67 -15.85 -17.58 -14.17 -19.49
Mid-Small Growth 758 24.52 793.84 7.84 -5.41 -4.70 2.50 -7.97
Small 1245 14.17 1704.12 6.63 -11.31 -12.14 -6.67 -15.21
Small Value 917 8.53 3078.62 4.65 -12.09 -13.59 -8.51 -16.13
Small Growth 584 5.65 643.66 9.77 -10.14 -9.90 -3.83 -13.80
Small Core 400 9.27 232.86 6.52 -11.24 -12.45 -7.40 -15.04
Small Core Value 287 5.38 312.53 4.92 -12.25 -14.10 -9.92 -16.12
Small Core Growth 202 3.88 100.85 8.81 -9.80 -10.08 -3.73 -13.50
Micro 845 4.91 283.64 6.84 -11.46 -11.53 -5.10 -15.53
Micro Value 630 3.14 369.18 4.18 -11.81 -12.72 -5.67 -16.15
Micro Growth 382 1.76 107.21 11.95 -10.86 -9.43 -4.08 -14.44
Prime 997 97.30 1756.88 6.34 -9.85 -9.12 -2.50 -11.65
Prime Value 705 44.84 1979.63 5.12 -14.59 -15.30 -10.74 -17.18
Prime Growth 526 52.46 1452.52 7.41 -5.34 -3.04 5.83 -6.27

Ex A=V TERBELTOVEN

HFT: Bt
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