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AR | o —+ | FBEUE 1) A2—2 (%)%

k4 (%) 1»8 | 378 | 648 | 1248 | ¥k
Total Market 1492 100.00] 397.36 -6.24 8.64 -9.99| -24.40 -9.99
Value 1157 52.28( 820.48 -5.79 8.61 -9.24| -24.18 -9.24
Growth 663 47.72| 173.75 -6.73 8.66| -10.80| -24.71| -10.80
Large 300 84.27( 400.26 -6.42 9.35/ -10.18, -24.07| -10.18
Large Value 203| 4158 81594 -6.14 9.17 -994| -24.27 -9.94
Large Growth 194| 4270 185.76 -6.70 953 -1041| -2393| -1041
Top 60| 52.26] 358.00 -6.28/ 12.09 -8.29, -23.18 -8.29
Top Value 34 24.73| 789.92 -5.79 12.55 -8.92| -22.76 -8.92
Top Growth 44 2753 172.56 -6.72 11.68 -7.72| -23.59 -1.72
Mid 240 32.02( 486.10 -6.65 516, -13.09| -25.55| -13.09
Mid Value 169 16.85| 778.76 -6.64 456 -11.39| -26.36| -11.39
Mid Growth 150 15.17] 231.71 -6.66 5.83| -14.94| -24.35| -14.94
Mid-Small 1432 47.74] 454.62 -6.20 510, -11.78 -25.71| -11.78
Mid-Small Value 1123 2755 771.64 -5.79 5.31 -953| -25.37 -9.53
Mid-Small Growth 619 20.19( 200.06 -6.74 481 -14.70, -26.00) -14.70
Small 1192 15.73| 388.34 -5.26 4.98 -9.02| -26.42 -9.02
Small Value 954 10.71] 722.01 -4.42 6.51 -6.46| -23.95 -6.46 hFdy—
Small Growth 469 5.02| 145.97 -7.00 1.84| -14.03| -31.15| -14.03
Small Core 395 10.61| 128.43 -5.49 4.89 -9.13| -25.98 -9.13 NOMURA A4 T w45 R
Small Core Value 288 6.81| 185.73 -4.69 6.40 -6.32| -23.25 -6.32
Small Core Growth 195 3.80 50.65 -6.88 227 -13.76| -30.40| -13.76
Micro 797 511 142.92 -4.78 5.16 -8.80| -27.29 -8.80 EAf
Micro Value 666| 389 17810 -394 671 -672| -2519 672 T e
Micro Growth 274 1.22 65.78 -7.35 0.53| -14.84| -33.28/ -14.84 ﬁﬁﬂl‘?ﬁﬁ%t %
Prime 993 97.66] 1123.24 -6.31 8.69| -10.07| -24.35 -10.07 %ﬁ E‘l?’ BA li
Prime Value 741 50.53( 1360.63 -5.91 8.63 -9.36| -24.15 -9.36 7 B2
Prime Growth 492 4713 873.77 -6.72 8.75| -10.82| -24.62| -10.82 * EY EE §¥
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Russell/Nomura B A&fkA 5 v 7 A

Russell/Nomuraqf > TYIRINTA—I A YT )—
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ffi4&1) 2—> (B2 2 BFR<) Price Return

SARE | vk | FEEUE 1) B—2 (%)%
ik (%) 17 H | 37 H | 6»H |12, A | F£MIEK
Total Market 1492] 100.00 | 294.08 -6.28 858 | -10.92 -25.66| -10.92
Value 1157| 52.28| 585.01| -5.81 858 | -10.20| -25.49| -10.20
Growth 663| 47.72| 13351| -6.79 857| -11.69| -25.89| -11.69
Large 300 84.27| 296.09| -6.46 9.30 | -11.09 | -25.33| -11.09
Large Value 203] 4158 | 582.07 -6.16 9.15| -10.88| -25.58| -10.88
Large Growth 194| 42.70| 142.20| -6.76 944 | -11.31| -25.14| -11.31
Top 60| 52.26| 263.00| -6.32| 12.04 -9.27 -2451| -9.27
Top Value 34| 24.73| 562.60| -580| 1255| -9.87| -24.13| -9.87
Top Growth 44| 2753| 12995| -6.79| 11.59| -872| -2490| -8.72
Mid 240 32.02| 361.90| -6.69 510 | -13.93| -26.70 -13.93
Mid Value 169| 16.85| 557.00| -6.68 451 | -12.31| -27.60| -12.31
Mid Growth 150 15.17| 180.94| -6.70 575| -15.68| -25.38| -15.68
Mid-Small 1432| 47.74| 337.49| -6.24 503 -12.66 -26.88  -12.66
Mid-Small Value 1123| 27.55| 550.94| -5.83 525| -10.50| -26.64| -10.50
Mid-Small Growth 619 20.19| 156.34| -6.79 472 | -1545| -27.02| -15.45
Small 1192| 15.73| 285.88| -5.30 488 -10.00 -27.63 -10.00
Small Value 954| 10.71| 513.13| -4.46 6.44| -753| -2528| -7.53
Small Growth 469 5.02| 114.35| -7.05 1.70 | -14.83| -32.15| -14.83
Small Core 395 10.61| 116.16| -5.51 481 -10.06 -27.16| -10.06
Small Core Value 288 6.81| 165.99| -4.72 6.34| -7.35| -2453| -7.35
Small Core Growth 195 3.80| 47.11| -6.091 217 | -1455| -31.41| -14.55
Micro 797 5.11| 127.99| -4.86 503| -9.86 -2859 -9.86
Micro Value 666 3.89| 157.72 -3.99 6.62 -7.86 | -26.60 -7.86
Micro Growth 274  122| 6112| -751 0.28| -15.70| -34.27| -15.70
Prime 993] 97.66| 995.59 -6.35 8.63 | -10.99 K -25.60, -10.99
Prime Value 741| 5053118497 | -5.94 861 | -10.32| -25.46| -10.32
Prime Growth 492| 47.13| 787.58| -6.78 866| -11.71| -25.81| -11.71
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A= bIRBENBERIE, ERBIZETHHHTHY ., FPELSELLIBANHYEY., BRHEFBLUVZORIU THIFMNKR—ILT 1 VT AOBRBEAIZ, COLHKR—
CEBSNEEHCOVT, BOEELTVABERHYET, BHESREUZOREHTHIBTAR—ILT 1 VT RIE, COLK— MZRBSNEITS, ThoiESIc E
0(7}'7’/3/ EMETOMOESRMREFRICOVT, BVFLELRRYBLORIL 3 VEFLTLSHENHY ., FH-SRECHETREETSC th‘ﬁ)L}i?’ §rﬁ
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Russell/Nomura H AKA 7 v 7 A

Russell/Nomuraf > TV I RINTA—I A YT )—
200856 A RIRTE

F—%2)L)A—2 (BEH & L) Total Return

B | vk | FEHE 1) B—2 (%)%
iR (%) 17 H |37 H [ 6rH [ 120 H | 0K
Total Market 1492| 100.00 | 397.36 -6.24 8.64 -9.99 | -24.40 -9.99
Value 1157 52.28 | 820.48 -5.79 8.61 -9.24 | -24.18 -9.24
Growth 663 47.72| 173.75 -6.73 8.66 | -10.80| -24.71| -10.80
Large 300 84.27| 400.26 -6.42 9.35| -10.18| -24.07 | -10.18
Large Value 203 41.58| 815.94 -6.14 9.17 -0.94 | -24.27 -9.94
Large Growth 194 42.70| 185.76 -6.70 953 | -10.41| -23.93| -10.41
Top 60| 52.26 | 358.00 -6.28 12.09 -8.29 | -23.18 -8.29
Top Value 34| 24.73| 789.92 -5.79 12.55 -8.92 | -22.76 -8.92
Top Growth 441 2753 | 172.56 -6.72 11.68 -1.72 | -23.59 -1.72
Mid 240 32.02| 486.10 -6.65 516 | -13.09| -2555| -13.09
Mid Value 169 16.85| 778.76 -6.64 456 | -11.39| -26.36| -11.39
Mid Growth 150 15.17| 231.71 -6.66 583 | -14.94| -2435| -14.94
Mid-Small 1432 47.74 | 454.62 -6.20 510 | -11.78| -25.71| -11.78
Mid-Small Value 1123 27.55( 771.64 -5.79 531 -9.53 | -25.37 -9.53
Mid-Small Growth 619 20.19| 200.06 -6.74 481| -1470| -26.00| -14.70
Small 1192 15.73| 388.34 -5.26 4.98 -9.02 | -26.42 -9.02
Small Value 954 10.71| 722.01 -4.42 6.51 -6.46 | -23.95 -6.46
Small Growth 469 5.02 | 145.97 -7.00 1.84| -14.03| -31.15| -14.03
Small Core 395 10.61| 128.43 -5.49 4.89 -9.13 | -25.98 -9.13
Small Core Value 288 6.81| 185.73 -4.69 6.40 -6.32 | -23.25 -6.32
Small Core Growth 195 3.80 50.65 -6.88 227 | -13.76 | -30.40| -13.76
Micro 797 511 142.92 -4.78 5.16 -8.80 | -27.29 -8.80
Micro Value 666 3.89| 178.10 -3.94 6.71 -6.72| -25.19 -6.72
Micro Growth 274 1.22 65.78 -7.35 053 | -14.84| -33.28| -14.84
Prime 993 97.66 | 1123.24 -6.31 8.69 -10.07| -24.35| -10.07
Prime Value 741] 50.53 ] 1360.63 -5.91 8.63 -9.36 | -24.15 -9.36
Prime Growth 492| 47.13| 873.77 -6.72 8.75| -10.82| -24.62| -10.82
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A= bMIEHESNBERIE, ERBIZETHHHTHY ., FPELSELLIBANHYEY., BRNEFBLUVZORIU THIFMNKR—ILT 1 VT AORBEIZ, COLHKR—
CEBSNEEHCOVT, BOEELTVABERSYET, BHESREUZOREHTHIBTAR—ILT 1 VT RIE, COLK— MZRBSNEITS, ThoiESIc E
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Russell/Nomura B A&fkA 5 v 7 A

Russell/NomuraZFE 5l & 14
200846 A RIRME

EFER M ED T— (%) 33 Industry Weight

Total Market Value Growth Small Prime
bk SRS | T —b | SRS | DT —b | SRARER | Db | $RARER | Db | BRARER | D —b
wne 1492| 100.00| 1157, 100.00 663 100.00| 1192 100.00 993 100.00
KE-BHE 5 0.10 5 0.17 1 0.01 5 0.61 4/ 0.09
#h 3 6/ 0.59 4 012 3 1.09 5 051 3 058
B 65 1.69 58 2.35 16 0.97 55|  4.00 39 1.60
BH & 61 2.78 57 3.36 16 215 53 6.11 39 2.73
T = S 28 0.78 27 0.99 7 0.54 24/ 213 21  0.76
INIVT R 10, 032 10, 061 1  0.00 8 077 6 031
b= 105/ 5.31 83  3.94 46  6.82 80| 6.20 68/ 5.26
EEH 36  4.30 24 144 23 743 27 3.69 28 4.36
TH-GRES 9] 079 71 125 4, 0.30 3 013 7| 081
JLEG 9/ 0.9 9/ 092 3 002 71 070 9 050
HISA - RES 24 122 17| 0.99 10| 147 17| 134 16| 1.22
E5 i) 35 330 25 0.70 17, 6.5 28 3.00 23 333
EHERE 24 1.25 18 1.16 13 1.35 17 1.38 19 1.26
EEHK 23| 057 21 0.87 5 025 20 1.56 15| 055
R 17| 472 86| 3.24 66| 6.34 9%  6.67 72 464
B 154| 15.47 120/ 15.04 70 1594 114| 847 106/ 15.60
Bk s 62 8.81 49| 10.53 27 6.92 45 417 46 8.94
AT 24, 141 15 027 16| 267 18| 094 16 141
Z Dt E & 38 3.12 34 1.84 11 453 32 2.20 22 3.10
ER-HRE 16| 4.25 16| 764 3 055 3 028 16/  4.36
[EFEES 34/ 356 23 175 19| 555 200 215 23| 359
HEX 9 0.92 1 0.08 9 1.85 6/ 050 7 094
TEE 2| 036 1| 023 2| 050 0| 0.00 2| 037
EE-EREEE 13 o021 12| 036 3 005 12| 094 7 019
1B - BIEX 84| 5.48 48 5.26 55| 571 70 6.08 55 5.47
ENFE 98 533 88/ 351 31 7.32 89 5.58 50 5.2
INFRE 110  3.30 84| 423 57|  2.27 100, 8.36 66/ 3.15
RITZ 93 9.86 92| 17.28 7 173 69  8.65 77 10.00
PSR, BT YIER S| 21 171 16 2.18 12 1.19 18 1.70 17 1.73
RER%E 9 2.61 8 469 2l 033 2l 036 9 2.67
ZFDERZE 29 1.27 27 1.68 7 0.81 24/ 298 25 1.28
TEIEZ 63 242 38 031 43/ 473 54 227 36 2.41
H—ER¥ 76 171 34 102 58/ 245 71 557 44 159

CDLAR— I, BEHOSE LG HEROBUZM—DEME LELDT, REBHFLZEAME LTERLELOTESY FA, SOLKR— MIF, BHEHICELNTIH
EFESNRHAELER L TOEVERIOVWTRBAL SN BIBENHY T, HMADER, REHMORKREL, BEHRBEOHMTHE DL SICBRELLE
F. COLM—NE, ERTEHEEZSNAER-ESVTERSATOETH, BHERL, TOERES LU= L TREZFAS LOTEDY £LA. _mu
A= bIRBENBERIE, ERBIZETHHHTHY ., FPELSELLIBANHYEY., BRHEFBLUVZORIU THIFMNKR—ILT 1 VT AOBRBEAIZ, COLHKR—
CREESNEHCONT. BUBLLTWAHEAHYET, BHEASLULOREH THEBHR—ILT 1 VIRIE, COLK— FCRBENIT%, %hbﬁ#lg
0(#7/3/ EMETOMOESRMREFRICOVT, BVFLELRRYBLORIL 3 VEFLTLSHENHY ., FH-SRECHETREETSC tﬁ&Ui? %ﬁ
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Russell/Nomura H AKA 7 v 7 A

Russell/NomuraZ(fE R/ N\ DA —<T 2 A YT —

20086 ARIRE

£ AR5 —2 (%) 33Industry Return

Total Market Value Growth Small Prime

bicid EoRR | oA | o SRR | oA | o RR | BR A | BR SRR | A 25A | Ao bR | oA

we -6.28/ -6.24| -581 -579| -679 -6.73] -530 -526| -6.35 -6.31
1KE-BWE 4.56 4.56 411 411 11.98/ 11.98 456 456 469  4.69
2|8z -0.34 -033 -325 -3.19] 0.04 0.04] -670 -6.66| 045 045
3|38 -8.25| -825| -885 -885 -6.60 -6.62| -1.05 -1.05 -9.02] -9.04
4| BH -356/ -3.40| -063 -0.39 -8.18 -8.16 0.43 0.49| -358 -3.42
5| fakiHE L -11.06| -11.06| -8.47| -847| -1579| -15.79| -7.48| -7.48| -11.28| -11.28
6|78 LT 4K -213/ -211f -210 -2.08 -10.73 -950 -0.68 -0.63] -1.88 -1.88
7bZ 598/ -597| -559 -557| -6.22 -6.22| -2.61| -254| -6.15 -6.14
8|EE M 445  -442| -151 -151] -5.05 -5.02( 0.00 000 -4.44/ -4.41
o|FH- AR AR -491| -458 -549 -536| -2.19  -090| -11.17| -11.17| -4.97| -4.63
10(3 LB, 877, -820 -881 -824 -6.60 -598 -548 -548/ -8.77 -8.20
u{HAsSR-+AEZ 538/ -511| -408 -381| -6.31 -6.04 -6.08/ -6.08 -529 -502
12| EK 4 -9.95  -995 -11.62 -11.62| -9.74 -973| -6.11  -6.09| -10.05 -10.05
B|IEHERE 469 -469] -1.32| -1.32| -7.66/ -7.66] -5.16/ -5.16| -4.76| -4.76
uEEHS -6.73| -6.67| -5.03/ -4.96| -12.63] -12.60] -3.18 -3.04| -7.17| -7.13
15|44 -7.96| -7.95| -6.99] -6.98| -8.49| -849| -7.09 -7.08/ -816/ -8.15
16| B SR -7.03) -6.9| -597 -597 -811 -7.85| -5.11| -5.04] -7.11] -6.98
17( 81K A AR -498| -4.96| -3.76/ -3.74 -6.95| -6.93] -6.42 -6.42| -500 -4.99
18| FEE MR -6.40| -6.38| -7.56/ -7.56| -6.27| -6.25| -6.84 -6.71| -652 -6.50
19| ZF D th 3 5 1.09 110 -341| -3.37 3.22 323 036 048 106 1.06
20|BER-HRE 434 434 441 44 3.33 333 -015 -0.02| 434 434
21| pEE 3.05 3.05| -164| -164 4.77 477 -4.48| -4.48 3.12 3.12
2B -6.80, -6.80| -476 -476| -6.89 -6.89 -6.36 -6.36| -6.77 -6.77
23| EE -3.75| -3.75| -1.98 -1.98| -4.60  -4.60 - -| -375 -375
U EE-EmEEE -5.49, -549| -554 554 -503 503 -6.12 -6.12| -6.05 -6.05
25| [FR - BIEF -496| -4.95 -251 -251 -7.31| -7.30| -6.27 -6.25| -4.92| -4.92
26| ENFE -6.07 -6.06| -517 -5.14| -6.54 -654] -2.62| -255 -6.22| -6.21
27| INFEE -5.01| -500 -535 -534| -431 -429 -5.02| -498 -512| -5.10
28[8R1T -10.74| -10.74| -10.71| -10.71| -11.03| -11.03| -6.26] -6.26| -10.80| -10.80
20|55, B YMENGI%E | -11.82) -11.82| -11.56| -11.56| -12.32| -12.32| -15.76| -15.76| -11.82| -11.82
30| fRIEZE -7.74)  -7.74| -808  -8.08] -2.03 -203| -10.27| -10.27| -7.74/ -7.74
il EOL S -18.12| -18.12| -15.31| -15.31| -23.88) -23.88] -11.98| -11.98| -18.20| -18.20
R|FENEZE -16.28| -16.26| -16.71| -16.59| -16.25| -16.23| -18.62| -18.58| -16.33 -16.30
BlH—ERE -457|  -448| -6.93] -6.88 -345 -334 -659] -6.43| -425 -4.16

*UR—Ulk FRBELTLVEL

COLAR— I, BEHOSE LG HEROBUEM—DEME LI DT, REABMFLEAME LTERLI-LOTEHY FHA,
EFEFNARABZER L TV VRIS OV TREBAL SN BENHYET

T, COLM— G, ERTEHEEZSNBER-EIVTHERSATOETH,
A= bMIEHESNBERIE, ERBIZETHHHTHY ., FPELSELLIBANHYEY., BRNEFBLUVZORIU THIFMNKR—ILT 1 VT AORBEIZ, COLHKR—

CEBSNEEHCOVT, BOEELTVABERSYET, BHESREUZOREHTHIBTAR—ILT 1 VT RIE, COLK— MZRBSNEITS, ThoiESIc E
0(7}'7’/3/ EMETDMOESRMREFRICOVT, BVHLELRRYBLORIL a3 VEFLTVSHENHY ., F-SRECHETREETSC th‘ﬁ)L}i?’ §rﬁ
BHE, COLR— MBB SNSRI LT, ?Ix%ﬂ)&éﬁﬁ%ﬁ%ﬂ){ﬂﬂ' ERZREL. NMOTNEDOY—ERDEFEITICENBYET,
*Ta#h\b"ﬁ'?ﬁz{ﬁ?’étL\oﬁ/iiTOJ%EE?ﬁL\T-L'Cé’a FY, BESNELESEHRRY TTHERACEEL, COLKR— OV ESEHS D — ﬂ]d)*&ﬂ(iiﬂ‘f ezl JﬂaE
LTHEY. BEFHFEIEBMLATLAERLT. LA LESENTHN. BN TREELFEEFETHLEVESICBELLLET,

TIBEFL,

-5-

o SRR, BEHIBORAIRE S,

CDLAR—FZE, FREEHICHLTH
BEERCEGOHMTHES LSBT LE

ZTOERMELIURELHICELTEEZES1OTESHY FH A, ._o)v
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Russell/Nomura B Ak A 5 v 7 A

ARABAIVINTA— U ADHEFE
(b—%)L1)32—>/) Total Return

(%) Value-Growth

4.0
Value 3.07

-2.48
Growth -3.0
o7/7r 07/8 07/9 07/10 07/11 07/12 08/1 08/2 08/3 08/4 08/5 08/6

) Small-L

6.0 mall-Large
Small

-6.11

-8.0

Large o7/7 0Q7/8 07/9 07/10 07/11 07/12 08/1 08/2 08/3 08/4 08/5 08/6

* Value-Growth (&, Value&Growth®!) 2—> M Z . Small-Large(d, SmalléLargeD) 23— DETH S,
YE—(d, FEREBEL TGN

COLAR— R, BEHHOSELLLEROBEEZE—DEMNE LE-LOT, REDFLANE LTERLIZLOTRSHY FA, cOLA—MF, BHEFICELTH

EFEFNARABZER L TV VAR OV TREBAL SN D BENHY £, HADEIR, ?ﬁﬁ#u&ﬁd)ﬁ REIZ, BEHRCEGOHMTHESESICBRELIELE
TIBEFL, ERMESLUZ2MIBHLTRELBSLOTEHY LA, _mu

T, COLR—FE, EETELEEZONDERICESOTERSNATONETA,
EhBHEEAHYET, ﬁﬁﬂ%&&lﬂ%@ﬁ‘“ﬁfﬁéﬁﬁ‘r T4 VT ADEBEIZ, COLR—

R—hCRHSNBRE. ERBIZE TR THY . FELL
CEBSNEEHCOVT, BOEELTVABERHYET, BHESREUZOREHTHIBTAR—ILT 1 VT RIE, COLK— MZRBSNEITS, ThoiESIc 5

’5(7}'7’/3/ EMETDMOESRREFRICOVT, BVFLELRRYBLORIL I VEFLTVSHENHY ., FLSRECHETRELTICENHY ET, Hif
BEE. COLKR= MBRINESHICHN LT, SIREORERTEBLOMY—CAEEREL, AOTNODY—EXDBFERS C LABYET, COLR— k&, T
’Fla#ﬁ\b'ﬂ%kﬁ*?‘étLW?:'&':'CO)J%EE#EL‘T—L,'CJ:Ui?’ RESNFELESEHRRY TTHEACEZEN, COLR— FOLAVESE5 6 —UI0OERIZEHEEICRE
LTHEY. BEFHELRIBBHLTAEEROHY. VHESEMNTHI., B CTERFEELZFETORVE S CBEALLVLEY,
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Russell/Nomura H AKA 7 v 7 A

BRAZAIVINTA—I 2 XD HEFE
(F—%JL1)Z—> ) Total Return

() Value-Growth

1.2
Value
-0.59
Growth 08
e N (9] <t [Te) [3e) o o — N o™ [{e] N~ [e 0] (o] o (90] <t Lo [{o] N~ o
S 6 © © © © T d d d d d o4 o4 o o o o o o @
[{e] [{e] [{e] © [{e] [{e] [{e) © [{e] [{e] [{e] © [{e] [{e] [{e)
(%)
15 Small-Large
1.24
1.16
Small
Large

6/2
6/3
6/4
6/5
6/6
6/9
6/10
6/11
6/12
6/13
6/16
6/17
6/18
6/19
6/20
6/23
6/24
6/25
6/26
6/27
6/30

* Value-Growth(&, Value&Growth® ) Z2—> M Z ., Small-Largeld, Small&LargeD) 23— DETH S,
A=, ERBEL TG

COLAR— R, BEHHOSELLLERORBEEZE—DEMNE LE-LOT, REDFEAMNE LTERLIELOTRSHY FA, cOLK—MF, BHEFICELTH
EFESNBHAELER L TOEWERIZOVWTRBAL SN BIBENHY T, MADER, REHIORS J&Eli BERCBSOHMTHES L SICBRELLLE
?’o COLR—ME, FHETELLEEZADNDBERICESVDTER SN TVETA, FHEHIE, TOERESSIURELMCELTREEZAESIOTEHY FEA, COL
A= bIRBENEERIE, ERBIZE TSR THY ., FPELSEDLLIBENHYEY., BHEFBLUVZORIU THIBHR—ILT 1 VT AORBAIZ, ZOLHKR—+
l-nﬂitéhf THCONT. BUBLELTVREENHYET. BHEEELUVLOREH THATA—ILT 1 DT RIE, COLK— MIRBENITS, ThbiE4IcE
ATV ar, AMTOMDOERIREFRICONT, BEWELELEFYBEDORI LI EHLTWDEEAHY ., E-SRECHETREETI EAHY FET, B
BHIE. COLA—FBHIMRHITH LT, BIRFEORER/ITEBTOMY—ERERBL. A OThLDY— EXOBBERS CEABHYET, CDLK— ik, B
HESMOERRBRTIEVSHTATORRAVLTEYFY, RBESNELESERRY TTHEACEZEL. COLKR— FOWLNESES L —IOERN B ESICRE
LTHEY. BEFHELRIBBHLTAEREROHY. LHESEMNTHN., B CTERFEEEZFETORVE S CBELLVLEY,

-7-



Russell/Nomura B A&fkA 5 v 7 A

Russell/NomuraF Z54E(&

200846 A RIF#&
PER PBR EELFEY ROE RN

i (f%) (1) (%) (%) (%)

Total Market 15.90 1.39 1.76 9.06 1.34
Value 16.88 1.13 1.85 6.83 1.43
Growth 14.96 1.89 1.66 13.28 1.25
Large 15.91 1.48 1.76 9.63 0.42
Large Value 17.02 1.20 1.86 7.25 -0.32
Large Growth 14.97 191 1.66 13.37 1.10
Top 15.46 1.58 1.85 10.62 0.99
Top Value 16.87 131 1.92 7.97 0.26
Top Growth 14.38 1.95 1.78 14.27 1.58
Mid 16.71 1.34 1.61 8.26 -0.49
Mid Value 17.23 1.08 1.76 6.40 -1.12
Mid Growth 16.17 1.83 1.44 11.86 0.21
Mid-Small 16.42 1.24 1.66 1.74 1.72
Mid-Small Value 16.89 1.00 1.78 6.05 2.42
Mid-Small Growth 15.82 1.82 1.49 12.04 0.79
Small 15.85 1.07 1.76 6.90 6.17
Small Value 16.37 0.90 1.82 5.60 8.15
Small Growth 14.83 1.78 1.63 12.58 2.39
Small Core 16.19 1.15 1.69 1.27 4.37
Small Core Value 17.02 0.96 1.73 5.74 6.84
Small Core Growth 14.90 1.78 1.62 12.51 0.65
Micro 15.18 0.93 1.90 6.29 9.80
Micro Value 15.36 0.81 1.96 5.39 10.24
Micro Growth 14.63 1.79 1.69 12.82 8.38
Prime 15.93 1.41 1.76 9.16 1.06
Prime Value 16.98 1.14 1.84 6.89 1.05
Prime Growth 14.94 1.89 1.66 13.30 1.07

*HBTEREITNTSHFEA—RGERKREE)

CDLAR— I, BEHOSE LG HEROBUZM—DEME LELDT, REBHFLZEAME LTERLELOTESY FA, SOLKR— MIF, BHEHICELNTIH
EFESNRHAELER L TOEVERIOVWTRBAL SN BIBENHY T, HMADER, REHMORKREL, BEHRBEOHMTHE DL SICBRELLE
F. COLM—NE, ERTEHEEZSNAER-ESVTERSATOETH, BHERL, TOERES LU= L TREZFAS LOTEDY £LA. ._d)l/
A= bIRBENBERIE, ERBIZETHHHTHY ., FPELSELLIBANHYEY., BRHEFBLUVZORIU THIFMNKR—ILT 1 VT AOBRBEAIZ, COLHKR—
CEBSNEEHCOVT, BOEELTVABERHYET, BHESREUZOREHTHIBTAR—ILT 1 VT RIE, COLK— MZRBSNEITS, ThoiESIc E
0(7}'7’/3/ EMETOMOESRMREFRICOVT, BVFLELRRYBLORIL 3 VEFLTLSHENHY ., FH-SRECHETREETSC th‘ﬁ)Ui'é' §rﬁ
BHE, COLR— MIBREIN-RHICR LT, SIRFORERITEBTOMI—EXEZREL, hOZLALOY—ERDEFETICEABYET, LAR— kI3,
’fT EHNOEERBTHEVSHEATOABANLTEYET, RBSAZLESEHRY TTHEACESL, COLR— OV EZESH— ﬂ]d)*&ﬂ(iiﬂ‘f ezl JﬂaE
LTHEY. EFHFELIEBMLALAERLT. LA LESENTHN. BN TREELFEEFETHLEVESICBELLLET,
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Russell/Nomura H AKA 7 v 7 A

Russell/Nomura BA#%A T v 7 ADER

X Prime A€ > T v 9 R
o— (993 §£#A)
Small Cap Core £ YT 99 R
(2 L5 RD ML EE (395 $&#A)
3 T 5% (797 $6#8)
| MidCap A>Ty IR Large Cap 4 ¥ F v % R
(45 85% : 300 $41R)
(F4L 50% : 1432 $44K)
I Value 4 VT vH R Growth 4 > T v R
I {&1E PBR X

(#i%k1% 2008 4 6 A 30 HHI(E)

Z DO 33 R A 7 v 7 A (Total Market, U5, Value, Growth, Prime) HHE SN TS
BUSHIA 7w 7 ADSPHERREIE, ZER HIREERE ORHIifREH TH 5,
Value,/Growth A > 7 v 7 ZD5MEEREIL, HOEADEHAZEIELIEEPBR Th 2,
WAL — L 72 E ORI DN TR, AN &SR,

- TRussell/Nomura HARKA T v 7 A AT v 7 ARERRL—LT v 7 |

CDLR— I, REHHOSE LG HEROBUZM—DEME LELDT, REBHFLZEAME LTERLIELOTESY FEA, SOLKR— MIF, BHEHICELNTIH
EFEFNARABZER L TV WERICS OV TERBAL SN D BENHY £, HADEIR, ?ﬁﬁ#u%ﬁd)ﬁfﬁ‘?&ﬁli BERCBSOHMTHES L SICBRELLLE
T COLR—ME, FHETELEEZADNDERICSESVDTER SN TNETA, FHEHIE, TOERESSIUELMICELTREZASINTEHY FEA, COL
A MIRBEINLBRE. ERBICETHTHY ., FEESELDIBENHYETS, ﬁﬁn&#hc}:U%ﬂ)ﬁ‘“#if&')éﬁﬁ'h—)ln'»rszwﬁﬁﬁﬁ(i ZOLR—k
-nﬂﬁéhf THCONT. BUBLELTVREENHYET. BHEEELUVLOREH THATA—ILT 1 DT RIE, COLK— MIRBENITS, ThbiE4IcE
ATV ar. APMTOMBOERIREBRICONT, BEWELELERYBEORI L3V 2FLTWEEENHY . FLSRBACHETREEETIC tiJ‘KéUi?‘ Erﬁ
BEIE COLR= MBESNERMCH LT, SIREORERTEBLOMY —CXEREL, AOETALOF—EXDHFETS> C ERBYET, D LK— F
*Tﬂ#ﬁ‘b'ﬁ&kﬁt?‘étuvﬁi%'CO)J%EE#ﬁL\T-L,'Cio")iﬁ" RESNELBEHRRY TTEACEEL, COLR—FOLNMESERSE— U]‘D&*llliirﬁua#l iRim
LTHEY. BEFHELRIBBHLTAEREROHY. LHESEMNTHN., B CTERFEEEZFETORVE S CBELLVLEY,

-0-



Russell/Nomura B A&fkA 5 v 7 A

Russell/Nomuraqf > TV RINTA—I A YT )—
200846 A RIZ7E

KR ILAR—R  {i#&!) 2—> (B2 Z3F%<) Price Return

$ARE | ok | fERUE 1) B—2(%)*
ek (%) 17 H | 3721 [ 6x 1 [ 120 1 | EHE
Total Market 1492 100.00 [ 669.83 -6.17 2.43 -4.33 | -12.84 -4.33
Value 1157] 52.28 | 1332.49 -5.70 2.44 -3.56 | -12.65 -3.56
Growth 663| 47.72| 304.09 -6.67 2.43 516 | -13.12 -5.16
Large 300 84.27| 674.41 -6.35 3.11 -452 | -12.45 -4.52
Large Value 203| 41.58 | 1325.79 -6.04 2.97 -4.28 | -12.75 -4.28
Large Growth 194 4270 | 323.89 -6.64 3.25 475 | -12.24 -4.75
Top 60| 52.26| 599.03 -6.21 5.70 -2.56 | -11.50 -2.56
Top Value 34| 24.73| 1281.44 -5.68 6.18 -3.20| -11.06 -3.20
Top Growth 44 2753 | 295.99 -6.67 5.27 -1.97 | -11.95 -1.97
Mid 240 32.02| 824.31 -6.58 -0.85 -7.56 | -14.06 -7.56
Mid Value 169| 16.85| 1268.69 -6.57 -1.40 -5.82| -15.12 -5.82
Mid Growth 150 15.17 | 412.13 -6.59 -0.23 -9.44 | -12.51 -9.44
Mid-Small 1432 47.74| 768.71 -6.12 -0.92 -6.20 | -14.27 -6.20
Mid-Small Value 1123 27.55| 1254.88 -5.71 -0.70 -3.88 | -14.00 -3.88
Mid-Small Growth 619 20.19| 356.10 -6.67 -1.21 -9.20 | -14.44 -9.20
Small 1192| 15.73| 651.14 -5.18 -1.05 -3.34 | -15.16 -3.34
Small Value 954| 10.71] 1168.77 -4.34 0.42 -0.69 | -12.40 -0.69
Small Growth 469 5.02| 260.45 -6.94 -4.05 -8.563 | -20.46 -8.53
Small Core 395 10.61| 11257 -5.40 -1.12 -341 | -14.61 -3.41
Small Core Value 288 6.81 | 160.87 -4.60 0.32 -0.49 | -11.53 -0.49
Small Core Growth 195 3.80 45,66 -6.79 -3.61 -8.23 | -19.59 -8.23
Micro 797 511 124.04 -4.74 -0.91 -3.19 | -16.28 -3.19
Micro Value 666 3.89| 152.85 -3.87 0.59 -1.04 | -13.95 -1.04
Micro Growth 274 1.22 59.23 -7.39 -5.40 -9.46 | -22.94 -9.46
Prime 993| 97.66 | 1096.26 -6.23 2.49 -4.41 | -12.77 -4.41
Prime Value 741| 50.53 | 1304.79 -5.82 2.46 -3.68| -12.61 -3.68
Prime Growth 492 47.13| 867.22 -6.67 2.51 -5.18 | -13.02 -5.18

CDLAR— I, BEHOSE LG HEROBUZM—DEME LELDT, REBHFLZEAME LTERLELOTESY FA, SOLKR— MIF, BHEHICELNTIH
EFESNRHAELER L TOEVERIOVWTRBAL SN BIBENHY T, HMADER, REHMORKREL, BEHRBEOHMTHE DL SICBRELLE
F. COLM—NE, ERTEHEEZSNAER-ESVTERSATOETH, BHERL, TOERES LU= L TREZFAS LOTEDY £LA. ._d)l/
A= bIRBENBERIE, ERBIZETHHHTHY ., FPELSELLIBANHYEY., BRHEFBLUVZORIU THIFMNKR—ILT 1 VT AOBRBEAIZ, COLHKR—
CEBSNEEHCOVT, BOEELTVABERHYET, BHESREUZOREHTHIBTAR—ILT 1 VT RIE, COLK— MZRBSNEITS, ThoiESIc E
0(7}'7’/3/ EMETOMOESRMREFRICOVT, BVFLELRRYBLORIL 3 VEFLTLSHENHY ., FH-SRECHETREETSC th‘ﬁ)L}i?’ §rﬁ
BHIE, COLKR— MBBHSNRHICH LT, BIRFEORBBITEBTOMY—EREZREL., A OZNLDY—EXDBFETICENHYET, CDOLKR— K,
’fT EHNOEERBTHEVSHEATOABANLTEYET, RBSAZLESEHRY TTHEACESL, COLR— OV EZESH— ﬂ]d)*&ﬂ(iiﬂ‘f ezl JﬂaE
LTHEY. EFHFELIEEMTAAERLT. LA LZSENTHN. BN TREELFEEFETHLEVESICBELLLET,

_‘IO_



Russell/Nomura H AKA 7 v 7 A

Russell/Nomuraf > TYIRINTA—I A YT )—
200856 A RIRTE

KEILAR—R AL A= (BBEHEL) Total Return

AR | vk | FEHE 1) B—2 (%)%
iR (%) 17 H |37 H [ 6rH [ 120 H | 0K
Total Market 1492 100.00 [ 905.07 -6.12 2.49 -3.34 | -11.37 -3.34
Value 1157 52.28 | 1868.82 -5.67 2.47 -253 | -11.11 -2.53
Growth 663| 47.72| 395.74 -6.61 2.51 -421 | -11.73 -4.21
Large 300 84.27| 911.69 -6.31 3.16 -3.53 | -10.98 -3.53
Large Value 203| 41.58 | 1858.47 -6.02 2.99 -3.28 | -11.22 -3.28
Large Growth 194 42.70| 423.11 -6.58 3.33 -3.78 | -10.82 -3.78
Top 60| 52.26| 815.42 -6.16 5.74 -1.51 -9.93 -1.51
Top Value 34| 24.73] 1799.21 -5.67 6.18 -2.19 -9.45 -2.19
Top Growth 44 2753 | 393.05 -6.60 5.36 -0.90 | -10.42 -0.90
Mid 240 32.02 | 1107.19 -6.53 -0.79 -6.66 | -12.72 -6.66
Mid Value 169| 16.85| 1773.79 -6.52 -1.36 -483 | -13.67 -4.83
Mid Growth 150 15.17 | 527.77 -6.55 -0.16 -8.65| -11.31 -8.65
Mid-Small 1432 47.74 | 1035.50 -6.08 -0.85 -525| -12.90 -5.25
Mid-Small Value 1123 27.55| 1757.58 -5.67 -0.65 -2.83 | -12.50 -2.83
Mid-Small Growth 619 20.19| 455.69 -6.63 -1.12 -8.39 | -13.24 -8.39
Small 1192 15.73 | 884.53 -5.14 -0.96 -2.29 | -13.73 -2.29
Small Value 954| 10.71| 1644.54 -4.31 0.49 0.46| -10.84 0.46
Small Growth 469 5.02 | 33247 -6.88 -3.92 -7.67 | -19.28 -7.67
Small Core 395 10.61| 124.47 -5.37 -1.04 -2.41 | -13.23 -2.41
Small Core Value 288 6.81 | 180.00 -4.58 0.38 0.61| -10.03 0.61
Small Core Growth 195 3.80 49.09 -6.77 -3.52 -7.38 | -18.40 -7.38
Micro 797 5.11| 138.51 -4.66 -0.79 -2.05| -14.76 -2.05
Micro Value 666 3.89| 172.60 -3.82 0.67 0.18| -12.30 0.18
Micro Growth 274 1.22 63.75 -7.24 -5.16 -854 | -21.78 -8.54
Prime 993| 97.66 | 1236.81 -6.19 2.54 -3.42 | -11.31 -3.42
Prime Value 741| 50.53 ] 1498.21 -5.80 2.49 -2.66 | -11.08 -2.66
Prime Growth 492 47.13| 962.12 -6.61 2.59 -4.22 | -11.63 -4.22

CDLR— I, REHHOSE LG HEROBUZM—DEME LELDT, REBHFLZEAME LTERLIELOTESY FEA, SOLKR— MIF, BHEHICELNTIH
EFESNRHAELER L TOEVERIZOVWTRBAL SN BIBENHY T, HMADER, REHMORKREL, BEHRBZOHMTHE DL SICBRELLE
T, COLM— NG, ERTEHEEZSNAER-ESVTERSNTOETH, BHERL, TOERES LU= L TREZFAS LOTEDY £LA. ._d)l/
A= bMIEHESNBERIE, ERBIZETHHHTHY ., FPELSELLIBANHYEY., BRNEFBLUVZORIU THIFMNKR—ILT 1 VT AORBEIZ, COLHKR—
CEBSNEEHCOVT, BOEELTVABERSYET, BHESREUZOREHTHIBTAR—ILT 1 VT RIE, COLK— MZRBSNEITS, ThoiESIc E
DA Tvay, AMTOMOSIMREFRICONT, BEVFLELRFTYBLORI L a3 v EHL TV S BENHY ., FLSERECHETREETSC th‘ﬁ)L}i?’ §rﬁ
BHIE. COLA— BB Eh-RHITHLT, §Ix%®¥x§§E1‘r¥i§%ﬂ)1ﬂﬂ ERZREL. NMOTNEDOY—ERDEFEITICENBYET, LAR— kI3,
HESFMOERRRTIEVSHTATORMANLTEYEY, RESNELESEHRRY TTHEACEEL. COLKR— OV ESES D — ﬂ]d)*&ﬂ(iiﬂ‘f ezl JﬂaE
LTHEY. BEFHFEIEBMLATLAERLT. LA LESENTHN. BN TREELFEEFETHLEVESICBELLLET,
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Russell/Nomura B A&fkA 5 v 7 A

A —E 2

Russell/Nomura HARRA 7 > 7 A4k 27 4 7

Russell/Nomura A ARRA 5 v 7 2T T OBAKRTABR S TW5,

BMRN 77 1 Af5%

WRN /MY = 7455

Bloomberg RNJI

{5 SUiTE] SQ21,5Q22,5Q23,5Q24

QUICK NRIJ500~504, 510~517

REUTERS FRCNRIO1, FRCNRIO2, FRCNRIO3, FRCNRIO4
INTERNET http://qr.nomura.co.jp/jp/frcnri/index.html

H ORI T DA TR ST D

Bloomberg RNPJ <INDEX>

ir (5 RT14 & L <% RNPF/2

QUICK 140

REUTERS JRN

INTERNET http://qr.nomura.co.jp/jp/frcnri/index.html

(FBE B Y AR )

Bloomberg RNSCC <INDEX>

FEEETE RT14 % L < IZ RNSCC/NOMURA

QUICK 130

REUTERS JRNSC

I S A AR
FEEE R OMA BTG SIC BT 2 L 0 5l 7 — X IXB AR AR SE T O — B R
TdH 5 e-AURORA] DS & CHIHAM ATHE,
BRIWEHE
AR ST BEEAY — A FE
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