
Note: Based on data as of October 15, 2024.
Note: Turnover ratio is [Σ| market cap weighting before reconfiguration – market cap weighting after reconfiguration | / 2]

The Russell/Nomura Japan Equity Indexes' annual 
reconstitution will be implemented on November 20, 
2024 (after close on November 19, 2024).  Right is a 
summary of the reconstitution.  Information on 
additions and deletions to the indexes is available 
from the following URL:

http://qr.nomuraholdings.com/en/frcnri/docs/eq20241
1e.csv

Note) By the time of annual reconstitution on 
November 20, 2024 (after close on November 19, 
2024), there might as well be changes in a stock’s 
capital structure or in the composition of the index.

November 1, 2024

Turnover
Pre Post Diff Deletes Adds Pre Post Diff

Total 1,385 1,300 -85 120 35 100.00% 100.00% - 1.4%
Value 1,009 996 -13 97 84 47.50% 49.93% 2.43% 12.6%
Growth 717 658 -59 143 84 52.50% 50.07% -2.43% 11.8%

Large 298 250 -48 52 4 86.57% 84.50% -2.07% 3.2%
Value 199 175 -24 46 22 39.16% 40.02% 0.86% 14.0%
Growth 192 156 -36 47 11 47.41% 44.48% -2.92% 12.6%

Top 50 50 0 6 6 50.66% 51.93% 1.27% 7.7%
Value 28 32 4 4 8 19.46% 21.03% 1.57% 17.9%
Growth 38 39 1 6 7 31.19% 30.90% -0.30% 14.5%

Mid 248 200 -48 58 10 35.91% 32.57% -3.34% 17.4%
Value 171 143 -28 48 20 19.70% 18.99% -0.71% 21.4%
Growth 154 117 -37 49 12 16.21% 13.58% -2.63% 27.8%

Mid-Small 1,335 1,250 -85 126 41 49.34% 48.07% -1.27% 8.6%
Value 981 964 -17 99 82 28.04% 28.90% 0.86% 15.4%
Growth 679 619 -60 145 85 21.30% 19.17% -2.13% 21.7%

Small 1,087 1,050 -37 123 86 13.43% 15.50% 2.07% 17.8%
Value 810 821 11 91 102 8.34% 9.91% 1.57% 24.0%
Growth 525 502 -23 121 98 5.09% 5.59% 0.50% 23.3%

Small Core 347 350 3 65 68 8.89% 10.61% 1.72% 26.9%
Value 239 260 21 46 67 5.27% 6.62% 1.35% 33.3%
Growth 189 182 -7 54 47 3.62% 3.99% 0.37% 28.5%

Micro 740 700 -40 132 92 4.54% 4.89% 0.35% 18.3%
Value 571 561 -10 93 83 3.07% 3.29% 0.22% 21.2%
Growth 336 320 -16 103 87 1.47% 1.60% 0.13% 31.5%

Prime 989 1,000 11 32 43 98.33% 98.70% 0.37% 1.5%
Value 703 754 51 37 88 46.32% 49.00% 2.67% 12.8%
Growth 544 528 -16 82 66 52.01% 49.70% -2.30% 11.7%

Number of stocks % of total market cap
Rebalancing summary
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http://qr.nomuraholdings.com/en/frcnri/docs/eq202411e.csv
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Note: Based on data as of October 15, 2024. 

Sectors by styles – Number of constituents and weights: Total Market

Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff
FISHERY,AGRICULTURE &
FORESTRY

6 5 -1 0.08% 0.08% 0.00% 5 5 0 0.16% 0.16% 0.00% 3 －  -3 0.02% －    -0.02%

MINING 5 5 0 0.32% 0.30% -0.03% 5 5 0 0.68% 0.59% -0.09% 1 1 0 0.01% 0.01% 0.00%
CONSTRUCTION 64 61 -3 2.13% 2.13% -0.01% 60 57 -3 4.10% 3.79% -0.31% 22 26 4 0.36% 0.47% 0.11%
FOODS 59 54 -5 3.15% 3.17% 0.03% 47 47 0 2.18% 2.67% 0.49% 34 26 -8 4.02% 3.68% -0.35%
TEXTILES & APPARELS 18 17 -1 0.38% 0.36% -0.02% 16 16 0 0.69% 0.65% -0.04% 3 5 2 0.10% 0.08% -0.02%
PULP & PAPER 8 7 -1 0.15% 0.15% 0.00% 8 7 -1 0.32% 0.29% -0.02% －  －  －  －    －    －    
CHEMICALS 100 96 -4 5.84% 5.89% 0.04% 78 82 4 4.51% 4.85% 0.34% 48 42 -6 7.04% 6.92% -0.13%
PHARMACEUTICAL 32 33 1 4.66% 4.82% 0.16% 22 26 4 2.89% 3.21% 0.33% 19 24 5 6.26% 6.41% 0.15%
OIL & COAL PRODUCTS 4 4 0 0.58% 0.56% -0.01% 4 4 0 1.21% 1.12% -0.09% －  －  －  －    －    －    
RUBBER PRODUCTS 10 10 0 0.59% 0.60% 0.00% 10 10 0 1.04% 1.20% 0.15% 3 1 -2 0.19% 0.00% -0.19%
GLASS & CERAMICS PRODUCTS 23 22 -1 0.72% 0.71% -0.01% 21 20 -1 1.21% 0.99% -0.22% 9 9 0 0.28% 0.43% 0.16%
IRON & STEEL 20 20 0 0.77% 0.78% 0.01% 20 20 0 1.62% 1.57% -0.05% 1 －  -1 0.01% －    -0.01%
NONFERROUS METALS 18 16 -2 0.82% 0.83% 0.01% 16 14 -2 1.64% 1.23% -0.41% 4 4 0 0.08% 0.43% 0.35%
METAL PRODUCTS 21 20 -1 0.48% 0.47% 0.00% 21 19 -2 0.75% 0.70% -0.05% 7 7 0 0.23% 0.25% 0.02%
MACHINERY 101 93 -8 5.60% 5.61% 0.01% 83 79 -4 4.54% 3.73% -0.81% 53 45 -8 6.57% 7.49% 0.92%
ELECTRIC APPLIANCES 123 110 -13 18.98% 19.03% 0.05% 90 86 -4 8.85% 6.99% -1.85% 73 70 -3 28.16% 31.04% 2.89%
TRANSPORTATION EQUIPMENT 41 39 -2 6.00% 5.96% -0.05% 40 38 -2 8.78% 11.20% 2.41% 7 3 -4 3.49% 0.73% -2.76%
PRECISION INSTRUMENTS 24 24 0 2.68% 2.66% -0.02% 15 15 0 0.40% 0.41% 0.01% 15 17 2 4.74% 4.90% 0.17%
OTHER PRODUCTS 33 30 -3 2.49% 2.48% -0.01% 22 21 -1 1.03% 1.05% 0.02% 19 20 1 3.81% 3.90% 0.09%
ELECTRIC POWER & GAS 21 21 0 1.31% 1.30% -0.01% 20 20 0 2.74% 2.59% -0.15% 3 2 -1 0.02% 0.01% -0.01%
LAND TRANSPORTATION 36 35 -1 2.25% 2.23% -0.02% 31 32 1 3.38% 3.91% 0.53% 22 13 -9 1.24% 0.57% -0.67%
MARINE TRANSPORTATION 6 5 -1 0.79% 0.75% -0.04% 6 5 -1 1.66% 1.51% -0.15% －  －  －  －    －    －    
AIR TRANSPORTATION 3 2 -1 0.33% 0.33% 0.00% 2 2 0 0.27% 0.62% 0.35% 3 1 -2 0.39% 0.05% -0.35%
WAREHOUSING & HARBOR
TRANSPORTATION SERVICES

8 7 -1 0.15% 0.13% -0.01% 8 7 -1 0.29% 0.25% -0.04% 1 1 0 0.01% 0.01% 0.00%

INFORMATION &
COMMUNICATION

121 114 -7 7.97% 7.90% -0.07% 36 38 2 4.28% 6.12% 1.84% 106 98 -8 11.31% 9.67% -1.64%

WHOLESALE TRADE 100 95 -5 6.82% 6.78% -0.04% 88 87 -1 9.73% 9.69% -0.04% 44 40 -4 4.19% 3.88% -0.30%
RETAIL TRADE 122 118 -4 4.23% 4.33% 0.10% 65 66 1 2.37% 2.43% 0.06% 87 83 -4 5.91% 6.22% 0.31%
BANKS 66 64 -2 7.43% 7.49% 0.06% 66 63 -3 15.57% 14.88% -0.69% 2 3 1 0.07% 0.12% 0.06%
SECURITIES & COMMODITY
 FUTURES

19 19 0 0.82% 0.81% -0.01% 14 15 1 1.60% 1.51% -0.09% 7 9 2 0.11% 0.11% 0.00%

INSURANCE 9 8 -1 3.33% 3.27% -0.06% 8 8 0 4.54% 3.68% -0.86% 4 4 0 2.23% 2.86% 0.63%
OTHER FINANCING BUSINESS 19 19 0 1.24% 1.25% 0.01% 16 16 0 1.96% 1.88% -0.08% 4 5 1 0.59% 0.62% 0.03%
REAL ESTATE 43 40 -3 1.88% 1.86% -0.01% 32 30 -2 3.03% 2.94% -0.09% 26 24 -2 0.84% 0.79% -0.05%
SERVICES 102 87 -15 5.01% 4.97% -0.03% 34 36 2 1.98% 1.59% -0.39% 87 75 -12 7.74% 8.35% 0.60%

Total 1385 1300 -85 100.00% 100.00% －    1009 996 -13 100.00% 100.00% －    717 658 -59 100.00% 100.00% －    

Total Market Growth
Number of stocks Sector weightsSector weights

Total Market
Sector weightsNumber of stocks Number of stocks

Total Market Value
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Note: Based on data as of October 15, 2024. 

Sectors by styles – Number of constituents and weights: Large Cap 

Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff
FISHERY,AGRICULTURE &
FORESTRY

－  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    

MINING 1 1 0 0.33% 0.30% -0.03% 1 1 0 0.72% 0.64% -0.09% －  －  －  －    －    －    
CONSTRUCTION 10 7 -3 1.68% 1.56% -0.12% 10 7 -3 3.54% 3.03% -0.52% 6 5 -1 0.14% 0.24% 0.10%
FOODS 13 10 -3 2.87% 2.78% -0.10% 9 7 -2 1.68% 2.03% 0.35% 12 9 -3 3.85% 3.45% -0.41%
TEXTILES & APPARELS 1 1 0 0.18% 0.19% 0.01% 1 1 0 0.41% 0.40% -0.01% －  －  －  －    －    －    
PULP & PAPER 1 －  -1 0.07% －    -0.07% 1 －  -1 0.16% －    -0.16% －  －  －  －    －    －    
CHEMICALS 25 19 -6 5.64% 5.52% -0.12% 16 13 -3 3.82% 4.01% 0.19% 16 11 -5 7.14% 6.87% -0.27%
PHARMACEUTICAL 11 11 0 5.00% 5.30% 0.30% 6 8 2 3.01% 3.45% 0.45% 10 10 0 6.65% 6.96% 0.31%
OIL & COAL PRODUCTS 3 3 0 0.66% 0.66% 0.00% 3 3 0 1.45% 1.38% -0.06% －  －  －  －    －    －    
RUBBER PRODUCTS 2 1 -1 0.56% 0.52% -0.04% 2 1 -1 1.00% 1.09% 0.09% 1 －  -1 0.19% －    -0.19%
GLASS & CERAMICS PRODUCTS 5 4 -1 0.51% 0.45% -0.06% 5 4 -1 0.98% 0.73% -0.25% 2 2 0 0.12% 0.20% 0.08%
IRON & STEEL 3 3 0 0.70% 0.72% 0.03% 3 3 0 1.54% 1.53% -0.01% －  －  －  －    －    －    
NONFERROUS METALS 3 3 0 0.49% 0.66% 0.17% 3 2 -1 1.08% 0.94% -0.14% －  1 1 －    0.41% 0.41%
METAL PRODUCTS 4 3 -1 0.34% 0.29% -0.06% 4 2 -2 0.49% 0.37% -0.12% 3 1 -2 0.22% 0.22% -0.01%
MACHINERY 20 14 -6 5.41% 5.24% -0.17% 15 9 -6 3.98% 2.69% -1.29% 15 12 -3 6.59% 7.53% 0.94%
ELECTRIC APPLIANCES 37 33 -4 20.75% 21.04% 0.29% 19 21 2 9.05% 6.76% -2.29% 32 28 -4 30.42% 33.89% 3.47%
TRANSPORTATION EQUIPMENT 14 13 -1 6.63% 6.69% 0.06% 13 12 -1 9.99% 13.22% 3.23% 5 3 -2 3.86% 0.82% -3.03%
PRECISION INSTRUMENTS 6 6 0 2.78% 2.82% 0.04% 1 1 0 0.18% 0.18% 0.00% 5 5 0 4.92% 5.20% 0.27%
OTHER PRODUCTS 6 6 0 2.51% 2.55% 0.05% 3 3 0 0.85% 0.90% 0.05% 4 5 1 3.87% 4.05% 0.17%
ELECTRIC POWER & GAS 8 7 -1 1.29% 1.25% -0.05% 8 7 -1 2.85% 2.63% -0.22% －  －  －  －    －    －    
LAND TRANSPORTATION 16 13 -3 2.15% 2.08% -0.08% 13 12 -1 3.25% 3.72% 0.47% 13 9 -4 1.25% 0.60% -0.65%
MARINE TRANSPORTATION 3 3 0 0.89% 0.87% -0.02% 3 3 0 1.96% 1.84% -0.12% －  －  －  －    －    －    
AIR TRANSPORTATION 2 2 0 0.38% 0.39% 0.01% 2 2 0 0.33% 0.77% 0.44% 2 1 -1 0.43% 0.05% -0.38%
WAREHOUSING & HARBOR
TRANSPORTATION SERVICES

－  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    

INFORMATION &
COMMUNICATION

23 20 -3 7.77% 7.75% -0.02% 5 8 3 4.49% 6.99% 2.50% 21 18 -3 10.49% 8.44% -2.05%

WHOLESALE TRADE 14 11 -3 6.88% 6.84% -0.04% 10 9 -1 10.25% 10.20% -0.05% 10 6 -4 4.10% 3.81% -0.29%
RETAIL TRADE 17 13 -4 3.43% 3.38% -0.05% 5 3 -2 1.61% 1.44% -0.17% 16 13 -3 4.94% 5.13% 0.19%
BANKS 14 12 -2 7.75% 7.87% 0.12% 14 12 -2 17.13% 16.62% -0.50% －  －  －  －    －    －    
SECURITIES & COMMODITY
 FUTURES

3 3 0 0.78% 0.79% 0.01% 3 3 0 1.73% 1.67% -0.06% －  －  －  －    －    －    

INSURANCE 6 6 0 3.81% 3.84% 0.03% 6 6 0 5.46% 4.57% -0.89% 2 2 0 2.45% 3.19% 0.74%
OTHER FINANCING BUSINESS 4 4 0 1.16% 1.19% 0.03% 3 3 0 1.90% 1.86% -0.03% 1 1 0 0.55% 0.59% 0.04%
REAL ESTATE 11 7 -4 1.87% 1.66% -0.20% 9 6 -3 3.33% 2.97% -0.35% 5 4 -1 0.66% 0.49% -0.17%
SERVICES 12 11 -1 4.74% 4.79% 0.05% 3 3 0 1.79% 1.35% -0.44% 11 10 -1 7.17% 7.88% 0.71%

Total 298 250 -48 100.00% 100.00% －    199 175 -24 100.00% 100.00% －    192 156 -36 100.00% 100.00% －    

Large Large Value Large Growth
Number of stocks Sector weights Number of stocks Sector weights Number of stocks Sector weights
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Note: Based on data as of October 15, 2024. 

Sectors by styles – Number of constituents and weights: Top Cap 

Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff
FISHERY,AGRICULTURE &
FORESTRY

－  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    

MINING －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
CONSTRUCTION －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
FOODS 1 1 0 1.31% 1.29% -0.02% 1 1 0 0.39% 0.58% 0.20% 1 1 0 1.89% 1.77% -0.11%
TEXTILES & APPARELS －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
PULP & PAPER －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
CHEMICALS 2 2 0 4.05% 4.06% 0.01% 1 1 0 2.16% 2.24% 0.08% 2 2 0 5.22% 5.30% 0.08%
PHARMACEUTICAL 4 4 0 5.90% 6.20% 0.30% 1 2 1 3.38% 4.30% 0.92% 3 3 0 7.47% 7.49% 0.03%
OIL & COAL PRODUCTS －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
RUBBER PRODUCTS 1 －  -1 0.86% －    -0.86% 1 －  -1 1.77% －    -1.77% 1 －  -1 0.29% －    -0.29%
GLASS & CERAMICS PRODUCTS －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
IRON & STEEL －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
NONFERROUS METALS －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
METAL PRODUCTS －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
MACHINERY 4 5 1 4.44% 6.25% 1.82% 1 3 2 1.71% 2.85% 1.14% 4 5 1 6.14% 8.57% 2.43%
ELECTRIC APPLIANCES 13 11 -2 28.29% 26.25% -2.04% 4 5 1 10.08% 4.55% -5.53% 12 11 -1 39.66% 41.03% 1.37%
TRANSPORTATION EQUIPMENT 3 3 0 7.71% 7.45% -0.26% 3 3 0 12.42% 18.23% 5.82% 2 1 -1 4.77% 0.11% -4.66%
PRECISION INSTRUMENTS 1 2 1 2.18% 3.14% 0.96% －  －  －  －    －    －    1 2 1 3.54% 5.28% 1.74%
OTHER PRODUCTS 1 1 0 2.47% 2.41% -0.07% －  －  －  －    －    －    1 1 0 4.02% 4.04% 0.03%
ELECTRIC POWER & GAS －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
LAND TRANSPORTATION －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
MARINE TRANSPORTATION －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
AIR TRANSPORTATION －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
WAREHOUSING & HARBOR
TRANSPORTATION SERVICES

－  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    

INFORMATION &
COMMUNICATION

4 4 0 8.68% 8.35% -0.34% 2 3 1 7.80% 12.01% 4.21% 3 3 0 9.23% 5.86% -3.38%

WHOLESALE TRADE 5 5 0 10.27% 9.93% -0.34% 5 5 0 18.81% 17.59% -1.22% 4 3 -1 4.95% 4.73% -0.22%
RETAIL TRADE 1 2 1 1.36% 2.53% 1.17% 1 1 0 2.13% 2.34% 0.21% 1 2 1 0.87% 2.66% 1.78%
BANKS 3 3 0 10.47% 10.10% -0.37% 3 3 0 27.26% 24.94% -2.32% －  －  －  －    －    －    
SECURITIES & COMMODITY
 FUTURES

－  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    

INSURANCE 2 3 1 3.93% 4.97% 1.03% 2 3 1 4.40% 5.52% 1.12% 1 2 1 3.64% 4.59% 0.95%
OTHER FINANCING BUSINESS 1 1 0 1.13% 1.07% -0.05% 1 1 0 2.93% 2.65% -0.28% －  －  －  －    －    －    
REAL ESTATE 1 1 0 0.97% 0.95% -0.02% 1 1 0 2.52% 2.20% -0.32% －  1 1 －    0.10% 0.10%
SERVICES 3 2 -1 5.98% 5.05% -0.94% 1 －  -1 2.24% －    -2.24% 2 2 0 8.32% 8.48% 0.16%

Total 50 50 0 100.00% 100.00% －    28 32 4 100.00% 100.00% －    38 39 1 100.00% 100.00% －    

Top Top Value Top Growth
Number of stocks Sector weights Number of stocks Sector weights Number of stocks Sector weights
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Note: Based on data as of October 15, 2024. 

Sectors by styles – Number of constituents and weights: Mid Cap

Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff
FISHERY,AGRICULTURE &
FORESTRY

－  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    

MINING 1 1 0 0.79% 0.78% -0.01% 1 1 0 1.44% 1.34% -0.09% －  －  －  －    －    －    
CONSTRUCTION 10 7 -3 4.04% 4.04% 0.00% 10 7 -3 7.04% 6.38% -0.67% 6 5 -1 0.40% 0.78% 0.38%
FOODS 12 9 -3 5.07% 5.14% 0.07% 8 6 -2 2.96% 3.64% 0.67% 11 8 -3 7.64% 7.25% -0.39%
TEXTILES & APPARELS 1 1 0 0.44% 0.49% 0.05% 1 1 0 0.81% 0.84% 0.03% －  －  －  －    －    －    
PULP & PAPER 1 －  -1 0.17% －    -0.17% 1 －  -1 0.31% －    -0.31% －  －  －  －    －    －    
CHEMICALS 23 17 -6 7.88% 7.84% -0.04% 15 12 -3 5.46% 5.97% 0.51% 14 9 -5 10.82% 10.44% -0.38%
PHARMACEUTICAL 7 7 0 3.74% 3.87% 0.13% 5 6 1 2.64% 2.52% -0.12% 7 7 0 5.07% 5.76% 0.69%
OIL & COAL PRODUCTS 3 3 0 1.58% 1.70% 0.12% 3 3 0 2.88% 2.92% 0.04% －  －  －  －    －    －    
RUBBER PRODUCTS 1 1 0 0.13% 1.34% 1.21% 1 1 0 0.24% 2.29% 2.06% －  －  －  －    －    －    
GLASS & CERAMICS PRODUCTS 5 4 -1 1.22% 1.16% -0.06% 5 4 -1 1.94% 1.53% -0.41% 2 2 0 0.35% 0.64% 0.29%
IRON & STEEL 3 3 0 1.68% 1.88% 0.20% 3 3 0 3.06% 3.22% 0.16% －  －  －  －    －    －    
NONFERROUS METALS 3 3 0 1.18% 1.72% 0.54% 3 2 -1 2.15% 1.99% -0.16% －  1 1 －    1.34% 1.34%
METAL PRODUCTS 4 3 -1 0.83% 0.75% -0.08% 4 2 -2 0.97% 0.78% -0.19% 3 1 -2 0.66% 0.71% 0.05%
MACHINERY 16 9 -7 6.77% 3.61% -3.16% 14 6 -8 6.21% 2.50% -3.71% 11 7 -4 7.45% 5.16% -2.28%
ELECTRIC APPLIANCES 24 22 -2 10.12% 12.74% 2.62% 15 16 1 8.04% 9.22% 1.18% 20 17 -3 12.65% 17.66% 5.01%
TRANSPORTATION EQUIPMENT 11 10 -1 5.11% 5.49% 0.38% 10 9 -1 7.58% 7.66% 0.08% 3 2 -1 2.10% 2.44% 0.34%
PRECISION INSTRUMENTS 5 4 -1 3.62% 2.31% -1.31% 1 1 0 0.36% 0.38% 0.02% 4 3 -1 7.57% 5.00% -2.57%
OTHER PRODUCTS 5 5 0 2.55% 2.79% 0.24% 3 3 0 1.69% 1.89% 0.20% 3 4 1 3.60% 4.05% 0.45%
ELECTRIC POWER & GAS 8 7 -1 3.11% 3.23% 0.12% 8 7 -1 5.67% 5.54% -0.13% －  －  －  －    －    －    
LAND TRANSPORTATION 16 13 -3 5.19% 5.38% 0.20% 13 12 -1 6.45% 7.84% 1.39% 13 9 -4 3.65% 1.95% -1.70%
MARINE TRANSPORTATION 3 3 0 2.14% 2.26% 0.12% 3 3 0 3.90% 3.88% -0.03% －  －  －  －    －    －    
AIR TRANSPORTATION 2 2 0 0.92% 1.02% 0.10% 2 2 0 0.65% 1.63% 0.97% 2 1 -1 1.25% 0.17% -1.08%
WAREHOUSING & HARBOR
TRANSPORTATION SERVICES

－  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    

INFORMATION &
COMMUNICATION

19 16 -3 6.49% 6.81% 0.32% 3 5 2 1.21% 1.43% 0.22% 18 15 -3 12.90% 14.32% 1.42%

WHOLESALE TRADE 9 6 -3 2.11% 1.91% -0.20% 5 4 -1 1.80% 2.02% 0.22% 6 3 -3 2.48% 1.74% -0.74%
RETAIL TRADE 16 11 -5 6.36% 4.75% -1.61% 4 2 -2 1.09% 0.45% -0.64% 15 11 -4 12.77% 10.77% -2.00%
BANKS 11 9 -2 3.90% 4.32% 0.42% 11 9 -2 7.11% 7.41% 0.30% －  －  －  －    －    －    
SECURITIES & COMMODITY
 FUTURES

3 3 0 1.89% 2.06% 0.17% 3 3 0 3.45% 3.53% 0.08% －  －  －  －    －    －    

INSURANCE 4 3 -1 3.65% 2.05% -1.60% 4 3 -1 6.51% 3.52% -2.99% 1 －  -1 0.17% －    -0.17%
OTHER FINANCING BUSINESS 3 3 0 1.20% 1.38% 0.18% 2 2 0 0.88% 0.99% 0.11% 1 1 0 1.60% 1.92% 0.32%
REAL ESTATE 10 6 -4 3.13% 2.81% -0.32% 8 5 -3 4.12% 3.83% -0.29% 5 3 -2 1.93% 1.37% -0.55%
SERVICES 9 9 0 2.98% 4.38% 1.40% 2 3 1 1.34% 2.84% 1.50% 9 8 -1 4.96% 6.53% 1.57%

Total 248 200 -48 100.00% 100.00% －    171 143 -28 100.00% 100.00% －    154 117 -37 100.00% 100.00% －    

Mid Mid Value Mid Growth
Number of stocks Sector weights Number of stocks Sector weights Number of stocks Sector weights
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Note: Based on data as of October 15, 2024. 

Sectors by styles – Number of constituents and weights: Mid-Small Cap

Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff
FISHERY,AGRICULTURE &
FORESTRY

6 5 -1 0.17% 0.16% 0.00% 5 5 0 0.27% 0.27% 0.01% 3 －  -3 0.04% －    -0.04%

MINING 5 5 0 0.66% 0.61% -0.04% 5 5 0 1.15% 1.01% -0.13% 1 1 0 0.02% 0.02% 0.00%
CONSTRUCTION 64 61 -3 4.33% 4.42% 0.10% 60 57 -3 6.94% 6.54% -0.40% 22 26 4 0.88% 1.23% 0.34%
FOODS 58 53 -5 5.04% 5.21% 0.17% 46 46 0 3.43% 4.19% 0.76% 33 25 -8 7.15% 6.74% -0.41%
TEXTILES & APPARELS 18 17 -1 0.77% 0.76% -0.02% 16 16 0 1.17% 1.12% -0.04% 3 5 2 0.26% 0.21% -0.05%
PULP & PAPER 8 7 -1 0.30% 0.30% 0.00% 8 7 -1 0.54% 0.51% -0.03% －  －  －  －    －    －    
CHEMICALS 98 94 -4 7.68% 7.86% 0.17% 77 81 4 6.15% 6.75% 0.60% 46 40 -6 9.71% 9.52% -0.18%
PHARMACEUTICAL 28 29 1 3.39% 3.32% -0.07% 21 24 3 2.55% 2.43% -0.13% 16 21 5 4.49% 4.67% 0.18%
OIL & COAL PRODUCTS 4 4 0 1.17% 1.17% 0.00% 4 4 0 2.05% 1.94% -0.11% －  －  －  －    －    －    
RUBBER PRODUCTS 9 10 1 0.32% 1.25% 0.92% 9 10 1 0.54% 2.07% 1.53% 2 1 -1 0.04% 0.00% -0.03%
GLASS & CERAMICS PRODUCTS 23 22 -1 1.46% 1.48% 0.02% 21 20 -1 2.05% 1.72% -0.33% 9 9 0 0.68% 1.13% 0.45%
IRON & STEEL 20 20 0 1.57% 1.63% 0.06% 20 20 0 2.74% 2.71% -0.03% 1 －  -1 0.03% －    -0.03%
NONFERROUS METALS 18 16 -2 1.67% 1.72% 0.06% 16 14 -2 2.78% 2.12% -0.66% 4 4 0 0.19% 1.12% 0.92%
METAL PRODUCTS 21 20 -1 0.97% 0.98% 0.02% 21 19 -2 1.27% 1.20% -0.06% 7 7 0 0.57% 0.65% 0.08%
MACHINERY 97 88 -9 6.80% 4.92% -1.88% 82 76 -6 6.49% 4.37% -2.13% 49 40 -9 7.20% 5.76% -1.44%
ELECTRIC APPLIANCES 110 99 -11 9.43% 11.24% 1.81% 86 81 -5 7.99% 8.77% 0.78% 61 59 -2 11.32% 14.95% 3.64%
TRANSPORTATION EQUIPMENT 38 36 -2 4.26% 4.34% 0.08% 37 35 -2 6.26% 6.07% -0.19% 5 2 -3 1.62% 1.73% 0.11%
PRECISION INSTRUMENTS 23 22 -1 3.18% 2.13% -1.05% 15 15 0 0.68% 0.70% 0.03% 14 15 1 6.48% 4.29% -2.19%
OTHER PRODUCTS 32 29 -3 2.50% 2.55% 0.05% 22 21 -1 1.75% 1.82% 0.07% 18 19 1 3.50% 3.66% 0.16%
ELECTRIC POWER & GAS 21 21 0 2.66% 2.70% 0.04% 20 20 0 4.64% 4.47% -0.17% 3 2 -1 0.04% 0.02% -0.02%
LAND TRANSPORTATION 36 35 -1 4.57% 4.65% 0.08% 31 32 1 5.72% 6.75% 1.03% 22 13 -9 3.05% 1.48% -1.57%
MARINE TRANSPORTATION 6 5 -1 1.60% 1.57% -0.03% 6 5 -1 2.82% 2.61% -0.21% －  －  －  －    －    －    
AIR TRANSPORTATION 3 2 -1 0.68% 0.69% 0.01% 2 2 0 0.46% 1.07% 0.61% 3 1 -2 0.96% 0.12% -0.85%
WAREHOUSING & HARBOR
TRANSPORTATION SERVICES

8 7 -1 0.29% 0.27% -0.02% 8 7 -1 0.50% 0.43% -0.06% 1 1 0 0.03% 0.03% 0.00%

INFORMATION &
COMMUNICATION

117 110 -7 7.24% 7.42% 0.18% 34 35 1 1.84% 1.85% 0.01% 103 95 -8 14.36% 15.82% 1.46%

WHOLESALE TRADE 95 90 -5 3.28% 3.38% 0.10% 83 82 -1 3.44% 3.95% 0.51% 40 37 -3 3.07% 2.53% -0.55%
RETAIL TRADE 121 116 -5 7.18% 6.27% -0.90% 64 65 1 2.53% 2.49% -0.04% 86 81 -5 13.30% 11.97% -1.33%
BANKS 63 61 -2 4.31% 4.67% 0.37% 63 60 -3 7.46% 7.56% 0.10% 2 3 1 0.16% 0.33% 0.16%
SECURITIES & COMMODITY
 FUTURES

19 19 0 1.66% 1.68% 0.03% 14 15 1 2.71% 2.60% -0.10% 7 9 2 0.27% 0.30% 0.03%

INSURANCE 7 5 -2 2.71% 1.44% -1.27% 6 5 -1 4.64% 2.35% -2.29% 3 2 -1 0.16% 0.06% -0.10%
OTHER FINANCING BUSINESS 18 18 0 1.36% 1.44% 0.08% 15 15 0 1.29% 1.32% 0.03% 4 5 1 1.46% 1.62% 0.16%
REAL ESTATE 42 39 -3 2.81% 2.85% 0.04% 31 29 -2 3.38% 3.48% 0.10% 26 23 -3 2.06% 1.91% -0.15%
SERVICES 99 85 -14 4.00% 4.90% 0.89% 33 36 3 1.80% 2.75% 0.95% 85 73 -12 6.91% 8.14% 1.23%

Total 1335 1250 -85 100.00% 100.00% －    981 964 -17 100.00% 100.00% －    679 619 -60 100.00% 100.00% －    

Mid-Small Mid-Small Value Mid-Small Growth
Number of stocks Sector weights Number of stocks Sector weights Number of stocks Sector weights
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Note: Based on data as of October 15, 2024. 

Sectors by styles – Number of constituents and weights: Small Cap

Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff
FISHERY,AGRICULTURE &
FORESTRY

6 5 -1 0.62% 0.51% -0.11% 5 5 0 0.90% 0.80% -0.10% 3 －  -3 0.16% －    -0.16%

MINING 4 4 0 0.31% 0.26% -0.05% 4 4 0 0.46% 0.37% -0.08% 1 1 0 0.06% 0.05% -0.01%
CONSTRUCTION 54 54 0 5.08% 5.22% 0.14% 50 50 0 6.70% 6.86% 0.16% 16 21 5 2.42% 2.32% -0.10%
FOODS 46 44 -2 4.94% 5.35% 0.41% 38 40 2 4.54% 5.26% 0.71% 22 17 -5 5.60% 5.52% -0.07%
TEXTILES & APPARELS 17 16 -1 1.66% 1.32% -0.34% 15 15 0 2.01% 1.66% -0.35% 3 5 2 1.07% 0.72% -0.36%
PULP & PAPER 7 7 0 0.66% 0.94% 0.28% 7 7 0 1.06% 1.47% 0.41% －  －  －  －    －    －    
CHEMICALS 75 77 2 7.16% 7.90% 0.73% 62 69 7 7.78% 8.24% 0.47% 32 31 -1 6.16% 7.29% 1.13%
PHARMACEUTICAL 21 22 1 2.46% 2.17% -0.28% 16 18 2 2.33% 2.24% -0.09% 9 14 5 2.66% 2.04% -0.61%
OIL & COAL PRODUCTS 1 1 0 0.06% 0.05% -0.01% 1 1 0 0.09% 0.07% -0.01% －  －  －  －    －    －    
RUBBER PRODUCTS 8 9 1 0.83% 1.05% 0.22% 8 9 1 1.25% 1.63% 0.39% 2 1 -1 0.16% 0.02% -0.15%
GLASS & CERAMICS PRODUCTS 18 18 0 2.10% 2.16% 0.07% 16 16 0 2.31% 2.07% -0.24% 7 7 0 1.75% 2.33% 0.58%
IRON & STEEL 17 17 0 1.27% 1.10% -0.17% 17 17 0 1.98% 1.72% -0.26% 1 －  -1 0.12% －    -0.12%
NONFERROUS METALS 15 13 -2 2.97% 1.73% -1.23% 13 12 -1 4.28% 2.38% -1.90% 4 3 -1 0.81% 0.59% -0.22%
METAL PRODUCTS 17 17 0 1.33% 1.47% 0.14% 17 17 0 1.97% 2.02% 0.06% 4 6 2 0.29% 0.50% 0.21%
MACHINERY 81 79 -2 6.87% 7.67% 0.80% 68 70 2 7.16% 7.94% 0.78% 38 33 -5 6.41% 7.21% 0.80%
ELECTRIC APPLIANCES 86 77 -9 7.57% 8.08% 0.51% 71 65 -6 7.88% 7.91% 0.03% 41 42 1 7.06% 8.37% 1.31%
TRANSPORTATION EQUIPMENT 27 26 -1 1.98% 1.94% -0.05% 27 26 -1 3.13% 3.03% -0.11% 2 －  -2 0.09% －    -0.09%
PRECISION INSTRUMENTS 18 18 0 2.01% 1.77% -0.25% 14 14 0 1.41% 1.32% -0.10% 10 12 2 2.99% 2.57% -0.43%
OTHER PRODUCTS 27 24 -3 2.37% 2.05% -0.32% 19 18 -1 1.88% 1.69% -0.19% 15 15 0 3.17% 2.69% -0.48%
ELECTRIC POWER & GAS 13 14 1 1.43% 1.58% 0.14% 12 13 1 2.20% 2.42% 0.22% 3 2 -1 0.17% 0.08% -0.09%
LAND TRANSPORTATION 20 22 2 2.92% 3.10% 0.18% 18 20 2 4.00% 4.66% 0.66% 9 4 -5 1.15% 0.33% -0.81%
MARINE TRANSPORTATION 3 2 -1 0.16% 0.12% -0.04% 3 2 -1 0.26% 0.18% -0.07% －  －  －  －    －    －    
AIR TRANSPORTATION 1 －  -1 0.02% －    -0.02% －  －  －  －    －    －    1 －  -1 0.06% －    -0.06%
WAREHOUSING & HARBOR
TRANSPORTATION SERVICES

8 7 -1 1.08% 0.85% -0.23% 8 7 -1 1.67% 1.27% -0.40% 1 1 0 0.12% 0.10% -0.02%

INFORMATION &
COMMUNICATION

98 94 -4 9.26% 8.70% -0.56% 31 30 -1 3.32% 2.64% -0.68% 85 80 -5 19.00% 19.45% 0.45%

WHOLESALE TRADE 86 84 -2 6.42% 6.48% 0.06% 78 78 0 7.30% 7.63% 0.33% 34 34 0 4.97% 4.43% -0.53%
RETAIL TRADE 105 105 0 9.36% 9.47% 0.11% 60 63 3 5.92% 6.41% 0.49% 71 70 -1 14.99% 14.89% -0.09%
BANKS 52 52 0 5.40% 5.42% 0.02% 52 51 -1 8.28% 7.84% -0.44% 2 3 1 0.67% 1.11% 0.44%
SECURITIES & COMMODITY
 FUTURES

16 16 0 1.02% 0.90% -0.12% 11 12 1 0.95% 0.83% -0.13% 7 9 2 1.14% 1.03% -0.11%

INSURANCE 3 2 -1 0.19% 0.14% -0.04% 2 2 0 0.22% 0.11% -0.11% 2 2 0 0.14% 0.21% 0.08%
OTHER FINANCING BUSINESS 15 15 0 1.79% 1.58% -0.22% 13 13 0 2.26% 1.96% -0.31% 3 4 1 1.02% 0.90% -0.12%
REAL ESTATE 32 33 1 1.96% 2.95% 0.99% 23 24 1 1.63% 2.80% 1.17% 21 20 -1 2.50% 3.21% 0.71%
SERVICES 90 76 -14 6.75% 5.98% -0.77% 31 33 2 2.87% 2.56% -0.31% 76 65 -11 13.10% 12.04% -1.06%

Total 1087 1050 -37 100.00% 100.00% －    810 821 11 100.00% 100.00% －    525 502 -23 100.00% 100.00% －    

Small Small Value Small Growth
Number of stocks Sector weights Number of stocks Sector weights Number of stocks Sector weights
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Note: Based on data as of October 15, 2024. 

Sectors by styles – Number of constituents and weights: Small Cap Core

Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff
FISHERY,AGRICULTURE &
FORESTRY

3 3 0 0.78% 0.65% -0.13% 3 3 0 1.23% 1.05% -0.18% 1 －  -1 0.13% －    -0.13%

MINING 1 1 0 0.28% 0.23% -0.04% 1 1 0 0.47% 0.37% -0.09% －  －  －  －    －    －    
CONSTRUCTION 16 18 2 4.91% 5.28% 0.37% 15 17 2 6.51% 7.21% 0.70% 10 6 -4 2.57% 2.08% -0.49%
FOODS 19 19 0 6.11% 6.37% 0.25% 13 16 3 5.32% 5.84% 0.52% 11 9 -2 7.27% 7.24% -0.03%
TEXTILES & APPARELS 5 3 -2 1.41% 0.88% -0.53% 3 2 -1 1.40% 0.90% -0.50% 2 2 0 1.42% 0.85% -0.57%
PULP & PAPER 4 3 -1 0.84% 1.04% 0.20% 4 3 -1 1.42% 1.67% 0.26% －  －  －  －    －    －    
CHEMICALS 29 28 -1 7.72% 8.25% 0.53% 21 26 5 8.38% 8.50% 0.12% 14 13 -1 6.76% 7.83% 1.07%
PHARMACEUTICAL 10 8 -2 2.72% 2.11% -0.61% 6 6 0 2.29% 2.25% -0.05% 6 7 1 3.34% 1.89% -1.45%
OIL & COAL PRODUCTS －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
RUBBER PRODUCTS 3 3 0 0.88% 1.12% 0.24% 3 3 0 1.34% 1.80% 0.46% 1 －  -1 0.21% －    -0.21%
GLASS & CERAMICS PRODUCTS 8 8 0 2.49% 2.51% 0.03% 6 6 0 2.61% 2.22% -0.40% 5 4 -1 2.30% 3.00% 0.71%
IRON & STEEL 4 3 -1 1.14% 0.79% -0.35% 4 3 -1 1.80% 1.27% -0.54% 1 －  -1 0.16% －    -0.16%
NONFERROUS METALS 8 7 -1 3.98% 2.13% -1.85% 7 7 0 6.02% 3.09% -2.93% 3 1 -2 1.00% 0.54% -0.46%
METAL PRODUCTS 2 4 2 0.89% 1.37% 0.48% 2 4 2 1.50% 1.88% 0.38% －  2 2 －    0.53% 0.53%
MACHINERY 23 26 3 6.49% 7.74% 1.26% 16 19 3 6.28% 7.63% 1.34% 12 11 -1 6.79% 7.94% 1.15%
ELECTRIC APPLIANCES 24 29 5 6.97% 8.55% 1.57% 19 22 3 7.13% 8.25% 1.12% 15 19 4 6.75% 9.03% 2.28%
TRANSPORTATION EQUIPMENT 6 6 0 1.25% 1.29% 0.04% 6 6 0 2.08% 2.07% -0.01% 1 －  -1 0.04% －    -0.04%
PRECISION INSTRUMENTS 8 9 1 2.16% 2.01% -0.14% 4 6 2 1.07% 1.35% 0.28% 6 6 0 3.74% 3.12% -0.62%
OTHER PRODUCTS 9 9 0 2.22% 1.91% -0.31% 5 5 0 1.33% 1.30% -0.03% 7 6 -1 3.53% 2.93% -0.60%
ELECTRIC POWER & GAS 5 6 1 1.75% 1.94% 0.19% 5 6 1 2.95% 3.11% 0.16% －  －  －  －    －    －    
LAND TRANSPORTATION 10 12 2 3.59% 3.87% 0.29% 9 12 3 5.09% 6.14% 1.06% 6 1 -5 1.40% 0.11% -1.29%
MARINE TRANSPORTATION －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
AIR TRANSPORTATION －  －  －  －    －    －    －  －  －  －    －    －    －  －  －  －    －    －    
WAREHOUSING & HARBOR
TRANSPORTATION SERVICES

3 4 1 1.15% 1.10% -0.04% 3 4 1 1.93% 1.68% -0.25% －  1 1 －    0.15% 0.15%

INFORMATION &
COMMUNICATION

30 29 -1 9.40% 8.50% -0.89% 8 6 -2 3.55% 2.64% -0.91% 26 25 -1 17.92% 18.23% 0.31%

WHOLESALE TRADE 18 18 0 4.92% 5.16% 0.24% 15 16 1 5.56% 6.03% 0.46% 10 12 2 3.99% 3.72% -0.27%
RETAIL TRADE 33 34 1 9.17% 9.26% 0.09% 16 19 3 5.57% 6.00% 0.43% 23 26 3 14.41% 14.68% 0.26%
BANKS 22 21 -1 6.07% 5.74% -0.32% 22 20 -2 9.58% 8.26% -1.32% 2 3 1 0.95% 1.56% 0.62%
SECURITIES & COMMODITY
 FUTURES

6 3 -3 1.01% 0.49% -0.53% 4 2 -2 0.86% 0.46% -0.40% 3 2 -1 1.24% 0.54% -0.70%

INSURANCE －  1 1 －    0.14% 0.14% －  1 1 －    0.13% 0.13% －  1 1 －    0.16% 0.16%
OTHER FINANCING BUSINESS 9 7 -2 2.19% 1.64% -0.56% 9 7 -2 3.08% 2.15% -0.93% 1 2 1 0.91% 0.79% -0.12%
REAL ESTATE 6 8 2 1.34% 2.76% 1.42% 4 5 1 1.07% 2.67% 1.60% 4 5 1 1.72% 2.90% 1.18%
SERVICES 23 20 -3 6.17% 5.13% -1.04% 6 7 1 2.55% 2.07% -0.48% 19 18 -1 11.45% 10.20% -1.25%

Total 347 350 3 100.00% 100.00% －    239 260 21 100.00% 100.00% －    189 182 -7 100.00% 100.00% －    

Small Core Small Core Value Small Core Growth
Number of stocks Sector weights Number of stocks Sector weights Number of stocks Sector weights
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Note: Based on data as of October 15, 2024. 

Sectors by styles – Number of constituents and weights: Micro Cap

Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff
FISHERY,AGRICULTURE &
FORESTRY

3 2 -1 0.29% 0.20% -0.09% 2 2 0 0.32% 0.30% -0.02% 2 －  -2 0.24% －    -0.24%

MINING 3 3 0 0.37% 0.31% -0.06% 3 3 0 0.44% 0.37% -0.07% 1 1 0 0.22% 0.19% -0.03%
CONSTRUCTION 38 36 -2 5.41% 5.09% -0.31% 35 33 -2 7.02% 6.15% -0.86% 6 15 9 2.04% 2.91% 0.87%
FOODS 27 25 -2 2.65% 3.16% 0.50% 25 24 -1 3.22% 4.09% 0.87% 11 8 -3 1.48% 1.25% -0.24%
TEXTILES & APPARELS 12 13 1 2.14% 2.26% 0.12% 12 13 1 3.06% 3.18% 0.12% 1 3 2 0.22% 0.37% 0.16%
PULP & PAPER 3 4 1 0.31% 0.72% 0.41% 3 4 1 0.45% 1.07% 0.62% －  －  －  －    －    －    
CHEMICALS 46 49 3 6.07% 7.14% 1.06% 41 43 2 6.74% 7.72% 0.98% 18 18 0 4.69% 5.94% 1.25%
PHARMACEUTICAL 11 14 3 1.94% 2.30% 0.36% 10 12 2 2.40% 2.24% -0.16% 3 7 4 0.97% 2.42% 1.45%
OIL & COAL PRODUCTS 1 1 0 0.16% 0.15% -0.01% 1 1 0 0.24% 0.23% -0.02% －  －  －  －    －    －    
RUBBER PRODUCTS 5 6 1 0.74% 0.89% 0.15% 5 6 1 1.08% 1.30% 0.22% 1 1 0 0.03% 0.05% 0.02%
GLASS & CERAMICS PRODUCTS 10 10 0 1.34% 1.41% 0.07% 10 10 0 1.79% 1.78% 0.00% 2 3 1 0.41% 0.64% 0.23%
IRON & STEEL 13 14 1 1.53% 1.76% 0.23% 13 14 1 2.27% 2.62% 0.35% －  －  －  －    －    －    
NONFERROUS METALS 7 6 -1 0.98% 0.87% -0.11% 6 5 -1 1.28% 0.95% -0.34% 1 2 1 0.35% 0.71% 0.36%
METAL PRODUCTS 15 13 -2 2.20% 1.70% -0.50% 15 13 -2 2.78% 2.32% -0.46% 4 4 0 1.00% 0.44% -0.56%
MACHINERY 58 53 -5 7.62% 7.52% -0.10% 52 51 -1 8.65% 8.55% -0.10% 26 22 -4 5.47% 5.39% -0.08%
ELECTRIC APPLIANCES 62 48 -14 8.74% 7.06% -1.67% 52 43 -9 9.17% 7.22% -1.95% 26 23 -3 7.83% 6.73% -1.09%
TRANSPORTATION EQUIPMENT 21 20 -1 3.41% 3.33% -0.08% 21 20 -1 4.94% 4.95% 0.01% 1 －  -1 0.22% －    -0.22%
PRECISION INSTRUMENTS 10 9 -1 1.73% 1.23% -0.50% 10 8 -2 2.01% 1.25% -0.76% 4 6 2 1.16% 1.19% 0.03%
OTHER PRODUCTS 18 15 -3 2.65% 2.35% -0.31% 14 13 -1 2.82% 2.46% -0.36% 8 9 1 2.30% 2.11% -0.19%
ELECTRIC POWER & GAS 8 8 0 0.81% 0.80% -0.02% 7 7 0 0.92% 1.05% 0.13% 3 2 -1 0.59% 0.27% -0.32%
LAND TRANSPORTATION 10 10 0 1.61% 1.42% -0.19% 9 8 -1 2.13% 1.68% -0.45% 3 3 0 0.53% 0.89% 0.36%
MARINE TRANSPORTATION 3 2 -1 0.47% 0.37% -0.10% 3 2 -1 0.70% 0.55% -0.14% －  －  －  －    －    －    
AIR TRANSPORTATION 1 －  -1 0.07% －    -0.07% －  －  －  －    －    －    1 －  -1 0.21% －    -0.21%
WAREHOUSING & HARBOR
TRANSPORTATION SERVICES

5 3 -2 0.95% 0.30% -0.65% 5 3 -2 1.21% 0.44% -0.77% 1 －  -1 0.41% －    -0.41%

INFORMATION &
COMMUNICATION

68 65 -3 9.00% 9.14% 0.14% 23 24 1 2.93% 2.64% -0.29% 59 55 -4 21.65% 22.48% 0.82%

WHOLESALE TRADE 68 66 -2 9.34% 9.34% 0.01% 63 62 -1 10.29% 10.87% 0.58% 24 22 -2 7.37% 6.22% -1.15%
RETAIL TRADE 72 71 -1 9.72% 9.92% 0.20% 44 44 0 6.52% 7.23% 0.71% 48 44 -4 16.39% 15.43% -0.96%
BANKS 30 31 1 4.09% 4.71% 0.62% 30 31 1 6.05% 7.00% 0.95% －  －  －  －    －    －    
SECURITIES & COMMODITY
 FUTURES

10 13 3 1.04% 1.79% 0.74% 7 10 3 1.11% 1.58% 0.46% 4 7 3 0.89% 2.22% 1.33%

INSURANCE 3 1 -2 0.55% 0.15% -0.40% 2 1 -1 0.59% 0.05% -0.54% 2 1 -1 0.47% 0.35% -0.12%
OTHER FINANCING BUSINESS 6 8 2 1.01% 1.44% 0.43% 4 6 2 0.87% 1.57% 0.70% 2 2 0 1.30% 1.18% -0.12%
REAL ESTATE 26 25 -1 3.18% 3.37% 0.18% 19 19 0 2.59% 3.06% 0.47% 17 15 -2 4.41% 3.99% -0.42%
SERVICES 67 56 -11 7.87% 7.81% -0.05% 25 26 1 3.42% 3.52% 0.11% 57 47 -10 17.14% 16.62% -0.52%

Total 740 700 -40 100.00% 100.00% －    571 561 -10 100.00% 100.00% －    336 320 -16 100.00% 100.00% －    

Micro Micro Value Micro Growth
Number of stocks Sector weights Number of stocks Sector weights Number of stocks Sector weights
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Note: Based on data as of October 15, 2024. 

Sectors by styles – Number of constituents and weights: Prime

Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff Pre Post Diff
FISHERY,AGRICULTURE &
FORESTRY

4 4 0 0.08% 0.08% 0.00% 4 4 0 0.15% 0.15% 0.00% 2 －  -2 0.01% －    -0.01%

MINING 3 3 0 0.32% 0.29% -0.03% 3 3 0 0.68% 0.58% -0.09% －  －  －  －    －    －    
CONSTRUCTION 42 45 3 2.06% 2.08% 0.02% 38 41 3 3.98% 3.71% -0.27% 21 22 1 0.36% 0.47% 0.11%
FOODS 41 41 0 3.14% 3.16% 0.03% 30 35 5 2.13% 2.63% 0.51% 26 22 -4 4.04% 3.69% -0.35%
TEXTILES & APPARELS 13 13 0 0.36% 0.35% -0.01% 11 12 1 0.65% 0.62% -0.02% 3 4 1 0.11% 0.08% -0.03%
PULP & PAPER 6 6 0 0.15% 0.14% 0.00% 6 6 0 0.31% 0.29% -0.02% －  －  －  －    －    －    
CHEMICALS 75 75 0 5.83% 5.87% 0.04% 56 64 8 4.44% 4.79% 0.36% 41 34 -7 7.08% 6.93% -0.15%
PHARMACEUTICAL 28 29 1 4.72% 4.86% 0.14% 19 23 4 2.93% 3.25% 0.32% 18 23 5 6.31% 6.45% 0.15%
OIL & COAL PRODUCTS 4 4 0 0.58% 0.57% -0.02% 4 4 0 1.24% 1.15% -0.10% －  －  －  －    －    －    
RUBBER PRODUCTS 8 9 1 0.59% 0.60% 0.01% 8 9 1 1.05% 1.21% 0.16% 3 1 -2 0.19% 0.00% -0.19%
GLASS & CERAMICS PRODUCTS 17 17 0 0.70% 0.70% 0.00% 15 15 0 1.19% 0.97% -0.22% 7 8 1 0.27% 0.43% 0.16%
IRON & STEEL 11 10 -1 0.75% 0.75% 0.00% 11 10 -1 1.57% 1.50% -0.07% 1 －  -1 0.01% －    -0.01%
NONFERROUS METALS 15 15 0 0.83% 0.84% 0.01% 13 13 0 1.67% 1.25% -0.43% 4 4 0 0.08% 0.43% 0.35%
METAL PRODUCTS 15 14 -1 0.46% 0.45% -0.01% 15 13 -2 0.71% 0.67% -0.05% 6 5 -1 0.23% 0.25% 0.01%
MACHINERY 68 69 1 5.53% 5.58% 0.04% 55 55 0 4.38% 3.62% -0.76% 37 36 -1 6.55% 7.50% 0.95%
ELECTRIC APPLIANCES 94 91 -3 19.20% 19.20% 0.00% 65 69 4 8.88% 6.99% -1.88% 65 63 -2 28.40% 31.24% 2.84%
TRANSPORTATION EQUIPMENT 33 34 1 6.07% 6.01% -0.06% 32 33 1 8.93% 11.36% 2.43% 6 3 -3 3.52% 0.74% -2.78%
PRECISION INSTRUMENTS 18 20 2 2.69% 2.68% -0.02% 9 12 3 0.36% 0.39% 0.04% 12 14 2 4.77% 4.93% 0.16%
OTHER PRODUCTS 25 26 1 2.50% 2.49% 0.00% 15 18 3 1.01% 1.05% 0.04% 15 17 2 3.82% 3.91% 0.09%
ELECTRIC POWER & GAS 17 17 0 1.32% 1.30% -0.02% 17 17 0 2.79% 2.61% -0.17% 2 1 -1 0.01% 0.00% -0.01%
LAND TRANSPORTATION 32 33 1 2.26% 2.26% -0.01% 27 30 3 3.40% 3.96% 0.56% 22 13 -9 1.25% 0.57% -0.68%
MARINE TRANSPORTATION 4 5 1 0.79% 0.76% -0.03% 4 5 1 1.69% 1.54% -0.15% －  －  －  －    －    －    
AIR TRANSPORTATION 2 2 0 0.34% 0.34% 0.00% 2 2 0 0.28% 0.63% 0.35% 2 1 -1 0.39% 0.05% -0.34%
WAREHOUSING & HARBOR
TRANSPORTATION SERVICES

5 5 0 0.13% 0.13% -0.01% 5 5 0 0.27% 0.24% -0.03% 1 1 0 0.01% 0.01% 0.00%

INFORMATION &
COMMUNICATION

82 83 1 7.94% 7.87% -0.07% 22 25 3 4.30% 6.17% 1.87% 72 74 2 11.18% 9.55% -1.64%

WHOLESALE TRADE 60 63 3 6.76% 6.73% -0.03% 49 57 8 9.65% 9.61% -0.04% 33 32 -1 4.18% 3.89% -0.30%
RETAIL TRADE 84 86 2 4.14% 4.24% 0.11% 43 45 2 2.29% 2.33% 0.04% 59 62 3 5.79% 6.13% 0.35%
BANKS 51 52 1 7.49% 7.53% 0.04% 51 51 0 15.83% 15.05% -0.78% 2 3 1 0.07% 0.13% 0.06%
SECURITIES & COMMODITY
 FUTURES

11 12 1 0.80% 0.79% -0.01% 8 9 1 1.58% 1.49% -0.08% 5 6 1 0.10% 0.10% 0.00%

INSURANCE 8 8 0 3.38% 3.31% -0.07% 8 8 0 4.66% 3.76% -0.90% 3 4 1 2.24% 2.88% 0.63%
OTHER FINANCING BUSINESS 18 17 -1 1.26% 1.26% 0.00% 15 14 -1 2.00% 1.90% -0.10% 4 5 1 0.60% 0.63% 0.03%
REAL ESTATE 27 27 0 1.84% 1.83% -0.01% 19 20 1 3.02% 2.93% -0.09% 15 15 0 0.79% 0.75% -0.04%
SERVICES 68 65 -3 4.98% 4.95% -0.03% 24 27 3 1.98% 1.57% -0.41% 57 55 -2 7.65% 8.28% 0.63%

Total 989 1000 11 100.00% 100.00% －    703 754 51 100.00% 100.00% －    544 528 -16 100.00% 100.00% －    

Prime Prime Value Prime Growth
Number of stocks Sector weights Number of stocks Sector weights Number of stocks Sector weights
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Disclaimer
The intellectual property rights and any other rights in Russell/Nomura Japan Equity Index belong to Nomura Fiduciary Research & Consulting Co., Ltd. ("NFRC") and Frank Russell 

Company ("Russell"). NFRC and Russell do not guarantee accuracy, completeness, reliability, usefulness, marketability, merchantability and fitness of the Index, and do not account for 

business activities or services that any index user and/or its affiliates undertakes with the use of the Index.

Publication of the index could be delayed or canceled if a computer malfunction, natural disaster, or other unavoidable event affects the index calculation process.

Please read "About The Index License" before using the indexes, regardless of the channel through which indexes/data is acquired (NFRC website, services via information vendors, 

etc).

"About The Index License"

http://qr.nomuraholdings.com/en/indexlicense.html

 This material has been prepared by NFRC for information purposes only.

 All opinions and/or predictions contained in this material are based on the determination of NFRC at the time this material was prepared and are subject to change without notice. We 

do not provide any guarantee or assurance that opinions contained in this material relating to future predictions will actually take place. Some part of the content of this material is 

based on various information available to NFRC which NFRC determined to be reliable. However, NFRC does not guarantee the accuracy of such information, and there is a 

possibility that such information was summarized and imperfect. The past investment performance is not indicative of the future results.

 This material is not intended as an investment solicitation or an investment advice in connection with any particular security transaction.

 If a customer invests in an investment product that uses a market benchmark developed and provided by NFRC, a portion of the fees for the use of such benchmark may be directly or 

indirectly attributed to NFRC. For details, please visit the following website.

Securities Market Benchmarks http://qr.nomuraholdings.com/en/

 This material may only be used by the customer to whom it was distributed. This material is the copyrighted work of NFRC and you may not copy, transmit or redistribute this material, 

in whole or in part, without the prior written consent of NFRC.

Nomura Fiduciary Research & Consulting Co., Ltd.

Registration Number: Director-General of the Kanto Local Financial Bureau (Finance & Commerce) Registration No.451

Membership: Japan Investment Advisers Association No. 011-00961

http://qr.nomuraholdings.com/en/indexlicense.html
http://qr.nomuraholdings.com/en/
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