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BARE | v —+ | FERUE 1) 2—>(%)*
ik (%) 178 | 3xA | 6548 | 1258 | E#kK
Total Market 1399| 100.00f 289.31 1.25 12.17 8.27 3.29 1.25
Value 1080 51.18( 649.29 0.99 12.29 7.66 242 0.99
Growth 589| 48.82 115.46 152 12.03 8.84 4,09 1.52
Large 300 84.43( 282.42 1.04 11.48 8.32 2.65 1.04
Large Value 190| 40.28| 624.93 0.68| 11.12 7.51 1.13 0.68
Large Growth 199 44.15( 12155 136/ 11.79 9.00 3.95 1.36
Top 60 50.91] 235.19 1.08 11.76 9.60 2.57 1.08
Top Value 38 23.75] 566.19 0.51 11.23 7.84 -1.15 0.51
Top Growth 45 27.16] 107.43 1.58 12.23 11.08 5.76 1.58
Mid 240 3352 378.33 0.98 11.08 6.55 2.74 0.98
Mid Value 152 16.53| 655.65 0.93 11.01 7.09 4.30 0.93
Mid Growth 154 16.99| 165.44 1.02 11.09 6.03 1.35 1.02
Mid-Small 1339| 49.09( 364.83 1.43 12.59 6.97 4,01 1.43
Mid-Small Value 1042 2744 666.58 141 13.22 7.52 5.61 141
Mid-Small Growth 544 21.65( 144.95 1.46 11.77 6.25 215 1.46
Small 1099 1557 331.03 242 16.10 7.52 6.88 242
Small Value 890 10.91| 646.82 2.15 16.94 7.92 7.63 2.15
Small Growth 300| 467| 11088] 308 1423 660 520 308 FHFHMEHF EMIFHAERLUE—
Small Core 350 10.18| 108.58 2.15 14.81 7.29 6.13 215 THOATA A -1y H—FE}
small Core Value 273|  677| 16386 155/ 1528) 7.26) 59| 155 (L FwhHR-FOLXHY-H )L—F
Small Core Growth 157 3.40 39.41 3.36 13.88 7.37 6.46 3.36
M!cro 749 539 123.85 2.95 18.69 7.87 8.32 2.95 B B
Micro Value 617 413 163.83 3.14 19.88 8.92 10.59 3.14 S
Micro Growth 233 1.26 47.05 2.34 15.14 4,73 214 2.34 TEH EE ¥¥
Prime 1000| 9809| 81390 119 1202 829 317 119 INRILER R
Prime Value 748 49.70( 1070.19 0.88 12.01 7.59 212 0.88
Prime Growth 478| 48.39| 580.04 151 12.01 8.92 413 151 03-3274-0924
* )E— ([ FRBELTLVGND idx_mgr@frc.nomura.co.jp
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COLER— &, BEHFDOSE LG HERORUERE—DENLE LI-LOT, BEBDFEEMNE L TERLI-LDOTIIHY T A, HBADER, BHEHHOBKREF. $EHRS EE{O)#HHR‘C&
EDESITBEONELET, CcOLR—ME, FEETEDEEZONSERMICEIVTERSATVETH, FREHZ, TOEEMSLUTLMCELTEEZE550TRHY A,
LiR—MSRBSNBRIT, ERBISET2HHTHY ., FELEKELLBENHYFT. BHNEFBLUVZORRMTHEHMNE—ILT 1 VI ROBRBRF, O LR— H:‘Eiﬁ‘éhtl’t#l-
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Russell/Nomuraqf > T Y IRINITA—I DAY )—
20111 ARIRE

ffi#&') 2—> (B2 L& <) Price Return

SRS | To— | IERUE ) B—2 (%)%
%k (%) 177 | 32H | 67 H |12 H | E#E
Total Market 1399| 100.00 [ 204.24 1.24 12.06 7.25 1.32 1.24
Value 1080| 51.18| 441.82 098 | 1225 6.56 0.30 0.98
Growth 589 48.82| 84.57 151 11.85 7.88 2.26 1.51
Large 300 84.43| 199.24 1.03| 11.38 7.28 0.70 1.03
Large Value 190| 40.28| 425.63 0.68| 11.10 6.39 -0.97 0.68
Large Growth 199| 44.15| 88.64 1.35| 11.61 8.03 2.11 1.35
Top 60| 50.91| 163.96 1.07| 11.64 8.42 0.41 1.07
Top Value 38| 23.75| 384.58 051 11.22 6.61| -3.37 0.51
Top Growth 45| 27.16| 76.54 1.56 | 12.02 9.94 3.65 1.56
Mid 240 33.52| 270.39 097  10.99 5.71 1.07 0.97
Mid Value 152| 16.53| 448.75 0.92| 10.96 6.13 2.40 0.92
Mid Growth 154| 16.99 | 124.42 1.02| 10.96 529| -0.13 1.02
Mid-Small 1339] 49.09| 259.61 1.42 12.49 6.11 2.24 1.42
Mid-Small Value 1042| 27.44| 454.82 1.40 | 13.16 6.55 3.60 1.40
Mid-Small Growth 544 21.65| 109.00 1.45| 11.63 5.50 0.63 1.45
Small 1099 15.57 | 232.75 2.41 15.98 6.60 4,84 2.41
Small Value 890 10.91| 438.28 214 | 16.84 6.94 5.43 2.14
Small Growth 390 4.67| 8332 3.07| 14.05 5.81 3.48 3.07
Small Core 350 10.18 93.87 2.14 14.70 6.37 4,12 2.14
Small Core Value 273  6.77| 139.86 1.55| 15.20 6.30 3.85 1.55
Small Core Growth 157 3.40| 3513 335| 13.70 6.52 4.67 3.35
Micro 749  5.39| 105.76 294 1855 6.96 6.20 2.94
Micro Value 617| 4.13| 137.93 312 | 19.76 7.92 8.25 3.12
Micro Growth 233  1.26| 42.07 2.32| 14.96 4.08 0.60 2.32
Prime 1000| 98.09 | 688.26 1.18 | 1191 7.27 1.21 1.18
Prime Value 748 49.70 | 889.72 0.87| 11.98 6.50 0.02 0.87
Prime Growth 478| 48.39| 498.32 150 | 11.83 7.96 2.29 1.50

* A=k, ERBLELTLVEL

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{G)#IJFEE’C?&
EBRLSITBREAVVELEY, COLR—RE, EETESEEZ ONSERIESVTER SN TLFEI A, BREHE, TOERES LUREMCEALTREEZAS LOTEHY Tt A,
LAR—bSRBESNBRE, ERBICETRHTHY ., FELSEDLRIHENHYET, BHESBLUVZTOREHTHIBFNE—ILT + VTRORBEIE, COLKR— MEHEhT- E#L
2T, BLWELLTWABENHYET, BRHESSLUVZORSUTHIBHNE—IL T« VIR E, COLKR—FRBH SIS, ThOEHICEDIA T3y, AMTOMOLRIRES
RIZONT, BIMFEFEEFFRYFLEORI L aVEFLTVRSEENHY. Tt SHECHETREENS CLABYET, BHERE, COLR— MoBRShE2HIcH L T, 312%50RE
IITEBTOMY—EXEFREL, ADINLDT—ERDHEETD C ENBUET, COLK— Fd, FABENSEBRET VS AETOARKUE LTHYET, RESNELEAE
ﬁ?ﬁzétl‘ﬁ;ﬁﬁ;;u ZOLR— bOLNVEBERD L —UIOEFIISFHEFICREL TE Y. BEFHUELERBMLFEEMOT. LAE2EMTHN. BN CERFBEEZFETOANE
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Russell/Nomurafd > T Y9I RINTA—I A Y1) —
20111 ARIRE

r—%)L1) 32— (BBEH &) Total Return

PIREL | V— | IERUE ) RA—2(%)*
ik (%) 1773 [ 37H | 67 H |12 H | 8k
Total Market 1399] 100.00 | 289.31 1.25 12.17 8.27 3.29 1.25
Value 1080] 51.18| 649.29 0.99 12.29 7.66 2.42 0.99
Growth 589 48.82| 115.46 1.52 12.03 8.84 4.09 1.52
Large 300 84.43| 282.42 1.04 11.48 8.32 2.65 1.04
Large Value 190| 40.28| 624.93 0.68 11.12 7.51 1.13 0.68
Large Growth 199 44.15| 121.55 1.36 11.79 9.00 3.95 1.36
Top 60 50.91| 235.19 1.08 11.76 9.60 2.57 1.08
Top Value 38| 23.75| 566.19 0.51 11.23 7.84 -1.15 0.51
Top Growth 45 27.16| 107.43 1.58 12.23 11.08 5.76 1.58
Mid 240 33.52| 378.33 0.98 11.08 6.55 2.74 0.98
Mid Value 152| 16.53| 655.65 0.93 11.01 7.09 4.30 0.93
Mid Growth 154 16.99| 165.44 1.02 11.09 6.03 1.35 1.02
Mid-Small 1339] 49.09| 364.83 1.43 12.59 6.97 4.01 1.43
Mid-Small VValue 1042 27.44| 666.58 1.41 13.22 7.52 5.61 1.41
Mid-Small Growth 544 21.65| 144.95 1.46 11.77 6.25 2.15 1.46
Small 1099 15.57 | 331.03 2.42 16.10 7.52 6.88 2.42
Small Value 890 10.91| 646.82 2.15 16.94 7.92 7.63 2.15
Small Growth 390 4.67| 110.88 3.08 14.23 6.60 5.20 3.08
Small Core 350 10.18| 108.58 2.15 14.81 7.29 6.13 2.15
Small Core Value 273 6.77 | 163.86 1.55 15.28 7.26 5.96 1.55
Small Core Growth 157 3.40| 39.41 3.36 13.88 7.37 6.46 3.36
Micro 749 5.39| 123.85 2.95 18.69 7.87 8.32 2.95
Micro Value 617 4.13| 163.83 3.14 19.88 8.92 10.59 3.14
Micro Growth 233 1.26| 47.05 2.34 15.14 4.73 2.14 2.34
Prime 1000] 98.09| 813.99 1.19 12.02 8.29 3.17 1.19
Prime Value 748 49.70| 1070.19 0.88 12.01 7.59 2.12 0.88
Prime Growth 478] 48.39( 580.04 151 12.01 8.92 4,13 151

*YA—(d, FERBELTLVEL

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{(D#IJFEE’C&
EBRLSITBREAVVELEY, COLR—RE, EETESEEZ ONSERIESVTER SN TLFEI A, BREHE, TOERES LUREMCEALTREEZAS LOTEHY Tt A,
LAR—bSRBESNBRE, ERBICETRHTHY ., FELSEDLRIHENHYET, BHESBLUVZTOREHTHIBFNE—ILT + VTRORBEIE, COLKR— MEHEhT- E#L
2T, BLWELLTWABENHYET, BRHESSLUVZORSUTHIBHNE—IL T« VIR E, COLKR—FRBH SIS, ThOEHICEDIA T3y, AMTOMOLRIRES
RIZONT, BIMFEFEEFFRYFLEORI L aVEFLTVRSEENHY. Tt SHECHETREENS CLABYET, BHERE, COLR— MoBRShE2HIcH L T, 312%50RE
IITEBTOMY—EXEFREL, ADINLDT—ERDHEETD C ENBUET, COLK— Fd, FABENSEBRET VS AETOARKUE LTHYET, RESNELEAE
ﬁ?ﬁzétl‘ﬁ;ﬁﬁ;;u ZOLR— bOLNVEBERD L —UIOEFIISFHEFICREL TE Y. BEFHUELERBMLFEEMOT. LAE2EMTHN. BN CERFBEEZFETOANE
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Russell/NomuraZ%FE 5l &
20111 AXRBE

X TERIEAAEED T— (%) 33 Industry Weight

Total Market Value Growth Small Prime

ik FEAREN | x— | $EARER | D[ $AAREN | Yo | SRARER | Vb | BRARE | D —h

we 1399, 100.00] 1080 100.00 589 100.00] 1099 100.00| 1000/ 100.00
1KE- B#E 5 0.09 3 0.06 4 012 5 058 5 0.09
2|8k 6 0.40 6| 0.77 1 0.01 5 049 4 040
3| ;E% 62 1.91 57 2.75 10 1.03 54 4.76 44 1.86
I BH&R 62| 2.88 55|  2.62 29| 315 51/  5.00 44 285
5| flk A 2 S 25 0.86 23 091 8 080 2| 202 19 085
6|78 IL T 4K 1| 035 11| 067 1 001 9/ 088 8 034
7 110, 6.18 87| 582 49 657 84 817 76/ 613
8| EZE M 37 421 17| 101 25 755 24/ 256 28/ 425
ol B ARE M 8 0.90 7 1.50 2 0.27 4/ 046 6 0.91
0|3 LB, 10/ 064 10,  0.99 3 028 8 077 9| 065
UHSR-+HHU 2 124 19| 064 9| 188 16| 152 16| 124
12| 8K 4R 29 202 271 234 9 169 25 316 21 203
BIEHERE 20 1.36 13 1.34 9 1.38 13 1.48 18 1.37
ulEEER 22 0.68 20 095 5 040 18 1.41 17 0.67
15| HEA 99| 501 78| 336 46| 6.73 79 697 67| 4.94
16| BRI 138) 15.82 92 888 76, 2311 98 879 103/ 15.94
17|85 AR 64| 9.76 52| 943 33 1011 47| 473 47|  9.86
18| fEE R 21, 137 100 028 15 252 15|  1.03 16/ 1.38
19(Z Dt & & 35 2.07 28 1.65 14| 250 29 2.14 24 2.06
W(BR-HRE 18| 474 16 7.72 71 161 5/ 0.0 16| 4.83
21|[EEZ 33| 358 21| 343 20| 373 17| 181 25/  3.60
2EE 7 053 6/ 1.00 2l 004 4 021 6| 053
23| EE 2 030 0| 0.00 2 061 1 008 2 030
u|BE-EmpEEE 13| 023 13| 043 3/ 001 11| 0.64 71 020
25| 1EH - BIEX 79 5.85 53| 594 45 5.75 65| 5.55 54/ 585
26| EIFE3E 101 5.32 94| 468 200 599 91  6.44 54/ 518
21[/NFEEE 127| 361 78 425 70, 293 113 8.38 83 348
28|ERATS 89| 895 88 17.29 3 019 68 9.15 80, 9.08
20|FE 5. P AR EIER S| 3 18|  1.46 16| 274 5 011 15| 150 14| 147
30| fRER 7 246 5 3.36 4 152 1 006 71 251
3| DfthE L 17 0.86 16 1.57 2 0.12 14 1.97 16 0.87
R(|FEIEER 38 234 25 0.70 18|  4.06 R 252 24/ 232
BY—ERE 64 2.04 34 0.89 40 3.5 56|  4.39 40 197

COLER— &, BEHFDOSE LG HERORUERE—DENLE LI-LOT, BEBDFEEMNE L TERLI-LDOTIIHY T A, HBADER, BHEHHOBKREF. $EHRS Eﬁ@*ﬂfiﬁ’(&
EDESITBEONELET, CcOLR—ME, FEETEDEEZONSERMICEIVTERSATVETH, FREHZ, TOEEMSLUTLMCELTEEZE550TRHY A,
LiR—MSRBSNLBRIT, ERBISET2HETHY ., FELEKELDIBENHYFT. BHEFBLUVZORRMTHIBNE—ILT + VI ROEBAF, COLR— MMIEHEhiz E#k
20T, BLMEELTLWAIBENHY FT, BREBEHSLUVEOBRSHTHIFHA—ILT 1 VT R(E. COLR— MIEBSNIES. ThOHHICRHICA T ay, AMTOMDERIRER
BIZOWT, BNEEELERYBLEOKRS L3 v EALTVAEEAHY, E-SRECHETREEAS CLABYET, BHEEE, COLR— NoBRShE2HIsH L T, 3IB50RE
BATEBTOMY —EREREL. ADTNLDF—EXDBIFEETO LA BUET, COLR— FE, FHBENSEERET 2L VS AATOHEMELTHY ET, RrShELLAE
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Russell/NomuraZ2(fE R/ N\ DA —<I U A7) —
2011 E1AXREHE

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

Total Market Value Growth Small Prime

bt FoifR | Aol | AR4BR | AR idoA | BB | AR qoA | A SBR | BodtA | AR BR | Ao4iA

we 124/ 125 098 099 151 152 241 242 118/ 119
1KE- EME 408 4.8 7.31 731 244 244 408  4.08 408  4.08
2|8k 9.83 9.83 977, 977| 1496 14.96 6.62|  6.62 9.84 984
3| AR 245 255 124/ 1371 600 6.00 174 174 2.36| 247
4 BF & 0.78)  0.79 1271 129 035 035 1.07]  1.09 076,  0.76
5| e L 7.17 7.19 396 399 11.31] 11.31 049 053 730, 7.32
8|78 IL T 4R -0.93 -0.93 -0.90, -0.90| -441 -441 -0.16/ -0.16/ -1.05 -1.05
7|k 253 253 330 330 1.83 184 352 353 246 246
8|EZE M 041 -041 1.88| 188 -0.73 -0.73 098 098 -043 -043
o| - ARES 0.64)  0.64 0.23) 023 312 312 -0.66| -0.66 057/ 057
10T LHG 0.88) 0.8 0.90, 090 080 080 1.86| 1.86 076,  0.76
N|HSR-LHUS 387] 387 059 059 509 509 0.30| 030 381 381
12| 8k4H -358 -358 313 -313| -423 -423 0.36| 036 -371 -371
BIEHERE 1.95 1.95 3.04| 304 08| 086 845/ 845 191 191
uEeEHM 2.39) 239 118/ 118 556/ 556 338 338 218/ 218
15| 4R 3.36] 3.36 462 462 272 272 527 527 3.28) 328
16| BRI 0.12| 015 -0.88) -0.88] 053 058 328/ 328 0.07, 011
17|81k AR R 6.07  6.07 552| 552 661 661 4.06)  4.06 6.04) 6.04
18|FE A -0.65 -0.65 -2.70 -270| -0.41 -041f 2720 -272| -0.69] -0.69
19| D H -337|  -3.35 0.46| 046 -585 -582[ -1.10/ -1.00| -3.50| -3.49
W(EZ-HRE 1.00/  1.00 1.10 110, 050 050 -1.40, -1.40 1.000  1.00
pal [ S 115 115 198/ 198 036 036 -0.31| -0.31 112 112
2B 2,071  -2.07 -2.01/ -201| -394 -394 -0.88 -0.88 -213 -2.13
23| B -0.24)  -0.24 - - -0.24| -0.24 1114 11.14| -0.24| -0.24
u|BE- EmBEs 162 162 166 166 045 045 233 233 075 075
S5(1HER-BIEX 1.06 1.06 1.19 1.19] 092 092 1.79 1.79 1.000  1.00
26|EIFE S 371 372 229 230 491 491 301 303 369 369
21[INSEEE -0.36| -0.36 043 -043| -0.25| -0.25 2.06) 207 -048/ -0.48
28|8RITE -0.68) -0.68 -0.70, -0.70 1.09] 109 350, 350 -0.72| -0.72
2[5 % . EmEYEGIE -390 -3.90 -388| -388] -4.33| -433 -426 -426] -398 -3.98
30| fRER 231 -231 221|221 242 -2.42 090 090 -2.31 -231
| ZFDihEFE 490 4.90 505 505 276/ 276 10.23| 10.23 486 4.86
R(TENESE 238 240 094 101| 265 265 097  1.05 245 245
BY—ERE 053 053 -2.000 -200] 128/ 128 -0.0 -0.10 037, 037

*)A—old ERBELTLGN

COLER— &, BEHFDOSE LG HERORUERE—DENLE LI-LOT, BEBDFEEMNE L TERLI-LDOTIIHY T A, HBADER, BHEHHOBKREF. $EHRS Eﬁw*ﬂfiﬁf&
EDESITBEONELET, CcOLR—ME, FEETEDEEZONSERMICEIVTERSATVETH, FREHZ, TOEEMSLUTLMCELTEEZE550TRHY A,
LiR—MSRBSNBRIT, ERBISET2HHTHY ., FELEKELLBENHYFT. BHNEFBLUVZORRMTHEHMNE—ILT 1 VI ROBRBRF, O LR— H-J%ﬂz‘éht.&#k
20T, BLMEELTLWAIBENHY FT, BREBEHSLUVEOBRSHTHIFHA—ILT 1 VT R(E. COLR— MIEBSNIES. ThOHHICRHICA T ay, AMTOMDERIRER
BIZOWT, BNEEELERYBLEOKRS L3 v EALTVAEEAHY, E-SRECHETREEAS CLABYET, BHEEE, COLR— NoBRShE2HIsH L T, 3IB50RE
BATEBTOMY —EREREL. ADTNLDF—EXDBIFEETO LA BUET, COLR— FE, FHBENSEERET 2L VS AATOHEMELTHY ET, RrShELLAE
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BRRBALIWINTA—T U ZADHEFE
(b—%JL1)R—>) Total Return

%) Value-Growth
15

1.01

Value 0.96

-1.53
Growth -2.0
10/2 10/3 10/4 10/5 10/6 10/7 10/8 10/9 10/10 10/11 10/12 111

(k) Small-Large

4.0 350
Small

-4.0 =364
Large 10/2 10/3 10/4 10/5 10/6 10/7 10/8 10/9 10/10 10/11 10/12 11/1

* Value-Growth (&, ValuekGrowth® ') 23— D ZE ., Small-Largeld, SmalléLargeD ) 32— DETH D,
A=l FRBEL TGN

COLER— &, BEHFDOSE LG HERORUERE—DENLE LI-LOT, BEBDFEEMNE L TERLI-LDOTIIHY T A, HBADER, BHEHHOBKREF. $EHRS EE{O)#HHR‘C&
EDESITBEONELET, CcOLR—ME, FEETEDEEZONSERMICEIVTERSATVETH, FREHZ, TOEEMSLUTLMCELTEEZE550TRHY A,
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HBRRBALIINTAF—I U ADHEF
(b—%)L')A—>,) Total Return

) Value-Growth
-Gr
0.6 alue-Gro
Value 0.40
0.4
0.2
0.0
-0.2
-0.4
-0.52
Growth -0.6
+ LW © ~ =@ N ™M < ~ 0 o o «H < ;W © I~ o o
S 9 9 a9 49 4d d d 4d d d o 9 o d o o o @
— — — — — — — — — — — — — — —
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(o) Small-Large
Small
-0.50
Large 4 IO © ~ A N ™M < ~ o o O «H < ! © ©~ oo
S 9 9 a 94 d d 4 4 od od o d 9o o d o o @
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* Value-Growth (&, Value&Growth® ) #—> M2, Small-Largeld, Small-LargeD!) 23— DETH B,
DE—ld, FERBELTLEL

COLF—rF, BREVHOSE LLDEROREER—DENLE L3 DT, BEHFEEMELTERLI-LOTIEHY FEA, HADER, BREHIROBRREL, SEHRBASOHRTE
EBESITHBEONELET, CcOLKR—ME, EETEDEEZIONDERICEIVTERSATVETH, HFREHF, TOEEMSLUTLMCELTEEZE530TREHY FEA, CD
LR—hSRBSNBRE, FRBICETRHHTHY, FELSEDLIEENHYET, 2?*1?#?33:0%@%5::#11&62?1‘# =T 4 VT ZADERBEIEX, O LKR— MMIREHSNIEESIC
VT, BLWELLTWAEENHYET, BHNESELUZORSUTHIFMNE—ILT 1 VI RE, COLKR— H:;E.i'i %, TNOEHICHOICA TV a3y, EYPTOMOSRIRER
RIZOWT, BNEEELERYBLOKRS Y3 v EALTVABEAHY, E-SRECHETREEAS CEABYET, *T &, COLKR— bBHEhitcTL T, 3IRFDRE
IITEBTOMY—EXEFREL, ADINLDT—ERDHEETD C ENBUET, COLK— Fd, FABENSEBRET VS AETOARKUE LTHYET, RESNELEAE
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Russell/NomuraE Zi54E(&

201151 A RIRE
PER PBR B2 F[E1Y ROE BEERE

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

Total Market 15.75 1.09 2.03 7.12 50.60
Value 15.43 0.85 2.13 5.61 51.30
Growth 16.10 1.57 1.93 10.10 49.78
Large 15.52 1.15 2.06 7.62 51.65
Large Value 14.96 0.89 2.17 6.10 52.97
Large Growth 16.07 1.56 1.96 10.07 50.27
Top 14.50 1.17 2.21 8.29 51.36
Top Value 14.22 0.93 2.26 6.66 49.68
Top Growth 14.76 1.51 2.17 10.65 53.05
Mid 17.37 1.13 1.83 6.64 52.11
Mid Value 16.16 0.85 2.04 5.36 57.80
Mid Growth 18.73 1.65 1.62 9.08 45,66
Mid-Small 17.29 1.03 1.84 6.07 49.82
Mid-Small Value 16.65 0.79 2.01 4.84 52.72
Mid-Small Growth 18.16 1.64 1.62 9.35 45.63
Small 17.11 0.86 1.86 5.13 45.20
Small Value 17.46 0.72 1.96 4.17 45.05
Small Growth 16.35 1.62 1.62 10.33 45.56
Small Core 18.27 0.91 1.83 5.08 34.92
Small Core Value 19.25 0.75 191 3.95 28.34
Small Core Growth 16.59 1.59 1.68 9.94 49.63
Micro 15.28 0.78 1.90 5.22 65.69
Micro Value 15.15 0.67 2.04 4.49 76.04
Micro Growth 15.73 1.73 1.46 11.51 35.82
Prime 15.79 1.10 2.03 7.17 49.34
Prime Value 15.51 0.86 2.13 5.64 48.63
Prime Growth 16.09 1.56 1.93 10.09 50.18

BT AT RTSHFERR—R (EFERE)

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{U)#H&E’C?&
EBRLSITBREAVVELEY, COLR—RE, EETESEEZ ONSERIESVTER SN TLFEI A, BREHE, TOERES LUREMCEALTREEZAS LOTEHY Tt A,
LAR—bSRBESNBRE, ERBICETRHTHY ., FELSEDLRIHENHYET, BHESBLUVZTOREHTHIBFNE—ILT + VTRORBEIE, COLKR— MEHEhT- E#L
2T, BLWELLTWABENHYET, BRHESSLUVZORSUTHIBHNE—IL T« VIR E, COLKR—FRBH SIS, ThOEHICEDIA T3y, AMTOMOLRIRES
RIZONT, BIMFEFEEFFRYFLEORI L aVEFLTVRSEENHY. Tt SHECHETREENS CLABYET, BHERE, COLR— MoBRShE2HIcH L T, 312%50RE
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Russell/Nomura BAR%A > T v 9 ADEKZR

X Prime 4 YTy X
— (1000 $&#R)
Small Cap Core £ YT w9 R
(£ LGSR D MiLE (350 $84R)
iE3 j T4 5% (749 $84R)
i 18
®WIE
= MidCap 4 Ty 9 R LargeCap A T Y9I R
({51 85% : 300 $44K)
Small Cap £ ¥ T w4 R Mid-Small Cap £ > T v 9 R
(4L 50% : 1339 #4H)
I Value £ VT w49 X Growth € YT 945 R

N {&1F PBR X

(BPR %% 2011 4= 1 A 31 HEITE)

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

- Russell/Nomura HA¥RA > F v 7 A AT v 7 AFERN—VT v 7 |

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{O)#IJEET&
EDESITBEONELET, CcOLR—ME, FEETEDEEZONSERMICEIVTERSATVETH, FREHZ, TOEEMSLUTLMCELTEEZE550TRHY A,
LR—bSRBESNBRE, ERBICETHHTHY . FELESEDIHENHYET, BHESBLUZTOREHTHIFNE—LT + VT RORBEIL, COLKR— H-naiﬁénfza’t#l-
20T, BLEFELTWLWAIBENHY FT ., BHRBEHSLUVEZDOBREHTHEIFHA—ILT 1+ VTR (&, COLR— MIEBMSNIESH. TNOHHITHI(A TV ay, AMTOMDOSRIRER
BITONT, BLELELEEYHLORT L 3 VEHLTLRIEEHNHY. EASREOHETRESTS C EABYET, BHERE, COLK— FoBBShERHEL T, 3IB%0RE
BATEBTOMY —EREREL. ADTNLDF—EXDBIFEETO LA BUET, COLR— FE, FHBENSEERET 2L VS AATOHEMELTHY ET, RrShELLAE
*‘i?ﬂzl—;ﬁl‘.—?;ﬁﬁ;;w COLAR— bOVHEZEHS L —UIOEFTHREBEFCRBEL TS Y. EFHFELEBHNATEEMOT. LHEIENTHN. BN THENELFIEEFETOANE
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Russell/Nomuraf > T Y9I RINTA—IX A Y1) —
20111 BRIBE

KEILR—X (&) 32— (B ZF&<) Price Return

HAR% | v— | EXE 1) B—2(%)*
R (%) 17 H | 378 | 67 H |12 H | 8%k
Total Market 1399 100.00 | 597.24 0.59 10.19 12.91 11.38 0.59
Value 1080 51.18| 1291.97 0.33 10.38 12.18 10.27 0.33
Growth 589 48.82( 247.30 0.86 9.98 13.57 12.42 0.86
Large 300 84.43| 582.60 0.37 9.52 12.94 10.70 0.37
Large Value 190| 40.28 | 1244.61 0.02 9.25 12.00 8.87 0.02
Large Growth 199 44.15| 259.19 0.70 9.75 13.73 12.25 0.70
Top 60 50.91| 479.46 0.41 9.78 14.14 10.39 0.41
Top Value 38| 23.75| 1124.59 -0.14 9.37 12.23 6.23 -0.14
Top Growth 451 27.16| 223.81 0.90 10.15 15.74 13.95 0.90
Mid 240 33.52| 790.68 0.32 9.15 11.29 11.11 0.32
Mid Value 152 16.53| 1312.23 0.26 9.12 11.72 12.57 0.26
Mid Growth 154 16.99| 363.81 0.37 9.11 10.84 9.79 0.37
Mid-Small 1339] 49.09 [ 759.15 0.77 10.62 11.70 12.39 0.77
Mid-Small Value 1042 27.44 | 1329.98 0.74 11.28 12.16 13.89 0.74
Mid-Small Growth 544 21.65| 318.74 0.80 9.77 11.06 10.62 0.80
Small 1099] 15.57( 680.59 1.75 14.05 12.22 15.25 1.75
Small Value 890 10.91| 1281.60 1.48 14.90 12.58 15.91 1.48
Small Growth 390 4.67| 243.64 2.40 12.15 11.39 13.76 2.40
Small Core 350, 10.18 | 116.80 1.48 12.79 11.98 14.47 1.48
Small Core Value 273 6.77| 174.01 0.89 13.28 11.91 14.17 0.89
Small Core Growth 157 3.40 43.71 2.68 11.80 12.14 15.07 2.68
Micro 749 5.39 | 131.59 2.27 16.58 12.60 16.75 2.27
Micro Value 617 4.13| 171.62 2.46 17.76 13.61 19.00 2.46
Micro Growth 233 1.26 52.34 1.66 13.05 9.57 10.59 1.66
Prime 1000 98.09| 972.95 0.53 10.05 12.93 11.26 0.53
Prime Value 748| 49.70 | 1257.75 0.22 10.12 12.11 9.96 0.22
Prime Growth 478| 48.39 | 704.45 0.85 9.96 13.66 12.46 0.85

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{(D#IJFEE’C&
EBRLSITBREAVVELEY, COLR—RE, EETESEEZ ONSERIESVTER SN TLFEI A, BREHE, TOERES LUREMCEALTREEZAS LOTEHY Tt A,
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Russell/Nomuraf > T Y9I RINTA—IX A Y1) —
20111 BRIBE

KEIAR—R +—2)L1)F3—2 (BBHEL) Total Return

HAR% | v— | EXE 1) B—2(%)*
R (%) 17 H | 378 | 67 H |12 H | 8%k
Total Market 1399 100.00 | 846.00 0.60 10.30 13.98 13.55 0.60
Value 1080 51.18 | 1898.65 0.34 10.42 13.33 12.59 0.34
Growth 589 48.82 | 337.63 0.87 10.16 14.57 14.43 0.87
Large 300 84.43| 825.86 0.38 9.63 14.03 12.85 0.38
Large Value 190| 40.28 | 1827.42 0.03 9.27 13.17 11.17 0.03
Large Growth 199 44.15| 355.42 0.71 9.93 14.75 14.28 0.71
Top 60 50.91| 687.74 0.42 9.90 15.38 12.76 0.42
Top Value 38| 23.75| 1655.66 -0.14 9.38 13.52 8.68 -0.14
Top Growth 451 27.16| 314.15 0.92 10.36 16.93 16.26 0.92
Mid 240 33.52| 1106.32 0.32 9.23 12.17 12.95 0.32
Mid Value 152 16.53| 1917.24 0.28 9.16 12.74 14.66 0.28
Mid Growth 154 16.99| 483.76 0.37 9.24 11.62 11.42 0.37
Mid-Small 1339] 49.09 | 1066.82 0.77 10.72 12.61 14.34 0.77
Mid-Small Value 1042 27.44 | 1949.19 0.75 11.34 13.19 16.10 0.75
Mid-Small Growth 544 21.65| 423.86 0.80 9.91 11.85 12.29 0.80
Small 1099] 15.57 | 967.98 1.76 14.17 13.19 17.50 1.76
Small Value 890 10.91| 1891.41 1.49 14.99 13.61 18.32 1.49
Small Growth 390 4.67| 324.23 2.41 12.33 12.22 15.65 2.41
Small Core 350 10.18| 135.09 1.49 12.90 12.95 16.67 1.49
Small Core Value 273 6.77| 203.88 0.89 13.36 12.92 16.49 0.89
Small Core Growth 157 3.40 49.04 2.69 11.99 13.03 17.03 2.69
Micro 749 5.39 ( 154.10 2.29 16.71 13.56 19.08 2.29
Micro Value 617 4,13 | 203.84 2.48 17.89 14.67 21.58 2.48
Micro Growth 233 1.26 58.54 1.68 13.23 10.25 12.29 1.68
Prime 1000 98.09 | 1150.68 0.54 10.15 14.00 13.42 0.54
Prime Value 748| 49.70 | 1512.86 0.23 10.15 13.27 12.27 0.23
Prime Growth 478| 48.39| 819.97 0.86 10.14 14.67 14.48 0.86

COLAE— R F, BREVHOSE LLDEROREEM—DBEMLELI-LDT, BEHFEEMELTERLI-LOTEHY FEA, HHAODER, BEHROBRRREL, SFHD EE{(D#IJFEE’C&
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Bloomberg : RNJI
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HWRN 77 1 L5

Bloomberg : RNPJ <INDEX>

(S STl : RT14 % L < X RNPF/2

QUICK . 140

REUTERS : .JRN

INTERNET : http://gr.nomura.co.jp/jp/frenri/index.html

(B51 5 Y B R )
ERN /N o 75

Bloomberg : RNSCC <INDEX>
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QUICK : 130

REUTERS : JRNSC
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A OEREE - AREBOERIZTE 20V EEOBT 527 —ZITHESNTEBY £9725,
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