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bk (%) 17 A 35 A 64 A 1278 &3XE
Total Market 1598 100.00] 748.25 3.11 6.67 16.93 27.28 3.62
Value 1227 52.15| 1405.21 6.33 12.35 16.46 16.66 7.91
Growth 811 47.85| 351.89 -0.18 1.10 16.63 36.79 -0.68
Large 349 86.60| 718.39 3.25 6.87 17.81 27.92 3.78
Large Value 242 42,95 1291.29 6.89 13.25 17.17 16.23 8.71
Large Growth 213 43.65| 368.22 -0.11 1.27 17.64 37.67 -0.66
Top 60 51.16| 596.95 4.33 8.44 20.24 28.88 4.41
Top Value 38 23.52| 1193.63 7.87 14.52 18.32 18.02 9.03
Top Growth 39 27.64| 320.34 1.49 3.75 21.67 38.83 0.78
Mid 289 35.44| 965.44 1.72 4.69 14.42 26.85 2.88
Mid Value 204 19.43 1295.29 5.73 11.74 15.77 13.73 8.33
Mid Growth 174 16.01| 511.94 -2.76 -2.75 11.32 35.41 -3.04
Mid-Small 1538 48.84| 957.88 1.87 4.88 13.57 25.78 2.80
Mid-Small Value 1189 28.63| 1454.49 5.09 10.63 14.97 15.69 7.00
Mid-Small Growth 772 20.20| 451.19 -2.38 -2.30 10.49 33.84 -2.60
Small 1249 13.40| 932.37 2.25 5.41 11.56 23.26 2.61
Small Value 985 9.20| 1653.49 3.76 8.37 13.25 18.69 4.30
Small Growth 598 420 357.23 -0.90 -0.58 7.80 28.79 -0.91
Small Core 400 8.81| 300.61 2.36 5.82 11.65 23.03 2.72
Small Core Value 310 5.98| 402.05 462 9.94 14.67 19.89 5.38
Small Core Growth 212 2.83| 128.22 -2.10 -1.97 5.60 25.08 -2.48
Micro 849 459 362.05 2.04 4.62 11.41 23.72 2.39
Micro Value 675 3.22| 450.54 2.19 5.57 10.73 16.54 2.34
Micro Growth 386 1.37| 147.74 1.69 2.44 12.65 37.19 2.51
Prime 999 97.53| 2099.37 3.15 6.76 17.13 27.37 3.67
Prime Value 765 50.50| 2299.69 6.49 12.64 16.70 16.69 8.13
Prime Growth 523 47.03| 1766.27 -0.21 1.09 16.76 36.80 -0.73
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B % 2: Russell/Nomura BAEBKA L TYIRINTA—I VR Y1) —

2021FE2A RIR#E
it ) 2 —>(E22Br <) Price Return
B | vrI—F | ERIE B — 2 (%)*

e (%) 14 B 34 A 64 B 1278 | EH%
Total Market 1598 100.00 424 .47 3.08 6.50 15.76 24.31 3.58
Value 1227 52.15 739.52 6.29 12.13 14.76 12.89 7.85
Growth 811 47.85 214.74 -0.21 0.97 15.89 34.69 -0.71
Large 349 86.60 405.71 3.22 6.71 16.59 24 .91 3.75
Large Value 242 42.95 674.42 6.86 13.02 15.33 12.33 8.67
Large Growth 213 43.65 223.06 -0.13 1.15 16.88 35.53 -0.68
Top 60 51.16 325.52 4.31 8.29 18.83 25.55 4.39
Top Value 38 23.52 604.06 7.83 14.27 16.21 13.71 8.99
Top Growth 39 27.64 185.96 1.48 3.67 20.81 36.47 0.77
Mid 289 35.44 571.05 1.69 4.50 13.46 24.34 2.83
Mid Value 204 19.43 707.50 5.71 11.55 14.33 10.47 8.28
Mid Growth 174 16.01 328.90 -2.81 -2.93 10.68 33.61 -3.09
Mid-Small 1538 48.84 562.78 1.82 4.69 12.64 23.21 2.75
Mid-Small Value 1189 28.63 793.25 5.05 10.43 13.67 12.45 6.94
Mid-Small Growth 772 20.20 289.85 -2.43 -2.49 9.86 32.03 -2.66
Small 1249 13.40 537.96 2.18 5.18 10.68 20.55 2.53
Small Value 985 9.20 897.90 3.69 8.14 12.15 15.49 4.21
Small Growth 598 4.20 229.16 -0.96 -0.77 7.22 26.95 -0.98
Small Core 400 8.81 213.60 2.30 5.62 10.79 20.32 2.65
Small Core Value 310 5.98 275.90 4.55 9.72 13.59 16.62 5.30
Small Core Growth 212 2.83 97.08 -2.16 -2.14 5.04 23.27 -2.54
Micro 849 4.59 253.02 1.97 4.36 10.47 20.99 2.30
Micro Value 675 3.22 302.32 212 5.32 9.60 13.45 2.25
Micro Growth 386 1.37 114.03 1.61 217 12.02 35.28 2.41
Prime 999 97.53 1425.62 3.11 6.58 15.94 24.40 3.63
Prime Value 765 50.50 1477.23 6.45 12.42 14.98 12.89 8.07
Prime Growth 523 47.03 1263.39 -0.24 0.96 16.02 34.69 -0.76
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E % 3: Russell/Nomura BAEMKA L TYIRINTA—I VA Y1) —

2021FE2A RIR#E
=&)L 2—2(EHEL) Total Return
B | vrI—F | ERIE 18— (%)*

e (%) 14 B 34 A 64 B 1278 | EH%
Total Market 1598 100.00 748.25 3.11 6.67 16.93 27.28 3.62
Value 1227 52.15 1405.21 6.33 12.35 16.46 16.66 7.91
Growth 811 47.85 351.89 -0.18 1.10 16.63 36.79 -0.68
Large 349 86.60 718.39 3.25 6.87 17.81 27.92 3.78
Large Value 242 42.95 1291.29 6.89 13.25 17.17 16.23 8.71
Large Growth 213 43.65 368.22 -0.11 1.27 17.64 37.67 -0.66
Top 60 51.16 596.95 4.33 8.44 20.24 28.88 4.41
Top Value 38 23.52 1193.63 7.87 14.52 18.32 18.02 9.03
Top Growth 39 27.64 320.34 1.49 3.75 21.67 38.83 0.78
Mid 289 35.44 965.44 1.72 4.69 14.42 26.85 2.88
Mid Value 204 19.43 1295.29 5.73 11.74 15.77 13.73 8.33
Mid Growth 174 16.01 511.94 -2.76 -2.75 11.32 35.41 -3.04
Mid-Small 1538 48.84 957.88 1.87 4.88 13.57 25.78 2.80
Mid-Small Value 1189 28.63 1454.49 5.09 10.63 14.97 15.69 7.00
Mid-Small Growth 772 20.20 45119 -2.38 -2.30 10.49 33.84 -2.60
Small 1249 13.40 932.37 2.25 5.41 11.56 23.26 2.61
Small Value 985 9.20 1653.49 3.76 8.37 13.25 18.69 4.30
Small Growth 598 4.20 357.23 -0.90 -0.58 7.80 28.79 -0.91
Small Core 400 8.81 300.61 2.36 5.82 11.65 23.03 2.72
Small Core Value 310 5.98 402.05 4.62 9.94 14.67 19.89 5.38
Small Core Growth 212 2.83 128.22 -2.10 -1.97 5.60 25.08 -2.48
Micro 849 4.59 362.05 2.04 4.62 11.41 23.72 2.39
Micro Value 675 3.22 450.54 2.19 5.57 10.73 16.54 2.34
Micro Growth 386 1.37 147.74 1.69 2.44 12.65 37.19 2.51
Prime 999 97.53 2099.37 3.15 6.76 17.13 27.37 3.67
Prime Value 765 50.50 2299.69 6.49 12.64 16.70 16.69 8.13
Prime Growth 523 47.03 1766.27 -0.21 1.09 16.76 36.80 -0.73
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K5 4: Russell/Nomura B A#¥EER R

20212 A R|#A
¥TERIBMAEE D T — M (%) 33 Industry Weight
Total Market Value Growth Small Prime

i SRS Uz — | B oz — | 8RR Y — | B oz — | B Yz —+
=) 1598 100.00 1227 100.00 811, 100.00 1249 100.00 999 100.00
IKE - BME 6 0.09 6 0.15 2 0.02 6 0.64 4 0.08
S 4 0.19 4 0.36 0 0.00 3 0.19 2 0.18
S 72 2.19 69 3.80 10 0.44 58 4.70 46 2.13
BH & 69 3.12 60 3.00 45 3.25 49 3.91 44 3.10
FGi 20 0.44 19 0.76 5 0.09 17 1.09 12 0.41
INILT - R 8 0.21 8 0.41 0 0.00 7 0.82 7 0.21
(=2 121 7.21 101 5.97 47 8.57 91 7.83 72 7.18
EER 46 5.52 26 3.56 34 7.66 29 2.69 36 5.62
Bl - ARES 4 0.45 4 0.86 0 0.00 2 0.26 3 0.46
LS 10 0.62 10 1.18 2 0.01 9 1.11 7 0.62
HSRX - +HFHEG 21 0.79 21 1.12 8 0.43 15 1.47 16 0.79
E5 it 18 0.62 18 117 1 0.02 15 1.31 10 0.59
EHERE 19 0.78 19 1.47 1 0.03 16 1.92 12 0.77
ERHEA 23 0.60 23 0.95 8 0.23 19 1.33 15 0.58
B 101 5.52 89 4.59 43 6.54 81 6.94 66 5.50
B 123 18.88 102 11.76 69  26.63 82 7.16 88  19.19
Bk AR ER 45 6.13 44, 10.94 4 0.90 32 2.93 34 6.24
AR 27 2.58 17 0.42 20 4.94 20 2.01 19 2.61
ZOfthE S 39 2.56 30 0.79 22 4.49 32 1.95 21 2.56
ER - HRE 22 1.23 21 2.25 5 0.13 12 1.03 18 1.25
[ ERES 41 3.40 38 4.77 19 1.90 20 1.97 33 3.45
B 4 0.21 4 0.41 0 0.00 2 0.30 4 0.22
TEE 2 0.43 2 0.82 0 0.00 0 0.00 2 0.44
BE - EmEEE 12 0.15 12 0.27 3 0.03 12 1.13 6 0.14
154k - BIEHE 188, 10.97 69 6.84 175, 15.48 158,  10.30 96!  10.90
EN5E 3 102 4.46 95 7.57 28 1.07 88 6.12 55 4.37
INFEE 140 4.50 97 3.04 96 6.08 116 8.97 88 4.39
R1T 71 4.67 71 8.95 1 0.01 58 4.81 50 4.70
FE%. BEMmEWEGIE 18 0.88 17 1.59 5 0.10 15 1.25 10 0.86
RIgZ% 8 1.91 6 3.62 2 0.05 2 0.18 8 1.96
ZFDhERE 21 1.15 18 1.59 7 0.66 17 2.33 18 1.16
TEIEE 48 1.82 39 2.98 22 0.56 39 2.73 24 1.77
H—ER¥E 145 5.70 68 2.04 127 9.69 127 8.62 73 5.54
WA B A
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X5 5: Russell/Nomura &R/ \ D4 — X H<1)—

20212 A R|#A
¥FER AR 2 —2 (%) 33 Industry Return
Total Market Value Growth Small Prime
B3k Fodibk | oA | AoliBR | AolA | AR AoZA | BolBR ) ERdA | FRliBR | AidA

=) 3.08 3.11 6.29 6.33 -0.21 -0.18 2.18 2.25 3.11 3.15
IKE - BME 5.67 5.67 6.52 6.52 -0.25 -0.25 5.67 5.67 6.35 6.35
i 26.95 26.95 26.95 26.95 - -| 1226 12.26| 27.86 27.86
S 3.28 3.29 3.01 3.02 5.84 5.84 3.04 3.04 3.35 3.36
BH & -3.96 -3.95 -2.19 217 -5.69 -5.68 0.64 0.71 -4.04 -4.04
FGi 2.67 2.73 1.55 1.60| 14.000 14.01 3.70 3.87 2.69 2.70
INILT - R 5.20 5.20 5.20 5.20 - - 4.30 4.30 5.32 5.32
(=2 -1.32 -1.32 1.23 1.23 -3.17 -3.17 0.85 0.85 -1.29 -1.29
EER -6.58 -6.56 -3.13 -3.11 -8.24 -8.22 -2.53 -2.53 -6.67 -6.66
Bl - ARES 10.99. 10.99| 10.99  10.99 - - 8.86 8.86 11.11 11.11
LS 9.03 9.18 9.01 9.16/ 13.000 13.00] 13.86. 14.09 9.09 9.24
HSRX - +HFHEG 3.15 3.15 2.04 2.04 6.38 6.38 -0.42 -0.42 3.28 3.28
£ 18.84 18.85| 19.11 19.12 1.20 1.20] 10.38  10.41 19.75. 19.75
57 ol 9.81 9.81 10.05/ 10.05 -0.50 -0.50 5.23 523 10.15 10.15
ERHEA 9.81 9.83| 10.47 10.49 6.87 6.87 4.61 465 1040 10.41
B -0.21 -0.19 5.01 5.04 -3.86 -3.86 0.90 0.94 -0.19 -0.18
B -0.22 -0.22 2.55 2.56 -1.51 -1.50 -0.55 -0.52 -0.19 -0.19
Bk AR ER 6.18 6.28 6.95 7.01 -3.06 -2.41 6.62 6.62 6.17 6.27
AR -2.01 -2.01 6.54 6.53 -2.74 -2.74 0.69 0.73 -1.93 -1.93
Z DB 2.80 2.80 5.66 5.66 2.27 2.27 5.15 515 2.62 2.62
ER - HRE -1.69 -1.69 -1.48 -1.48 -5.63 -5.63 -2.85 -2.85 -1.71 -1.71
[EFEES 8.41 8.41 11.53)  11.53 0.69 0.69 2.54 2.54 8.56 8.56
B 20.54  20.54| 20.54. 20.54 - -| 10.000 10.00] 20.54. 20.54
TEE 2470 24.70| 24.70, 24.70 - - - -l 2470 2470
BE - EmEEE 8.31 8.34 8.93 8.94 1.68 1.97 8.31 8.34 9.03 9.03
154k - BIEHE 7.13 7.13 8.38 8.38 6.53 6.54 -0.68 -0.67 7.30 7.31
EN5E 3 7.39 7.41 8.78 8.79 -2.28 -2.23 -0.40 -0.32 7.74 7.75
INFEE 2.59 3.02 2.32 3.12 2.74 2.97 1.69 2.04 2.57 3.01
R1T 14.01 14.02| 14.01 14.03 4.35 4.35 5.97 5.97| 14.21 14.23
FE%. BEMmEWEGIE 12.08/ 12.07| 11.97 1197 13.89, 13.84| 18.96  18.94| 12.18 12.18
RIg%E 5.47 5.47 5.61 5.61 -4.57 -4.57 -4.57 -4.57 5.47 5.47
ZFDhERE 2.38 2.41 5.57 5.60 -5.15 -5.15 6.63 6.71 2.38 2.40
TEIEE 8.97 9.02| 10.08° 10.13 2.96 3.00 2.99 3.22 9.20 9.25
H—ER¥E 6.19 6.22 7.62 7.67 5.87 5.90 2.83 2.96 6.31 6.33
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R 6: A RRBAIINTA—T UV AD KR
(F—%JL1)R—>/) Total Return

(%) Value-Growth
Value 8.0

6.51

6.0

4.0

2.0

-8.23

Growth -10.0
20/3 20/4 20/5 20/6 20/7 20/8 20/9 20/10 20/11 2012 211 21/2

(%) Small-Large
Small 8.0

6.0 -

4‘0 3-62

v2s 017 M

-0.99

-6.83

Large -10.0
20/3 20/4 20/5 20/6 20/7 20/8 20/9 20/10 20/11 20/12 21A1 21/2

3F: Value-Growth (&, Value &Growth DJA—>2 M ZE . Small-Large |&. Small &Large DYEA—2DETH 5.
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R& 7: BRRBSIIRTA—I U AD R
(F—%JL1)R—>/) Total Return

(%) Value-Growth
Value 3.0

2.43

-1.04

Growth -2.0
. N (s2] < Yo} o) (2] o (aV] Te] [{e] N~ [o0] » Q)] < o] ©
§ d & & d& & & T T T ™ ©m © ©— o o o
Al [aV} Al (e} Al AN [aV} AN [aV} Al (e}
0,
(%) Small-Large
Small 3.0
2.0 -

0.95
1.0

1.0 - -0.70 -0.82

Large -2.0

2/1
2/2
2/3
2/4
2/5
2/8
2/9
2/22
2/24
2/25
2/26

2/10
2112
2/15
2/16
2117
2/18
2/19
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202143A1H

X5 8: Russell/Nomura = EH51E{E

2021 2AKBRE
PER PBR ERED) ROE REERER

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

Total Market 22.57 1.42 1.95 6.38 -0.30
Value 19.50 0.91 2.70 4.72 -10.63
Growth 27.26 3.59 1.13 13.83 27.59
Large 22.26 1.51 1.96 6.94 2.20
Large Value 19.17 0.95 2.79 5.02 -9.33
Large Growth 26.46 3.63 1.13 14.42 30.25
Top 19.52 1.65 2.01 8.66 6.64
Top Value 16.04 0.99 3.02 6.26 -8.71
Top Growth 23.94 3.81 1.14 16.93 43.06
Mid 27.92 1.36 1.89 4.91 -4.22
Mid Value 25.09 0.91 2.52 3.65 -10.21
Mid Growth 32.36 3.35 1.12 10.71 10.93
Mid-Small 27.00 1.23 1.89 4.62 -7.16
Mid-Small Value 23.69 0.85 2.44 3.63 -12.40
Mid-Small Growth 33.65 3.33 1.12 10.22 9.03
Small 24.82 1.00 1.90 4.06 -13.57
Small Value 21.20 0.76 2.26 3.61 -16.46
Small Growth 39.68 3.26 1.11 8.43 1.68
Small Core 24.40 1.04 1.90 4.29 -13.46
Small Core Value 20.95 0.78 2.24 3.78 -16.43
Small Core Growth 37.40 3.19 1.17 8.76 1.82
Micro 25.69 0.93 1.91 3.66 -13.79
Micro Value 21.68 0.71 2.30 3.31 -16.52
Micro Growth 45.42 3.43 0.99 7.71 1.37
Prime 22.53 1.43 1.95 6.48 0.22
Prime Value 19.49 0.92 2.72 4.77 -10.27
Prime Growth 27.07 3.59 1.13 13.94 27.99

T BT 23T RTSHTFEA—REHRE)
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E 5 9: Russell/Nomura HAE#KA TYIRADE R
Total Market
(1,598 824R)

X 0% Top Cap Large Cap Prime

¢ (60 $4%) (349 $817) (999 $817)

&

na

ﬁ 50% Mid Cap Mid-Small Cap

P (289 $&#) (1,538 §&##)

&

85% Small Cap Core Small Cap
(400 $&47) (1,249 $8#7)
95%
Micro Cap
Value Growth (849 $4#)
/N 100%
ff w—— {EIEPBR — &
(B4R %L 2021 F2 A KRIRFE)

HFr: Bt

CDh1=33 EFERI A>T v X (Total Market. 3R$E B, Value, Growth, Prime) L FAE S TL S,

HRERNAOTYVIRADHEIREX. REBFLHRIZERZ OB MEETHS,
Value.” Growth 12T Y9I XDHEEIEIZX. BERCEARDEAHEIEIELIIEIEPBR THS,

BRI —ILGEDHRBIZDOLTIE. LTESE,
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10



Nomura | Russell/Nomura B &#k A>T w9 R 20214381R
5 10: Russell/Nomura €T YO RINTA—I VA HT)—
20212 RBHE
KEIR—X {HiHg1) 2 —(EEHBR<) Price Return
femE | vz — b+ | EHE 1) B — 2 (%)*
ioE (%) 17 A 34 A 6xH | 1248 | 4%
Total Market 1598 100.00 959.89 1.59 4.44 15.47 27.54 0.89
Value 1227 52.15 1672.36 4.75 9.96 14.48 15.82 5.05
Growth 811 47.85 485.61 -1.65 -0.98 15.61 38.19 -3.29
Large 349 86.60 917.47 1.72 4.64 16.30 28.16 1.05
Large Value 242 42.95 1525.13 5.31 10.84 15.05 15.25 5.84
Large Growth 213 43.65 504.42 -1.58 -0.81 16.59 39.05 -3.26
Top 60 51.16 736.12 2.80 6.19 18.54 28.81 1.68
Top Value 38 23.52 1366.01 6.27 12.05 15.92 16.66 6.16
Top Growth 39 27.64 420.54 0.02 1.66 20.52 40.01 -1.85
Mid 289 35.44 1291.37 0.22 2.48 13.18 27.57 0.16
Mid Value 204 19.43 1599.93 4.18 9.39 14.05 13.34 5.47
Mid Growth 174 16.01 743.78 -4.21 -4.81 10.41 37.08 -5.60
Mid-Small 1538 48.84 1272.66 0.35 2.66 12.36 26.41 0.08
Mid-Small Value 1189 28.63 1793.85 3.53 8.29 13.39 15.37 416
Mid-Small Growth 772 20.20 655.47 -3.84 -4.38 9.60 35.46 -5.18
Small 1249 13.40 1216.54 0.71 3.15 10.41 23.68 -0.13
Small Value 985 9.20 2030.52 2.19 6.04 11.87 18.49 1.51
Small Growth 598 4.20 518.22 -2.40 -2.70 6.96 30.25 -3.55
Small Core 400 8.81 205.52 0.82 3.57 10.52 23.45 -0.01
Small Core Value 310 5.98 265.47 3.04 7.59 13.31 19.65 2.57
Small Core Growth 212 2.83 93.41 -3.58 -4.03 4.79 26.47 -5.07
Micro 849 4.59 243.46 0.49 2.34 10.20 24.13 -0.36
Micro Value 675 3.22 290.90 0.64 3.28 9.33 16.40 -0.40
Micro Growth 386 1.37 109.72 0.14 0.19 11.75 38.79 -0.25
Prime 999 97.53 1558.53 1.62 452 15.66 27.63 0.94
Prime Value 765 50.50 1614.94 4.91 10.24 14.70 15.82 5.27
Prime Growth 523 47.03 1381.17 -1.68 -1.00 15.74 38.18 -3.33

FEH UA—UFERBELTUEL
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5 11: Russell/Nomura €T YO RINTA—IVAHT)—
20212 RBHE
KFEILR—X +—2)L)R2—2(EBHEL) Total Return
femE | vz — b+ | EHE )2 —2(%)*
i (%) 14 A 34 B 64 B 1208 | E9%
Total Market 1598 100.00 1692.09 1.62 4.61 16.65 30.58 0.93
Value 1227 52.15 3177.74 4.79 10.18 16.17 19.69 5.10
Growth 811 47.85 795.77 -1.62 -0.86 16.35 40.35 -3.26
Large 349 86.60 1624.57 1.75 4.80 17.53 31.24 1.08
Large Value 242 42.95 2920.12 5.35 11.05 16.89 19.25 5.89
Large Growth 213 43.65 832.69 -1.55 -0.70 17.35 41.24 -3.24
Top 60 51.16 1349.94 2.82 6.34 19.95 32.23 1.70
Top Value 38 23.52 2699.27 6.31 12.31 18.03 21.09 6.20
Top Growth 39 27.64 724.40 0.03 1.74 21.37 42.44 -1.84
Mid 289 35.44 | 2183.25 0.25 2.66 14.14 30.15 0.21
Mid Value 204 19.43 2929.17 4.20 9.57 15.48 16.69 5.52
Mid Growth 174 16.01 1157.69 -4.17 -4.63 11.04 38.93 -5.56
Mid-Small 1538 48.84 2166.15 0.39 2.85 13.29 29.05 0.14
Mid-Small Value 1189 28.63 3289.18 3.57 8.49 14.69 18.69 4.22
Mid-Small Growth 772 20.20 1020.32 -3.79 -4.20 10.22 37.32 -5.13
Small 1249 13.40 2108.46 0.77 3.36 11.29 26.46 -0.06
Small Value 985 9.20 3739.19 2.26 6.27 12.97 21.78 1.59
Small Growth 598 4.20 807.84 -2.33 -2.50 7.54 32.14 -3.48
Small Core 400 8.81 289.25 0.88 3.77 11.37 26.22 0.05
Small Core Value 310 5.98 386.85 3.11 7.81 14.39 23.00 2.64
Small Core Growth 212 2.83 123.37 -3.52 -3.87 5.34 28.32 -5.02
Micro 849 4.59 348.36 0.57 2.59 11.14 26.93 -0.27
Micro Value 675 3.22 433.51 0.72 3.52 10.45 19.57 -0.31
Micro Growth 386 1.37 142.16 0.22 0.45 12.38 40.75 -0.15
Prime 999 97.583 | 2295.09 1.66 4.69 16.84 30.68 0.98
Prime Value 765 50.50 2514.09 4.95 10.46 16.42 19.72 5.32
Prime Growth 523 47.03 1930.93 -1.66 -0.87 16.48 40.35 -3.31

FEH UA—UFERBELTUEL

HFT: Bt

12



Nomura | Russell/Nomura B &#k A>T w9 R 2021438 1R

T—ARREY—EX

Russell/Nomura A A&#A > FuoR Bt AT 7L
Russell/Nomura B ARAL T YO RIEZL T OEAETARINTLNS,

Bloomberg : RNJI

(S SETH : RNSI/12400, RNSIIDV/ 12400

QUICK : NRIJ500~503, 510~517

REUTERS : FRCNRIO1, FRCNRIO2, FRCNRI0O3, FRCNRIO4, .JRNP, .JRNS
INTERNET : http://ar.nomura.co.ip/jp/frenri/index.html

B OHEREIUTOEERTAFRSNATNS,

BRNT 4 LIEHK
Bloomberg : RNPJ <INDEX>
(SESTIH : RNP/NOMURA
QUICK - 140
ERN/NEIOTIEH
QUICK - 130

KU T—4
EBHERVERHRERICETHLVEFERLT —2EHRRERARAMOY—ER
T#H5Ie-AURORAJTIDSIIZTHIAA A EE,
BEIWVEDLEE  BHHEEWHER BREFBRY—EXEBER
FEEE:045-613-7200 e-mail :ids—sales@nri.co,jp

ZTDHLAR—F
ATV AER D
Russell/NomuraB AR¥RA U TIIR AT VI RERIL—ILT VY]
NIRRTy
lRussell/Nomura BAR¥KATYIR NIRRTV EEM

AMFOERAEN - AREMOEREITEEINEYFEEDOBTEHT—RIZEDNT
BYFIN.BEER-STENHYRFTEETTETSL,

AVTYIRFSARIADNT
HFHEHRASHINRRT IO TVIRDHMMUIREES LUZDMh—YIDER X
FHESMRASHICRBLET . AV TYIRT—2EMBLERR (S DTTH AR,
BRAVT —EHOY—ERZELIE. ) ICELLT . CNL5DAUTYIRE
CHADKERIE. T4 TYIR SV RIZDONTIZTHERLIZELY,

AV TYIIRZA4EDRIZTDNTY
http://qr.nomura.co.jp/jp/indexlicense.html

1. BRI TS EEET .

13


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

Nomura | Russell/Nomura B &#k A>T w9 R 2021438 1R

BHESKRASHE 1OTYIREBE £BERELY |

EHEBIELTRB I DA, BERAEEZ, EALBIEICBLDLTOAAEBEALEZVWERNET,

[ 2021528 B DaF.L ]
- FRAICKYED . EREFTIBOELSERE
s ROFI—) ., FATETLHET M ?

BE

EBELLYOEHEE (AIED) ON\YIFUN—EO-BEZSHET, Tl A—LEREY—EXF AR
[CCRBWEEITSAIF KEEFHTIA BWEFIRI~6ECTAD L BHEBHFAUTVIREBEET
BRIGELZEVWET OBBOBELEITFES,

EELE:03-6703-3986 e—mail : idx_admin@jp.nomura.com

B YERE

1. T A= LEE Y — RFI AR T RELET,
2. BEANEERE:

3. ZHERE:

4. BAH:

5. A—JLF7FLR:

6. REHEES:

A TYIRIZEATHEBNELEE:
FHESHASt SRMIEAR L 2—
AVTYIREBE
E55:03-6703-3986 e—mail : idx_.mgr@jp.nomura.com

14


http://qr.nomura.co.jp/jp/termsofservice.html
http://qr.nomura.co.jp/jp/termsofservice.html
http://qr.nomura.co.jp/jp/termsofservice.html
http://qr.nomura.co.jp/jp/termsofservice.html

Nomura | Russell/Nomura B &#k A>T w9 R 2021438 1R

Appendix A-1

75" AEEEA

FhAVTYIR EBEE, (DLR—MMIBRENTOSETORANIDICTERLI-ETOIAFCRITEXICHTEIDREAE
EFEICRBRL TS ZEEREENTZLET . (2) SB[, FAITFADERBM A, EiEMH DL IREMICCOLR—FTEBLIHELR S

[CEO T BREBE. REICTHIDT—UREER(FTLENIE, LEUIT, (3)KREDNSI, ZEDNPHEWEZDMDERHD T )L—

TEEMT VA ESRERITEHLLBEBRBOEERIVLET,

BEELT(RIO—Dv—

UHICBERTEITRI0—Dv—

FHESORKHMTHIFHR—ILTAUTADFEARIIEERKT. BHEHFORENREZHBEL VDR, BRI IL—THKKXEEFH%UL
LTHRELTWELU B LUHHESNBE 12 ARICHS . IR FHEIS XIEFRFHEMTESOZERITFTHLUICELERSZHO-24
IZDZEFEL TIL. https://www.nomuraholdings.com/ip/report/ ZZHBBILEEN, KEICOEFERABEL AL, BHES VY —F-T0F U a5
HETEMEE TS,

Y —FOF AV RBEFBHERICEATETRIA—D 40—

BT IL—TF DY) H—F &, www.nomuranow.com/research, 7 IL—L/N—5  FvERILIQ, T7IMvh O(E— FLYY-DUTIEWN=EITE
¥, EERTARYO—Ty—(2DEFFELTIE. http://go.nomuranow.com/research/globalresearchportal/pages/disclosures/disclosures.aspx|ZTZ
BRI /LT EX2)TFA—R AV B—F 23 F I AV IFTERLELESV Dz T YA RADT I EATERYDIZEIZE
grpsupport@nomura.comlZE LA HELFEELY,

ALR—bEERBLEZTFTYRMNE. ZO— IR ERITEBCIOTHTVEZRHDBIRALLE  ABERICEDERMEB TLET HITHYN Y
LRY . RALR—FDRIICEE SN TOLKEN O T FI RS, EREEE IR FI#E (FINRA) /=2 —3—FiEHEEIFT (NYSE) DFREICE D)
Y—F FFHIRALELTOEER - EREB/THELT  NSIOBFRETITLEWVEGELHY., . AERMRLFLOIZ2=4/—13> ROBTOEXE. H
BN —F - FFURAMEAIMREE T DS DFEICBAL T, FINRADIREI2241ONYSED R A4722 ERASNLZMEAAHYET,

JLZ T 0= T4 F R TAEY AV (INGFPY)  / L5 TYNT4T-TOF Y- A5 (INDPI) BV LT A 8—FaF)plc
(TNIple ) &, AR ENIEIZERBLVKREEYIEIZERICRTYT - T4—F—ELTEHFEINTLET , NGFP, NDPIFES S UNIplcld, EHEHL
LT EMBEUTINTATERDIN —TAU T IZHBLTEY, WThOBERLERLKR—FORRELDIEAHYET

Bl 0 2 (BRI IV—)

HHINL—TOB¥RIS—F O/ 0—/LTOFHED S HIEUTDESY ELE->TVET,

55%ANER CEDHONTI-BuyL—T 127 | COBuyD XD h TAHUHFH DR ERITEBFBDOEER TT . £z, COBuyD R E O hTO%HER M #FF A
DFH IS THREZHFASN, A OBHABEELTH Y —ERZRELTVIBEETYT . 41WSEFTED DN I=HoldL—T 125 (F# TldNeutral),
CDHoldD L E D TEUN B DR ERITERDRBEETT . £f=. ZOHoldD XD hTOWH FLMEF RO REI IS TR EEHFAISh, A DBHH
NEEBELIH T —ERER-LTOIEE T 4NER TEDON=SellL—T 45 (4 TlEReduce), ZDSellD XD TISUATFF DIZER
TEBOBETT £, COSellDEEDH TOUA M BFEH ORI HE TRELZH TSN, M OHFRNINEELIH Y —EXZRBLTVIES
TY, (20205128318 )

FERITIWN—TOHRBIE, TARILAI—DBEETSEILESL,

BELSY—EXRFEUDTIEERBRH TERINATLET,

BRIN—T oK) —FOENEMRE LU EIF3—DL—T1V T AT LEER

L—TAVT O RTLIE, IRDAVMIED—EDHED T A FI—VIH T HEANEEDFENT+—IVRERTHN L RATLTT , 7FHURE
O EZH#EE. BESATOKRKXORNEZLEEDTETT . BAEEREOHERZIE. T4RAVU M FryiaT0—, H#FROE B FHEZEE .
TFHFIRMERLET . 7FHURME, (B EZRME-HKE)/ HBELTERSNz. BEREETOFT BT YT HAR/ AV HARICERTHIELHYE
T

MMER %

1FE1=1FBuy = BEBHDSH125 ARBICE T H/3T7r—I VAN RUFI—0% LEBETHIAM FET E5HE

2FT=[ENeutral = BEEHD S %125 ARBICHEIFDRTH—I VAN RUFI—IHHETFIAMFET HI5E

3FEfz(ZReduce = BEBHDSHR127 BRIZHE ITENTA—IV AN RUFI—VETRIZETFIANFET LI5S

L—T12 7 R B(Suspended) =EFOHRRELE (&Y, —BHHICL—T107 . BERES SUEETRERET 556,

Not ratedEFzIERfF E=FF DL Xa25—hN\—DOHETEHYEL A,

RUFI—=YIIE UTOEYTT  KE-BUM - BRERT O 7 BRI EDFHEF EDRFI—9E2TS RT3,
http://go.nomuranow.com/research/globalresearchportal [2HHT AR A—Sv—TClEWV-=E1TFET, I B—NIL-IX—20 5 s (BT 7)) (5
A& IZ AR EBE RO RYMSCITY—U U 5 TG (BR<T 7). BA :Russell/Nomura Large Cap

M948—)

&R (Bullish) = ZHE&EIFI—DE5%127 ARIZHE 1T 2/8094+—T VAN RUFI—0% LRIBET TR FET 5154

F13L(Neutral) = #E&EI3—DS %125 ARIZHE T E/TH—IVAMN ARUFI—YlliA LT FIANNFET HI5E

855K (Bearish) = HEEII—DEH127 ARBIZEFTBNTA—I VAN AVFI—VETRBETTIAMFET H5E
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RUFT—9(F. LTDBYTT . HKE:S&P500, RN : 49 -23—2 XSTOXX®600, F' O—/ L TX—U U 8 :MSCITY—U U5 B RET Y
7)o BREETTOT w3 —L—T4VTHBYEE A,

B R

THIRMLR—MIBEWTEEO BRKRMICERLEEE. TOBEKRMETFIRAMNIE S LHEEOEETFRICEIBOT,. §%127ATO
EFEANHFEINATOEY  RROKIMEZ. AREXROFXEFA O, BZEXICEAITHORFREGCEDIRIVERICKY ., BEFMIELGLVATEE
ERHYFETS,

TARILALT—

AEHEIRBICHBH SN TOBIHERIT IL—TOBEESHICEVIERSINED T, RIBLGEICREBCZTOHABNREHINTLS11H LU EES
DHERITIN—TOBEERMKICI >THEIEBHINEHR THERSNEEHRNEEFNET, CCTHERATIIHRIIL—T 1. BREA—ILT1OT R B&L
VZFOEESHEFSHEIRL. @QBADHEHFESR(TNSC .. ORIYD/ LS T7A4F %)L TOF Y -T3—0v/8GmbH (INFPE]) | (c)EE D/
LS A2B—FaF)lple (INIplc ). (KRB D/ LF-tF 1) T4—X A2 B8—F3F L4259 (INSI). (e)EFHEDFHFER (F#) (TNIHKD). g
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F—RESUTEHBREZEESTASICHOEETIZHYED) . ()RL—F D/ LS5-£F2)T14—X-IL—7Sdn. Bhd. (TNSM). ()& ZDNIHK
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RIORHIE. B4 DXvER L/ LS5 EFXa)Ta—XI\TYy-hoR=—-)IFyK (CNSDIZERASh =L 7 F VALY, CNSEUNSLE O 7
GY—=AURZEDE NSLIZUH—F T REVEDH—EREToTWSIEERLTVET U —F - LIR—rDRMOEEERLDEICEHIN
f=INSFSPLIlE. / LsT-ARSOFv—R - D74 F L R H—EL—X - TFSAR—b-YSTURICERASN SRR EEN. 102 —HR=—TFH1)—4
UMIEDE BEOHENOEESH DY R—EToTNAIEERLTVET VY —F LIR—FORBOBABOMEIZEEHINTRILE—F]
(&, TPT AULE—F EF1VER AURRIT (RULE—F D ICERASNEREEEN . U —F/R—bF—2vT 75— AV MZEIE NIHKIZHLT
Y —F FLRADY—ERFRM T EIEERLTVET . ANF—FELEZBAANENTHEA LR TENATDSAEVREALTVWEREA. T
MERABRRILESHARAT (TNOLD (X, FHA—IL TV 2Kt RARRER) BRAT A CIC EEFHHIEEER(EH) ARATOHET
ZEARUTIN. BRI IL—TOERICITEFNTEVER A VY —F - LIR—tORMIZEVTNOIDIZBHTZIN TLSE AL, NOIZERSN
THEYNHKIZHL T, mAFELTOB) S —F - 1S—hF =29 T )= AUNMIE DN —F - 7O RAV M H—ERFRELTNSILETR
LTHEY.NOILEEZBADOWTNEPERLTUNTOSIEVREFLTWER A,

AERE. ()BEREED=HDERTHY ., BEEFEEMNELILDOTIEEL, ()EHFOFTHNOBRAAHHLHVIEEFEADEFZLAROHLN TV
WIBICE (TR LT AZERLTELST . M DG3iBFR T L —TITET ST, R90—Sr— UL, EETESEHESN AT IL—T (2L 5
BOHERZAT>TOENERRICE IV TEYET,
BRI =TT+ RIB—Sr—LSE, BRI IL—T (3. ZAEHOAEN. EREE, TR, BRI, SEE. BT, F-EHINEEH
[SEET . HAVEEEMICEITATRETHAILEATHH AV IERD RIAFLFRTOLLIIHNERTHLDTRHYER A =, EH-HRE
LY RTREARKBOHEICEN T, FEHNBLVHEET —2OFADKERELTITON T A (HANIITHENEWSHIE (TH T 52 EE (B
RIZED. Z5THINIE, 2RFELE—FISHV O EEVER A, ChICEY BRI L—TI2LE L TORIEE T OO ITES - FRAILY
HEAREARAROEEETRIRINET , BRI L —TEREHLLIIRERITEETNIER. BOLEZTAICEELTELSLOOFA. RAH
BDNEERANSELDIVAEHERISHLT—UDEFEGBKRIZES. Z5THRINE, ERFLE—FIZBVLTOZEVFEEA,
AEMPOBRELFHTEEIEEHICEHSNTOERITRICE T30 THY . AEMNPOBRELIUVIEEEZESH. FRIIFEEEHDIL
BHYET . BRI NL—TE. LWAEEEFLHRNICEET SN TREC XEREZEHLLABZRET2EHEEILDTRIHYE A KEH P
OHFFEFRBEREZOLOTHY ., BRI L—THOMDOERECORBE—BLEVGEELNHYET  SERITRER P OB EF(EHEN
ZHOEMNDKRISELTOSNEINERFTILENHYEY . F-. REITHLT. RBLEEH . EFIROBEEMCILESHOLELET  F
HIN—TEBRBIBETEMELRBLTEYFEE A,
BRIIL—T ., ZORITER. R, #EEBLUBESH . BEES. RATROLNTWSEENT, AEHFTERL TV S RITHRDIES.
Af. SREG. FETAONSIRELIF T av PZOMDTYNTATER . BLVHEFISONT, BEHE. T, TOMDREICESEEI.
BRESE. BHL. HOVERELTIGENHYET ., . BRI IL—TRHERTAROERER D (EEOBASNSRADEKRT HEETO)
R—7YA—N—BHBINRNIATATA-TANRAE—EHH BB ENHYES . I— b A—H—EBHRKEH LN T OMDOMIBITE+EFERE
FUHRAIICHRESNEE RO TITONS5E . RITERORATERICEVTED BN ABRRATEINET,
ARERICIF, BEEFHLAFLEBERNZESINTODEENHYET A, REIVFT—F&T7—X (S&P) %2& D& B & BT 21T TIEHY
FRA BRI IL—TE, FEHBEZNICEBELTELSEZENSIELAERICBEAL T, A—1t, AEX. EFREE, T2, BEE, BREE
. FEERFHEEH~DBESHEICRLITATORA, REE. FEEWREZATHIZ-NALENELOEL, T, RBERITEEN TS, FEE
NIZEHELTELS. B, . B, BN, MHEN. SR, FAHIVILREMTEE. BA. BE. FEN. BRIRN 8K REF
BORSERZEY) AT EIEEBXRICES. Z5THEHAE, £RFFLE—HITEVOZEILOTRHYELA. ARE=ZEDOEBICKLSEH
DFAMNGVRY F=ELVBEHLLIABTORES LVEAIHEDQNFEICEHLLT BTN TEYET . EEETHAHFRIRB/EB IS TEEH. L
FThOFBRONIE. EFEK. T2, BRE. BRFEHSVEFATRLZ. ATHHAIVEERORIEELTELST . RENMITHN. (FEEH
BUVEHDERICEDRYBH DV IFHEIFR. FELEBZABTOF AL KLRAICERT SHERICHIT S —NOEFEAVFEA. E=ETHHFRIR
HEL. ERERE. FEBINEEHADBEEEDORIAEED (FELIAICRESALLY)  ARHH IV EERORIAEZTOTVERE A E=
ETHHFRIREE IR TEES D, RELIEROF RAICEES SEEN. MiER. HRa0. B0, HEN. SRR, FRHHVTIREMTE
. B BE. FEN BEROXN BRMBRIRAFLERE, #RAXMEED) (SHTEEREGBRICLD. Z5TRITNIE, REFEIE—EIZHL
VEAVFEA EARATIERORATHY, ERFITAHOBA. RE. THOHEZRATILOTEIHYFEE A BAFITFEHFOESE
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