Nomura Securities Co Ltd, Tokyo
Global Quantitative Research

NOMAURA

RusseII/Nomura EIZIWE'f‘\ oTvI R
INTA—IT R LEa—

2009 &£ 1 Al&, BB/ \Y) 2 —hHVEEL

Russell/Nomura Prime §% Gk FILET) IFRTALE-6.85%TdH o1, VETa Y
ATy RIF-43.07 £Ho1=,

» [\ 2—HEEE] 2009 £ 1 A D Russell/Nomura Prime 188k FILE )X,
A k-685%DTFTEZETRLII, RusseII/Nomura Total Value 31§ % &

20002 A 2H
DF Y LR—

Russell/Nomura Total Growth 18D 1) 2 —> - KT L v F(HET)E+3.69% &
TmY., N 1—BEDOEREG ST, ii’; RusseII/Nomura Small Cap 58t &
Russell/Nomura Large Cap 88D 1) 42— - AT Ly F(ABT)IE+1.25% & 7

Y, MBEOERZRLT=,

w [UEYar AT voRIE-43.07)] BRSBEOEEEEERAZRIVED
AV ATV RIEA43.07 LlEot=, BEREBKEZTHRLE-EALY A
F REMNEE L=,

»  [EERA#ISRD/NT+—< 2 AN BEIF] Russell/Nomura Prime 188U H1T5%
BRIAR) 23— TIEEMERESR. HTXON T+ —T UV ANBREFTH 1=,
R 2 ¥BEZBRCIMD L EETIIARYA—0oNTAFTRELE ST,

» [FEEFETHIIEXE (7974) . LT AKBEHITE (7267)]
Russell/Nomura Prime {6 8B #MTRI-FEES VXU Tl F5ERT —
FLEERE (7974) ThHoto KNT. 2TV &TF A ~h—ILT 4 VTR (3382) ATIU—
NDESENBEN-T-. —H. FEEFLAUIIAAEMIE (7267) ThH-o1-, .

ATV R - )HY—F

AEANBARS ¥V J(FART - BLAH)
FHELS

JEfZ 200504 200505 200506 200507 200508 200509 200510 200511 200512 200601 200602 200603 _
1N 27737 249 ME 418 B 325 BR 642 B 1304 B 571E 865 /B 1019 BlE 467 HE -1.11 B 551 ﬁﬁﬂliﬁﬁ%t S 9 —
2 37 -428 R 1.87 ™hiH 290 jik 225 17 613 37 1299 AR 244 07 748 K  9.82 a7 44207 117 BiE 482 ™
3 TS 431 ER 177 BR 276 ™hi§ 221 i 567 Wil 1201 Wi 209 Wi 6.63 Wil 740 Wi 371 ™iE -2.58 Wil 473
4 R 445 B 162 R 27027 211 FE 560 iR 119037 108 /B 56737 635 F&E 306 HE 280 #lX 433
5 FZX -450/E  -01837 231 F&R 188 /E 249 /B 773 EHE 077 R 500 R 461 /ME 286 NE 687 07 4.18 H_ IJ.I %: 1{
Bz 200604 200605 200606 200607 200608 200609 200610 200611 200612 200701 200702 200703
a7 038 FER -754 27 155 a7 095 /NE! 477 R -08537 161 37 -050 07 591 &R 347 FER 298 FER -1.00 -é—
2 E&R 017 HiH -7.90 KE 1.4 BRX -024 mE 411 miH -097 BkE 1.09 E -060 FX 546 /HE 306 a7  1.99 /NE 141 E*T 1|:|
3 s -070 HE -7.94 W5 061 ®E -056 Mty 407 Fk -1.08 #H 061 Wi -080 KE 503 a7 257 iy 1.78 i -1.60
4 Bk -1.20 o7 -803 ER 053 i -091 37 386 /B -125 FlR 056 FET -0.88 Thim  4.99 TilE 239 ME 109 97 -1.94
5 /NE -207 R -924 R 144 R 544 Bl 38237  -1.32 /B -149 R -169 /HE 310 BE 122 BE 082 BE -2.23
Iz 200704 200705 200706 200707 200708 200709 200710 200711 200712 200801 200802 200803 03-3274-1079
1 & 018 a7 516 /NE 212 /hE -358 FE 448 FR 163 /NE 191 7 515 FR -252 FR -7.66 K -063 /HE -406

2 Wi -067 BE 406 BiR 146 BE -3.65 ™iH 553 07  1.50 i 029 R 528 07 -328 /E  -867 /B -1.08 il -7.58 B

3 a7 -094 W% 325 Wil 119 WIS -387 17 594 ®ME 125 B 018 Wi 544 3% 349 07 -876 37 -1.33 Bk -7.85 katayama-1g31@jp.nomura.com
4 B -097 FlER 325 FR 072237 -410 BlR -6.30 i 122 FEK -006 FER -544 ®E -403 Wi -9.12 M5 -149 FEK -8.47

5 & -125 ME -004 37 065 FHE -415 ME 720 NE -048 IF -027 ME 648 /NE -470 FE -107 HE -239 a7 -9.12
JEfL 200804 200805 200806 200807 200808 200809 200810 200811 200812 200901

1 a7 1519 BE 522 /NE -526 FHE -021 FR -334 FR -103 /NE -164 NE 082K 3.85|FE -5.39
ER 1393 /NE 392 ER -6.14 HE -089 TH -354 /E -113 R -203 i -3.66 i 298 |/hE 653
i 1198 7 383 27 -6.28 i -1.40 /NE -358 ThiF -130 i -203 Bk 418 /B 273 |HiE -7.64
& 1156 % 364 Mm% -6.31 27 -149 07 -382 27 -140 07 -207 FR -46537 228|317 -7.98
MEL 662 BIR 208 BE -6.70 BiR -277 BR 385 MR -162 F®T -21.4 27 761 BIR 202 |BEK -061

BEREAILER GRS

Russell/Nomura Prime
Russell/Nomura Top Cap
Russell/Nomura Large Cap Value
Russell/Nomura Large Cap Growth
/A |Russell/Nomura Small Caj

N

o

GE) VEA—VIIART - BUAHDEDTHY ., ERBEINTULVEL,
() BRESESRMIEMREL 42—

FHESHEASE SRIFHREUE2— T100-8130 REMBFRAXKFE 2-2-2 7—/\> Ry FXFHEEIL

COLR— K&, &ﬁﬂ%m#%tféﬁﬁwhmiﬁ DEMELILNT, hﬁ@%éa%tLrﬁﬁb#%wrm&u;&&_:wbt MZIE. BHEBEHICEVTHEISNESRBESE
FERLTODELNRAICOWTRBLAESNSBENHY FT, BAOER, Rl oﬁ%&im_b@ﬁ_EEOﬂﬁtféégotﬁﬁuurL$¢Q_ouﬁ M, EETELEEXD
NOBERISESVTHERSNTNETA, FHELE, TOERESIUTSRCHL CEEZEZASILOTESY FHA, COLR—FCEBINBRIE, FRBIS ;mé*uwﬁ_rm FEE
CEDHBELBHYET, BRBELLUVZORRA CHITHNKR LT, VT AOBBAR. CHOLR— F-RBESNTECOVT, BLELLTLSBELBYET. BRBELLVZO
BaHThHIBHF— LT VTR, COLR— FCRBEIAISE, ThOERCESH TV AL, ENEOROSMREBRICOVT, BIMEEELIFEYH nvvgyﬁﬁgtu
SBENBHY . it%&éaaﬁfﬁﬁihaztﬁhUi¢oEﬁﬁ#m,§®p$—htﬁﬁént%ﬁtﬁbr,m%%@&ﬁﬁ?%ﬁ%om&—txi%wb,wo%nboﬂ—txm
BHEETS CEhBYET, COLR— hiE, BRBENSERIERT 5LV S ARTOREBVELTHYET, BRINELFSEHBY TOERCESL, cOLR— FOLAEZEH L
—YOEFIEHMHEFICRBLTE Y., BEFHELERBUEHEZMOT. VABLENTHN. B CHERELEREFETHOEVESICBROWLET



Russell/Nomura BAR%A T Y I RINT+—I X - LEa—

2009/2/2

1.

09 1AM Prime g
B OCRFLET) (.

Russell/Nomura BAR¥%A VT v 9 R/INT+—<I VAR

2009 4= 1 AlCkB T 5. HARKH S 08X 2759 Russell/Nomura Prime 4% Ck K
JVEETC) 1 XHTH HE-6.85% & 7o 7=, A CR—ATH ., FiH H-7.64%D FETH -7,

- 0 3 N _ _
6.85%MD T % 2009 4F 1 HRKf R D258 L— b (A RAEMEL AT : BASRAT) 132008 4 12 H KEf R0
90.28 /5, 8951 HEZr o7,
K& 1 Russel/Nomura Prime 88 AR/ T+ —< VR
1,400 Russell/Nomura Prime g%k
1,200
USKJLETPrimetg$k
1,000
800 r % TPrimefg%k
600
08/1 08/2 08/3 08/4 08/5 08/6 08/7 08/8 08/9 08/10 08/11 08/12 09/1
(%) AR)A—2 (USKILR—X)
100
5.0
0.0
-5.0
-10.0
-150
-20.0
08/1 08/2 08/3 08/4 08/5 08/6 08/7 08/8 08/9 08/10 08/11 08/12 09/1
(%) AXR)A—2 (HR—X)
15.0
10.0
5.0
0.0
-5.0
-10.0
-15.0
-20.0
-25.0
08/1 08/2 08/3 08/4 08/5 08/6 08/7 08/8 08/9 08/10 08/11 08/12 09/1
() VA —VIFBESAHRD LD THY | FRREE SN TR,
(HFT) BArsEsam T rette s & —

DLHR—FIE, FEHMOSE L GHBROBREM—DEAMEL-HOT, REHFEENE LTERLELOTERHY FHA, COLKR—MIE, FREHICSLDTHERT
HABTHAZFEZER L TOVAEVERICOVTRBEN L INIBENHY FT ., HBHOBR, REFIORERERL, SERCBEFOHETASSELD I:e}'oIE,EL\L\T— LFET, cOL
R=FE, EETELLEEZALNDERICEDSVTERSNTVETH, HHEBHE. ZOERESLIUELECBALTHEEZE530TRHYFELA. CcOLKR—FIEHSH
CERE. ERBICE T3 THY . FELSEDLIEENHYET.,. BHESS IV ZTOHRIMTHIBFNF—LT1 VIV AOEBEIF, COLER—MIRBHINIGEHITD
WT, BELVBELLTVWAEENHYFT, HHEZSLIUVZOREULTHIHFHRA—ILT VYR, COLKR— KRB INIEEE. ThORFISEICAT 3. &PTO
HOSEREFRICOVT, BWVFLFLERYRLORI L3 VvEFLTVRBENHY ., F-SERECHECTEZTI>CEAHYET, HBHEHE, COLKR- MIBES
NI=RHICH LT, 5IREOREMIEBTOMY—EXFRBL, A OEINLOY—ERDEFLETSI_ENHYET. COLKR—FE, BRESPOEERBTLHENVSHE
TOABAVEZLTCHEYET, RESAFELESERRY TTHEACESD, COLR—FOLAELIEHS T —UIOEREHEHERCRELTSY . BEFHELRIBRNLETEE
BHd. WALLENTHN., B CERF-FEEFLZTHOAEVKIICEBELWLET



Russell/Nomura BAR%A T Y I RINT+—I X - LEa— 2009/2/2

NY 1—HES KE 21X AZANBIDY Z—2 2T Ly KB TO)OHARHEEZ TR LTV,
Fro, KE 3 X 5, 27 (RHli#REE BAL 50%EL 1) | FlZe (KA - N Y = —FE) |
R (KM - Zo—2kk) | INHE WS DDAX A NVRFIZE D AR Z—2
(HEODOT o F o 72K LTWD,

2009 - 1 HiZ, BOMBRAZANVDOARY Z—r B~ AT RAEIRol-, ZOHTH
KN R D &L El (KL - Y 2 —8R) Db BIf e 7 r—~ v A&7z (K
#3) . NVa— - Ju—ADKKTRS L, 7 a—AfIE-9.35%TH > 7= D%t
L. NY 2 —FRIE-5.67%ICE-~7-, Xk, NV a—fLre—2p Y ¥ —
Ve AT Ly R, 43.69% & Ao oTe, KA - NY o — RO RT g —< 2 ZADFEXHY
R Th o1l NY 2—KRRDONT y—~v U A BB L EE D | 2008 4F 9
ALURNY 2 — AL OB E RKRE SR LT, —F, M REIORBE TR & /)
TR -6.53% CTdH > 7= D% L, KUKKIZ-7.78% CTH-72, Zh kv, /MikkE K
BRRD Y 2 —2 « A7 Ly RIE +1.25% & 72 0 /NEHER O 2R LTz (K% 2)

KEk2 JVA—2-RTLvy FROARMR

(%)
Value—Growth

7.0
Value
- - -1.39
Growth 20 -1.78 —248
-3.0
08/1 08/2 08/3 08/4 08/5 08/6 08/7 08/8 08/9 08/10 08/11 08/12 09/1
) Small-Large
Small 80
Large ’ —6.11

-8.0
08/1 08/2 08/3 08/4 08/5 08/6 08/7 08/8 08/9  08/10 08/11 08/12  09/1

() Value-Growth | % Value & Growth @ U % —> D7, Small-Large (% Small & Large DY ¥ —>D#ETH D,
U —FHET - BEARO LD TH Y | FREH S TR0,
(AT B s aml TPt v 2 —

COLR— k. HEHMDOSE L GOERORUEM—DBENEL-LOT, BAHFZEMNE LTERLELOTESHY FHA, CDLR—MIIE, FHEFICEVTHER
BARFHABTEERL TORVERIC OV TRBAZ SN IBEAHY FT, BMORR, BEHBOBERRTE, SEHCHFOHBMTAISLSICBEALNILET, cOL
R—bE FETETHEZZONABERHEIVTHERSIATOETA, BHEZE. TOEEESSVZLMEICHLTEEZESLOTRHY FA, cOLKR— MIEHIA
RERIE, FRAICHETAHEMTHY, FELULEDIFGAHYET, GFHBESELUTORRUTHAFTNA—ILT 1 Y/ ROBBARK, COLKR— MZEBSAFEERIZD
WT, BLESLTWAHANHYEY. BHBESLVTOBRIU THAIFHE—IL T+ VT RIE, COLR— MIRBSNEEE, TAGHEFICEIAT a0, £MED
MOFBMREFRICOVT, BIMFLILERYBFLORI L aVEELTVSBENHY, FLSRECHMETHAZTICEAHYET, BHNERE, COLKR—FBHS
NERISH LT, SIREDRERTESTOMY —EREZRUL, NOTNODI—ERDBFETI_ENHYET . COLKR— ML, FREFHLSEERRT LV SHE
TOHREHNEZLTEYET, BESAFLESERRBY TTHERACESL, COLR— FOVHELEF L —CI0RHIHERESFICRELTHY . EFHELIIBRRNLHEE
MHd. LW E2ENTHN. R CENELIERFETHOEVLSCEROWLES

|
[\]
|



— o N
Russell/Nomura BA¥A TV I RINTH—I VA - LEa— 2009/2/2
R%z3 RAAMIWAHART XV (FHET - BEHAHA)

IEG 200504 200505 200506 200507 200508 200509 200510 200511 200512 200601 200602 200603
1 B 277 a7 249 INEY 418 /NEY 325 Bl 6.42 EE 1304 /E 571 BiE 865 /A 1019 ElR 467 EE  -1.11 /B 551
2 a7 -428 ik 1.87 hiH 290 Kk 225 37 61337 1299 El® 244 OF 748 & 9.32 07 442 07 117 K 482
3 Tis 431 F&' 177 F%x 276 Hiis 221 Wi 567 HiE 1201 i 2.09 i 6.63 Hi% 740 Wi§ 371 mii -2.58 Wi 473
4 FE -445THE 162 K 27037 211 BE 560 K 11.90 a7 1.08 /N 567 37 6.35 i 3.06 FiE -289 Bl 433
5 ElZ -450/E 01837 231 ElR 188 /E 249 B 773 EE 077 % 500 FE 461 /E 286 /B -687 a7 418

B 200604 200605 200606 200607 200608 200609 200610 200611 200612 200701 200702 200703
1 37 038 BE -754 a7 155 37 095 /B 477 @K -08537 161 37 -050 I7 591 ElR 347 B|ER 298 FE -1.00
2 EZ 017 HiE -790 K 1.14 BR -024 BE 411 M5 -097 K 1.09 BE 060 ZE 546 /E 306 27 199 /B 141
3 Wi -070 FE -7.94 WiE 061 K -056 HiH 407 FE -1.08 #iH 061 HiiH -080 FE 5038 7 257 Wi 1.78 i -1.60
4 EiE -120 37 -803 EE 053 m@iH  -091 37 386 NE!  -1.25 Bk 056 T -0.88 whiH 499 HiH 239 /E 109 a7 -1.94
5 B 207 /B -924 NEY 144 B 544 EBlER 38237  -1.32 /0B 149 E 169 /NE 310 BE 122 K 082 BE -2.23

JEGz 200704 200705 200706 200707 200708 200709 200710 200711 200712 200801 200802 200803
1 B&E -013 a7 516 /E 212 /B! -358 FiE -448 FR 163 /NE 191 07 515 E& -252 ER -766 &K -063 /NE -406
2 T -067 Bk 406 Bk 146 BiE -3.65 ™iE -553 17 1.50 % 029 RE -523 37 -328 /B -867 /B -108 ThiH -7.58
3 a7 -094 hi§ 325 Wiy 119 HiH -387 7 -594 HE 125 K 018 TitH 544 hiH -349 07 -876 37 -1.33 HE -7.85
4 NES 097 EE 325 EE 07237 -410 ER -630 iy 122 E%X -006 R -544 ®E -403 thiH -9.12 HiH -149 E|T -847
5 E& -125 /B -004 7 065 FER -415 B -720 /HhE -048 a7 -027 /ME 648 /B -470 [FKE -107 FR -239 37 -9.12

JEHz 200804 200805 200806 200807 200808 200809 200810 200811 200812 200901
1 a7 1519 gk 522 /)E -526 FER -021 FER -3.34 F|E -103 /)NE -164 /)E 0.82 gk 3.85[EI&X -5.39
2 E% 1393 /B 392 EER -6.14 /NE -089 WiH -354 HE -11.3 BE -203 TiH -3.66 miiH 298 |/hE  -6.53
3 % 1193 7 383 I7 -6.28 whi§ -1.40 /E -358 w5 -13.0 Hi5 -203 ELE -4.18 /B 273 |Hhi§ -7.64
4 |pEE 1156 WiH 364 ™iH -6.31 I7 -149 I7 -382 O7 -140 37 -207 ElR -465237 228 |37 -7.98
5 /B 662 EER 208 Bk -6.70 BiE -277 BiE -385 EiE -162 ElR -21.4 a7  -761 Bl® 202 |fkE -961

BEREAILER IR
™15 |Russell/Nomura Prime
a7 |Russell/Nomura Top Cap
%)% [Russell/Nomura Large Cap Value
B |Russell/Nomura Large Cap Growth
/P [Russell/Nomura Small Cap

(1) BfTIE%, U&= 03M&ET - BSALD L0 TH D, ERBEE I LTV,

(HFT) BRI T e v 2 —

COLR—hE, REHOSELGHERORBEMR—DEMELZLOT, REBDFEEMELTHERLEZIOTESHY FHA. OLKR—MZE, HBHEBHFICEVTHEIESFN
BHREFEER L TOLBVERICOVWTREN G SN BBENHY FTT, WROER, REHFORKRRERZ. BEHRBFOHE TR E S LS CBBOWLET, COLKR— M,
EHETEDLEZONBFRICESOTHERSATOETA, HNEHL. TOERESSURLEICELTEEZAESL0TRHY FA. COLR—MIRBBSIBRE, R
BIZHEIT2HETHY . FEGLLELIBZENHYET, BHBEHBLVZORKUTHIFHA—ILT 4 VT RAORBARK, COLKR— MIEBHSWEHFITOVT, BLWELLT
WBBENHYFET ., BRBHFELVTORIUTHIHMRAR—ILT 4 VT RIE. CTOLR— MIRBB SIS, ThOEFICEICH T ar, AP TOROERIREFRRIZDON
T, BWFLFLERYBEORD L a VvERLTWAEANHY ., FLSRECHETREZTS2EAHYET, BHEHFT. COLKR— BB IhRHIIH LT, 5I1%%F0
RABRTEBZOMBY—EXZREL. HOETALOY—ERDBFETIEA/HYFET, COLR— I, BREFHASERRRIILEVSIHETOHARAVEZLTEYET. 2
HENFLEBEHRBY TIERACES L, COLR—FOLNEEES L —UIOEFBEMESFICRELTEY . EFHELEBBNETEEMOLT. LAHELEHTHIL., RIFT
BERFEFEEFETODLEVESITBBALWELET,
—3—



Russell/Nomura BAMA VT VO RNTH#—I VA - LEa— 2009/2/2

JEDCayv 4Ty Russell/Nomura Total Market 5452tk 9" 5 874K O SEREE EBhm 2 7R

P RlF-43.07 &R Y, Vevary -ArTyv 7 A%RLE (KFE4) . 2009 41 H1X-43.07 &7

ALY LT ol WMERBKEZFTER LA DHELY , ~ A4 FREOBEN AL O
Too BEIFEESNEDS 179 $610. T HEESNEIL 751 8 Ch 72, T
FHEESHENBA LI2Z ik, SHOVEY sy - AT v 7 AD
A SGE LT,

K4 VEDaV AVTYIRENRTHF—I VR

1600 Russell/NOMURA Prime 5%k
1200
1000
800
600
400
200
JESIAUTIHR 7 40
430
420
[\ T\ I
LV/’ ‘\J -10
-20
-30
-40
-50
-60

00/2 00/8 01/2 01/8 02/2 02/8 03/2 03/8 04/2 04/8 05/2 05/8 06/2 06/8 07/2 07/8 08/2 08/8

S ABE THBE
Z’T’ gt QA T

2009401 8| -43.07 179 751
2008412 H -55.98 190 972

(B Vevary ATy Axeidk, (EHEESHE— T HEESME) A2 < 100 CHH X2 EEoEES
ZRTHETH D, 2009 4 1 A OAEGNENT 1,328 $6iH, SR TARIXBPAT B OV 23 TAR T 2 - BB FIZE 2 FvC
W%, ZZTlE, B4EF% Russell/Nomura Total Market FE5UZ & 028 & L, A RKER TAE & ail = lo gk sz
BB PAE O B S W TEH LT 5,

(AT Bk sl T v & —

COLR—hE, REHOSELGHERORBEMR—DEMELZLOT, REBDFEEMELTHERLEZIOTESHY FHA. OLKR—MZE, HBHEBHFICEVTHEIESFN
BHREFEER L TOLBVERICOVWTREN G SN BBENHY FTT, WROER, REHFORKRRERZ. BEHRBFOHE TR E S LS CBBOWLET, COLKR— M,
EHETEDLEZONBFRICESOTHERSATOETA, HNEHL. TOERESSURLEICELTEEZAESL0TRHY FA. COLR—MIRBBSIBRE, R
BIZHEIT2HETHY . FEGLLELIBZENHYET, BHBEHBLVZORKUTHIFHA—ILT 4 VT RAORBARK, COLKR— MIEBHSWEHFITOVT, BLWELLT
WBBENHYFET ., BRBHFELVTORIUTHIHMRAR—ILT 4 VT RIE. CTOLR— MIRBB SIS, ThOEFICEICH T ar, AP TOROERIREFRRIZDON
T, BWFLFLERYBEORD L a VvERLTWAEANHY ., FLSRECHETREZTS2EAHYET, BHEHFT. COLKR— BB IhRHIIH LT, 5I1%%F0
RABRTEBZOMBY—EXZREL. HOETALOY—ERDBFETIEA/HYFET, COLR— I, BREFHASERRRIILEVSIHETOHARAVEZLTEYET. 2
HENFLEBEHRBY TIERACES L, COLR—FOLNEEES L —UIOEFBEMESFICRELTEY . EFHELEBBNETEEMOLT. LAHELEHTHIL., RIFT
BERFEFEEFETODLEVESITBBALWELET,
—4—



Russell/Nomura BAMA VT VO RNTH#—I VA - LEa— 2009/2/2

2. ¥BEHNIA—T R LEa—

NRIF—TUREB Prime 54012385 T, 2009 45 1 H DO/ 7 —~ U AR b Bino - ¥

FHEEME. oz (T WG TH o7, FEMOFTH RO KRY Z—13+1.19% TH -

DEBETAFRY 2o WOT, EHITEEF0I3%)D AR Y Z—r BEinolz, b 2 RS

a2— DY BLEMOARY 4 — NI T~ A F AL ol ZOHTH/RT 4
= VU ADEADRHI BN T2 DIZ VT - T, RTAHO ARY & —
13-19.67% T 7=, RUVT, RENFEH(-16.96%). Z D4l ¥ (-15.75%)
REDARY Z— 2 MED o T, Prime DAAOFEEIZBWTH, AL 147
DH¥MEIZTHARY ZF—rBE<, tMoFREDEBTHRY ¥ —r B~ AT
2L HEmB RN (MES5)

K=* 5. Russel/Nomura 2£F&H/87 +—< U R (LAL - FHL 10 %758)

1 Prime -7.64 | Large Value -5.39 |Large Growth -9.61 |Small -6.53
Prime Large Value Large Growth Small
1 Bk AR 119 |ramies 1563 [HSR-LEHEA 10.69 | g% 6.74
2 HIFTE 0.13 |#iik Ftkas 1.89 | sk FAHEER 192 |EES -1.67
KJEIES -2.88 |15 146 |G- BRES 223 | &EH&A -2.73
£ | 4 KkE-BHE 327 | SR - RS 071 [E5E -2.31 |$R1T% -2.80
i | 5 HSR-TRHER -350 |{£2 -2.66 |imE% -2.77 | EN5EE -2.81
X% | 6 BR-HRE -4.45 | ek e R 382 |BR-HRE -A57 |Eik FAMEER -3.20
B 7 E=EE -5.90 |BR-HR%E -A27 | fi% -5.01 |JKE-BME -3.38
8 £BRES -5.93 | BRI -4.38 |=E% -5.90 | E#R-BIEE -4.48
9 % -6.17 |EER 501 |[EEM -6.73 | EEHR -4.63
10 EER -6.24 | R - BIEE -6.09 | Rie% 750 |EEER % -5.09
Prime Large Value Large Growth Small
1 7L 7 -4 -19.67 [V T - #E 2173 |k -25.87 | /LT - 4R -16.49
2 TEIEE -16.96 |z £ FhZE -19.34 [T -4 -17.90 | 2= - SEHBTE -16.23
3 ZOfthiERE -15.75 | &% -16.75 | REpEE -17.89 |J L8 S, -1551
T | 4388 -14.74 | NGz -15.71 [Ihse -16.05 |{Rpa e -14.00
i | 5z -13.78 | S L85 -15.02 |z thE & -15.76 | HSR -+ REG -13.64
% | 6 /iEE -13.67 |pEEE -13.91 |z th &Rk -15.43 | R EhEE -13.00
B | 7 pE-EREEE -13.65 | T EpEX -13.73 |31 - A M e MR | % -13.61 | Z D& & -12.17
8 B -13.48 | g - EHMBEE -12.79 | i R -1261 | B AREA -10.52
9 FE%5 - R EMENE % -12.53 | AR & -12.52 |3 L8 G -12.58 | ek 2R -9.91
10 #4648 -10.39 | &5 -12.06 |t -12.58 | & & -8.35

() BT (%) o VA= A3MET - BMAHZDO LD TH Y, FREH I TH2RL,
(HHAT) Bk AR T2t v 7 —

COLR—hE, REHOSELGHERORBEMR—DEMELZLOT, REBDFEEMELTHERLEZIOTESHY FHA. OLKR—MZE, HBHEBHFICEVTHEIESFN
BHREFEER L TOLBVERICOVWTREN G SN BBENHY FTT, WROER, REHFORKRRERZ. BEHRBFOHE TR E S LS CBBOWLET, COLKR— M,
EHETEDLEZONBFRICESOTHERSATOETA, HNEHL. TOERESSURLEICELTEEZAESL0TRHY FA. COLR—MIRBBSIBRE, R
BIZHEIT2HETHY . FEGLLELIBZENHYET, BHBEHBLVZORKUTHIFHA—ILT 4 VT RAORBARK, COLKR— MIEBHSWEHFITOVT, BLWELLT
WBBENHYFET ., BRBHFELVTORIUTHIHMRAR—ILT 4 VT RIE. CTOLR— MIRBB SIS, ThOEFICEICH T ar, AP TOROERIREFRRIZDON
T, BWFLFLERYBEORD L a VvERLTWAEANHY ., FLSRECHETREZTS2EAHYET, BHEHFT. COLKR— BB IhRHIIH LT, 5I1%%F0
RABRTEBZOMBY—EXZREL. HOETALOY—ERDBFETIEA/HYFET, COLR— I, BREFHASERRRIILEVSIHETOHARAVEZLTEYET. 2
HENFLEBEHRBY TIERACES L, COLR—FOLNEEES L —UIOEFBEMESFICRELTEY . EFHELEBBNETEEMOLT. LAHELEHTHIL., RIFT
BERFEFEEFETODLEVESITBBALWELET,
—5H—



Russell/Nomura BAMA VT VO RNTH#—I VA - LEa— 2009/2/2

3. BARMBEHNT+—<T 2R - LEa—

SEERTHIIEXRE MBS DEFEEA~D T =~V AFEEET X T L, TORR
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Russell/Nomura Prime fR¥tA T 28080 5 B K5 (7974) 2
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WNT, BT &TA « R—TF 1 7 A (3382) T-0.249%. =% UF) 7
4L Zu—7F (8306) T-0185% T o712, TNZENDHKY ¥
— UERTA H-20.16%, -7.10% & 72572, 2L OEaRRIX. Top 52X Large
Growth 5828\ TH, KER~vA T RAOFLGELZRL T\, —FH, %
5 e ATV R F T3 (7267) T+0.118%., H ¥k U # — XA H H+8.60%
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Q&A Russell/Nomura BAR%A T v 9 RIZDWT

Q: Russell/Nomura HAERA T v 7 Ao TAITE D ?

A:Russell/Nomura HAKEA > 7 v 7 A3KE, 7T 27 T vl o_=— L B 4m
TrEfgtt o 2 — B FERSE L7 HAMRARE R X A VR F~—7 TT,

Prime 4 > Tv 9 A

A . (1000 $4®)
Small Cap Core € T v 5 R
(2 B SAADBHES (350 $&#)
S S / MicroCap € T 7 R
SR } S~ THs% (750 )
EERIR _ . | )+ ‘ LargeCap 4 ¥ TY IR
Bfigaze  MidCap A2 F v T2 ( (42 85% : 300 $##R)

Mid-SmallCap 1 T v I R

SmallCap 1 T v 7 R (TF4z 50% : 1350 $4#R)

I Value f > Tv 9 R Growth 4 T v 49 R

(#7AR%E 2009 4F- 1 A 30 HHI(E)
Ih &1E PBR

Z Ofhiz 33 ZEFER A T v 7 A (Total Market, #i#%1. Value, Growth, Prime) & & X
T ET, 2k, HERIA 7 v 7 AOGFEREIL, ZERFHIFRIERE ORHMIHRE T3,
Value.” Growth - > 7 v 7 AD5FEEIEIL, BEEARDOEHEIEIL LT-{ELE PBR T,

Q: Russell/Nomura HAEA VT v 7 ADA— LT v 7 138 W2h 0 3002

A: http://gr.nomura.co.jp/jp/frenri/docs/RN_rule200808.pdf
EIELTEEN,

Q: Russell/Nomura HARRA > T v 7 ADT =X 2RI OTTN, I TRAELNETN?

A LTOFHEmAR TR T T,

Bloomberg : RNJI

{5 SliTE] : SQ21, SQ22, SQ23, SQ24

QUICK : NRIJ500~504, 510~517

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