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bic - (%) 147 A 37 A 64 A 1258 4%
Total Market 1493 100.00| 806.06 5.15 0.53 2.92 -1.33 -1.14
Value 1107 52.33| 1688.79 4.88 1.65 3.87 7.98 9.29
Growth 743 47.67| 339.64 5.45 -0.68 1.89 -9.68 -10.64
Large 300 84.78| 773.40 5.60 0.31 2.33 -1.36 -1.69
Large Value 194 42.30] 1573.40 5.51 1.62 3.09 9.03 10.18
Large Growth 195 42.48| 354.24 5.68 -0.98 1.57 -9.73 -11.34
Top 60 51.44| 645.84 6.64 0.41 1.38 -1.17 -2.95
Top Value 34 24.20] 1502.73 6.69 2.34 2.43 10.79 10.90
Top Growth 44 27.24]  306.59 6.59 -1.26 0.47 -9.64 -12.75
Mid 240 33.34| 1032.93 4.03 0.15 3.81 -1.56 0.31
Mid Value 160 18.10[ 1514.92 3.97 0.67 3.99 6.83 9.23
Mid Growth 151 15.24( 497.35 4.10 -0.47 3.61 -9.80 -8.70
Mid-Small 1433 48.56| 1027.32 3.62 0.66 4.60 -1.50 0.86
Mid-Small Value 1073 28.13| 1680.43 3.37 1.06 5.14 5.63 7.96
Mid-Small Growth 699 20.43| 440.51 3.96 0.11 3.86 -9.74 -7.66
Small 1193 15.22( 1004.29 2.72 1.82 6.38 -1.55 2.08
Small Value 913 10.03[ 1867.00 2.30 1.79 7.29 3.45 5.75
Small Growth 548 5.19] 354.20 3.56 1.87 4.64 -9.82 -4.48
Small Core 398 10.46( 323.19 2.23 1.38 5.82 -1.87 2.75
Small Core Value 291 6.64| 451.39 1.81 1.26 7.06 3.31 6.85
Small Core Growth 214 3.82 129.03 2.97 1.58 3.69 -9.62 -3.78
Micro 795 4.76] 391.22 3.82 2.80 7.63 -0.99 0.62
Micro Value 622 3.39] 514.06 3.26 2.84 7.73 3.71 3.68
Micro Growth 334 1.37 140.76 5.23 2.69 7.37 -10.99 -6.38
Prime 992 97.83| 2261.77 5.17 0.48 2.82 -1.35 -1.16
Prime Value 723 50.84| 2770.10 4.91 1.61 3.77 8.15 9.53
Prime Growth 527 46.99] 1704.06 5.45 -0.73 1.81 -9.71 -10.73

E o JA— D FERBELTLVEL
HAT: AR

Production Complete: 2022-11-01 06:31 UTC

Appendix A-1ZERE SN TWB 7 FURMER, EELTARIO0—Sv—RUKBEUNDTFIRAMDRAT—RRAEBHEH TS,



Nomura | Russell/Nomura B &#k A>T w9 R 2022411 A1H

Russell/Nomura BAR#A 2 TYIREE?

Russell/Nomura BAA VT YIRIL, HHEHEMI AR 54—
FTSE Russell Indexes R CHRFELI-BAKALTYIZXTHS,

Russell/Nomura BARKA VT YV R(E, UTFOLIGEEHTORAZRELTLS,
- BEBR (BBRMT b TOr—a ) DRE
© YRR — ATV FY—DRE
- BRARVFI—HLELTOFRA
- R—hTA)AEE
- INTH—T U RFHE
- YROEE

Russell/Nomura B AR¥A2 T YO ADELEFHITILUTDEY,

- 2 EBRROSE F BB R R LD AN oS, KLV
BANLYDERD. RERFHEGENET A XOKRMBERTH D,

- ERE2B%ATED LEHRAERRIC, LEGHRAENSEIRSND,
- BREFGKIEEREZZEL, ERITHREMREAHIEERL TS,
- Large/Small ¥°Value.” Growth DIRERAA I B D Y TA T IIREHED,

+ Prime 42T 9 X%, Total Market 12T YIRADSE . BREFHLHIZREZD
WM #a%E {52 0D #584K (1000 £84R) oSN S,

- BHEREAECERICEDESEENICEESND,
- EREMORBELIXEIC—ETI,

%#. Russell”Nomura BARA T YO RADIL—ILIZDLNTIE,
lRussell/Nomura BAA >V TYIRBRIL—ILT VY 1SRN,



Nomura | Russell/Nomura B &#k A>T w9 R 2022411 A1H

B % 2: Russell/Nomura BAEBKA L TYIRINTA—I VR Y1) —

2022510 A KRB
fli4& ') 2 — (B2 2BR <) Price Return
FAE DI—Fh BB 1) 32— (%)"

iz (%) 14 8 37 A 64 A 124 B FHE
Total Market 1493 100.00 437.18 5.14 -0.53 1.59 -3.87 -3.52
Value 1107 52.33 836.93 4.87 0.24 2.14 4.35 5.83
Growth 743 47.67 201.51 5.44 -1.36 0.98 -11.23 -12.07
Large 300 84.78 417.52 5.59 -0.79 0.97 -3.90 -4.07
Large Value 194 42.30 772.63 5.50 0.14 1.31 5.29 6.61
Large Growth 195 42.48 208.57 5.67 -1.69 0.63 -11.29 -12.77
Top 60 51.44 337.37 6.63 -0.66 0.13 -3.51 -5.13
Top Value 34 24.20 716.75 6.68 0.91 0.80 7.31 7.63
Top Growth 44 27.24 172.97 6.58 -2.01 -0.45 -11.19 -14.17
Mid 240 33.34 582.11 4.02 -0.98 2.29 -4.40 -2.39
Mid Value 160 18.10 775.44 3.97 -0.87 2.01 2.75 5.29
Mid Growth 151 15.24 310.56 4.09 -1.11 2.63 -11.40 -10.17
Mid-Small 1433 48.56 575.84 3.61 -0.40 3.17 -4.24 -1.76
Mid-Small Value 1073 28.13 862.34 3.36 -0.33 3.33 1.88 4.34
Mid-Small Growth 699 20.43 275.26 3.95 -0.48 2.96 -11.30 -9.11
Small 1193 15.22 554.54 2.71 0.90 5.16 -4.07 -0.35
Small Value 913 10.03 961.43 2.29 0.65 5.80 0.27 2.71
Small Growth 548 5.19 221.56 3.55 1.39 3.92 -11.23 -5.83
Small Core 398 10.46 219.92 2.23 0.48 4.64 -4.31 0.36
Small Core Value 291 6.64 293.96 1.81 0.13 5.60 0.20 3.81
Small Core Growth 214 3.82 95.18 2.96 1.09 2.99 -11.06 -5.16
Micro 795 4.76 261.26 3.81 1.85 6.31 -3.67 -1.89
Micro Value 622 3.39 326.66 3.24 1.70 6.18 0.39 0.61
Micro Growth 334 1.37 106.13 5.22 2.24 6.64 -12.34 -7.64
Prime 992 97.83 1468.41 5.16 -0.59 1.49 -3.88 -3.55
Prime Value 723 50.84 1675.28 4.91 0.19 2.04 4.50 6.05
Prime Growth 527 46.99 1184.96 5.44 -1.42 0.90 -11.27 -12.16
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E % 3: Russell/Nomura BAEMKA L TYIRINTA—I VA Y1) —

2022510 A KRB
F—2L) 2 —2(BEHEL) Total Return
FAE DI—Fh BB 1) 32— (%)"

iz (%) 14 8 37 A 64 A 124 B FHE
Total Market 1493 100.00 806.06 5.15 0.53 2.92 -1.33 -1.14
Value 1107 52.33 1688.79 4.88 1.65 3.87 7.98 9.29
Growth 743 47.67 339.64 5.45 -0.68 1.89 -9.68 -10.64
Large 300 84.78 773.40 5.60 0.31 2.33 -1.36 -1.69
Large Value 194 42.30 1573.40 5.51 1.62 3.09 9.03 10.18
Large Growth 195 42.48 354.24 5.68 -0.98 1.57 -9.73 -11.34
Top 60 51.44 645.84 6.64 0.41 1.38 -1.17 -2.95
Top Value 34 24.20 1502.73 6.69 2.34 2.43 10.79 10.90
Top Growth 44 27.24 306.59 6.59 -1.26 0.47 -9.64 -12.75
Mid 240 33.34 1032.93 4.03 0.15 3.81 -1.56 0.31
Mid Value 160 18.10 1514.92 3.97 0.67 3.99 6.83 9.23
Mid Growth 151 15.24 497.35 410 -0.47 3.61 -9.80 -8.70
Mid-Small 1433 48.56 1027.32 3.62 0.66 4.60 -1.50 0.86
Mid-Small Value 1073 28.13 1680.43 3.37 1.06 5.14 5.63 7.96
Mid-Small Growth 699 20.43 440.51 3.96 0.1 3.86 -9.74 -7.66
Small 1193 15.22 1004.29 2.72 1.82 6.38 -1.55 2.08
Small Value 913 10.03 1867.00 2.30 1.79 7.29 3.45 5.75
Small Growth 548 5.19 354.20 3.56 1.87 4.64 -9.82 -4.48
Small Core 398 10.46 323.19 2.23 1.38 5.82 -1.87 2.75
Small Core Value 291 6.64 451.39 1.81 1.26 7.06 3.31 6.85
Small Core Growth 214 3.82 129.03 2.97 1.58 3.69 -9.62 -3.78
Micro 795 4.76 391.22 3.82 2.80 7.63 -0.99 0.62
Micro Value 622 3.39 514.06 3.26 2.84 7.73 3.71 3.68
Micro Growth 334 1.37 140.76 5.23 2.69 7.37 -10.99 -6.38
Prime 992 97.83 2261.77 5.17 0.48 2.82 -1.35 -1.16
Prime Value 723 50.84 2770.10 4.91 1.61 3.77 8.15 9.53
Prime Growth 527 46.99 1704.06 5.45 -0.73 1.81 -9.71 -10.73
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B % 4: Russell/Nomura B A#XE R EH

2022410 A RIRTE

EIERMHFEHE Y T — (%) 33 Industry Weight
Total Market Value Growth Small Prime

b PR v — | B v — | BB v — | BB v — | BB (D —F
e 1493 100.00 1107 100.00 743 100.00 1193 100.00 992: 100.00
KE - BME 6 0.09 5 0.16 2 0.02 6 0.60 4 0.08
i3 5 0.35 5 0.66 0 0.00 4 0.27 2 0.34
#ER 67 2.01 63 3.60 8 0.27 58 5.13 42 1.95
B & 65 3.35 59 2.74 37 4.01 52 4.75 43 3.34
T B 19 0.44 17 0.70 3 0.14 18 1.59 12 0.41
INIVT - AR 9 0.17 9 0.32 0.01 8 0.62 6 0.16
=2 115 6.25 90 411 43 8.59 88 7.30 75 6.22
EZEm 42 6.04 24 3.22 30 9.12 30 2.82 34 6.14
BH-AxREA 6 0.49 6 0.93 0 0.00 4 0.36 3 0.49
JL8G 10 0.76 10 1.27 1 0.21 9 1.08 7 0.77
HSR -G 22 0.74 20 1.09 7 0.36 19 2.43 17 0.74
5% £fl 17 0.74 16 1.30 2 0.12 14 1.22 11 0.73
2R 18 0.72 18 1.33 4 0.05 16 2.07 13 0.69
ERHEM 22 0.54 21 0.63 8 0.44 19 1.49 15 0.53
B 102 5.24 90 417 46 6.41 82 6.02 68 5.20
EXR 125 17.68 99 9.42 76 26.75 86 718 89 17.92
Bk Ak AR 42 6.93 41 11.69 7 1.70 28 2.07 32 7.04
AR 25 2.92 14 0.48 16 5.60 19 2.02 19 2.95
ZTOME S 34 2.55 22 0.84 17 4.43 27 1.91 23 2.56
BR - HRE 20 1.18 18 2.18 3 0.08 12 1.44 19 1.20
Mg 41 3.23 36 4.65 21 1.66 26 3.88 32 3.26
BEE 6 0.60 5 0.92 3 0.24 3 0.13 4 0.60
TEE 2 0.48 2 0.80 1 0.13 0 0.00 2 0.49
BE - EWBER 8 0.14 8 0.26 1 0.02 8 0.94 5 0.14
1B - BIEE 161 9.90 57 7.99 148 11.99 134 8.50 90 9.84
s bk 3 101 5.39 91 9.06 30 1.37 90 6.62 55 5.30
INTEE 129 4.29 82 2.98 86 5.74 111 9.81 86 419
R1TZE 63 5.20 63 9.94 0 0.00 51 4.75 46 5.22
FEZF. PEARSTYIERGIE 19 0.73 15 1.27 7 0.13 16 0.98 11 0.71
REE%E 8 2.44 6 4.64 2 0.04 2 0.11 8 2.50
ZTOfhERE 19 1.17 16 1.72 5 0.57 16 2.26 17 1.18
TEEE 42 2.10 33 3.04 18 1.07 32 2.43 25 2.07
Y—ER¥ 123 5.15 46 1.90 109 8.71 105 7.21 77 5.05
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B % 5: Russell/Nomura &R/ \D+—T R H<)—

2022510 A KB
EERAXRY 2 —2(%) 33 Industry Return
Total Market Value Growth Small Prime

i BoBR | EooA | EoBR | BEGA | BCERR | BoEGA | EOERR | EDEA | ERABR | ERdGA
N 5.14 5.15 4.87 4.88 5.44 5.45 2.71 2.72 5.16 5.17
IKEE - BRE -1.35 -1.35 -1.86 -1.86 3.97 3.97 -1.35 -1.35 -1.79 -1.79
/3 11148 11.14] 11147 11.14 = = 7.15 715 11.68: 11.68
[EEES 2.00 2.00 1.96 1.96 2.58 2.58 1.58 1.58 2.06 2.06
B & -1.59 -1.59 -1.98 -1.98 -1.30 -1.29 -2.45 -2.44 -1.63 -1.62
MRS 1.59 1.59 1.11 1.11 4.32 4.32 1.44 1.44 1.41 1.41
LT - R -2.82 -2.82 -2.87 -2.87 -0.77 -0.77 -1.77 -1.77 -3.11 -3.11
42 1.67 1.67 1.69 1.71 1.66 1.66 2.36 2.38 1.59 1.60
EER 7.42 7.42 3.81 3.81 8.88 8.88 2.74 2.74 7.44 7.44
Al - ARES 4.77 4.77 4.77 4.77 - - 4.27 4.27 4.68 4.68
O LB 13.16: 13.16] 12.91 12.91 14.84: 14.84 7.40 7.40 13.35: 13.35
HSRX - tRERK -0.10 -0.10 2.08 2.08 -6.75 -6.75 3.31 3.31 -0.26 -0.26
£ 5 1.27 1.30 1.41 1.43 -0.31 -0.31 0.78 0.87 1.27 1.30
LR 1.47 1.47 1.68 1.68 -4.34 -4.34 -0.94 -0.94 1.18 1.18
£RHM 4.32 4.32 2.73 2.73 6.90 6.90 2.02 2.02 4,53 453
B 4.30 4.31 6.39 6.40 2.86 2.86 6.13 6.13 4.28 4.28
BRI 7.77 7.80 4.54 4.56 9.08 9.10 6.09 6.10 7.79 7.81
ik SR 8.69 8.69 8.94 8.94 6.82 6.82 4.44 4.46 8.71 8.70
EEHR 5.83 5.81 5.59 5.59 5.85 5.83 3.57 3.57 5.85 5.83
ZOfthE R 3.50 3.50 2.80 2.81 3.65 3.65 2.24 2.25 3.50 3.50
BR - HR#E -1.06 -1.06 -0.91 -0.91 -5.29 -5.29 -0.95 -0.95 -1.08 -1.09
[EEES 2.62 2.62 3.12 3.12 1.13 1.13 1.15 1.15 2.62 2.62
p3CES 11.08: 11.08] 11.36: 11.36 9.94 9.94 9.29 9.29] 11.19: 11.19
B 6.91 6.91 6.99 6.99 6.36 6.36 - - 6.91 6.91
BE - EREEEE 1.79 1.79 1.89 1.89 0.13 0.13 1.79 1.79 1.50 1.50
1Rk - BIEXE 7.59 7.59 12.55 12.55 4.23 4.23 4.08 4.09 7.62 7.62
i3I ERES 4.92 4.95 5.03 5.04 4.18 4.26 3.82 3.83 4.88 4.90
INFEEE 1.11 1.11 -1.01 -1.01 2.36 2.36 1.40 1.41 1.02 1.02
ERITE 4.22 4.22 4.22 4.22 = = 1.19 1.19 4.27 4.27
. AMmTHEREIE 1.95 1.96 2.08 2.08 0.69 0.69 2.50 2.50 2.07 2.07
RIZZE 4.90 4.90 4.88 4.88 7.50 7.50 7.50 7.50 4.90 4.90
ZDfhEFLZE 4.47 4.47 5.86 5.86 0.11 0.11 2.62 2.62 4.48 4.48
TENEXE 2.88 2.88 1.68 1.68 6.77 6.77 3.94 3.94 2.85 2.85
H—ER%¥ 6.11 6.12 5.28 5.30 6.31 6.32 3.81 3.85 6.15 6.16
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Bk 6: B RRBLIINTA—IVADHER
(F—%JL1)R—>) Total Return

Value

Growth

Small

(%)
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(%)
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3.64

3.10

-2.87

21/11

2112

22/1

22/2

22/3

22/4

22/5

22/6

227

22/8

22/9

22/10

3F: Value-Growth (&, Value &Growth D1JA—>2 M ZE. Small-Large |&. Small &Large DYEA—2DETH 5.

YA—U IS EERHBELTLVEL

AT BAES




Nomura | Russell/Nomura B &#& A > FvI R 2022411818

HE 7: BRRASIWINTA—IVAD R
(k—%JL1)A—2) Total Return
(%) Value-Growth
Value 2.0

1.55

1.5

1.0
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0.0

Growth -1.5
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(%)

Small-Large
2.0

Small

0.43

007 9,01 0.07

-1.0 1-0.87
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E % 8: Russell/Nomura X EH51Z{E

20225 10AKRBR#AE
PER PBR EELFIEY ROE BEEEE

bk (1) (f&) (%) (%) (%)

Total Market 13.24 1.19 2.60 9.28 9.79
Value 10.24 0.80 3.35 8.06 8.99
Growth 19.50 2.53 1.77 13.57 11.56
Large 13.26 1.26 2.61 9.81 10.59
Large Value 10.09 0.84 3.42 8.53 10.01
Large Growth 19.28 2.53 1.80 13.76 11.75
Top 14.20 1.38 2.46 10.04 16.95
Top Value 10.88 0.90 3.19 8.52 20.42
Top Growth 19.49 2.60 1.82 14.00 11.63
Mid 12.02 1.11 2.83 9.54 3.31
Mid Value 9.20 0.76 3.73 8.54 0.24
Mid Growth 18.91 2.41 1.76 13.36 11.96
Mid-Small 12.35 1.04 2.74 8.67 3.99
Mid-Small Value 9.75 0.73 3.48 7.73 1.58
Mid-Small Growth 19.52 2.44 1.71 13.05 11.46
Small 13.14 0.91 2.54 7.12 5.66
Small Value 10.93 0.69 3.04 6.43 4.59
Small Growth 21.54 2.50 1.57 12.10 9.87
Small Core 13.72 0.96 2.50 7.21 3.87
Small Core Value 11.31 0.71 3.02 6.45 2.20
Small Core Growth 21.73 2.49 1.61 11.94 9.93
Micro 12.02 0.82 2.62 6.95 9.42
Micro Value 10.24 0.64 3.08 6.39 9.35
Micro Growth 21.02 2.53 1.46 12.57 9.73
Prime 13.26 1.20 2.60 9.36 9.96
Prime Value 10.24 0.81 3.36 8.13 9.20
Prime Growth 19.48 2.53 1.78 13.58 11.61
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B = 9: Russell/Nomura HEBKA LV TYIAD KR

Total Market

(1,493 $&4%)
X 0% Top Cap Large Cap Prime
¢ (60 £44A) (300 £44A) (992 $447)
&
na
E 50% Mid Cap Mid-Small Cap
@ (240 $&#7) (1,433 §&#A)
&
85% Small Cap Core Small Cap
(398 #41) (1,193 #41%)
95%
Micro Cap
Value Growth (795 $&#7)
/N 100%

&

{EEEPBR =3 &
(S84AFN 2022410 A RIRTE)

A A%

C D233 EFERIA T v I X (Total Market, 3R#E 51|, Value. Growth, Prime) L FHE
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B3 10: Russell/Nomura 12T Y RINTF—I VA YT —

2022510 RBE
KELR—X {fitg!) 52— (BLH4BR<) Price Return
AR Dz—Fhk B 1) 82— (%)*

i (%) 14 A 34 B 64 A 1247 8 FE
Total Market 1493 100.00 708.60 2.52 -10.77 -10.37 -26.22 -24.96
Value 1107 5233 | 1356.52 2.26 -10.08 -9.87 -19.90 -17.68
Growth 743 47.67 326.62 2.81 -11.51 -10.90 -31.87 -31.61
Large 300 84.78 676.73 2.96 -10.99 -10.91 -26.24 -25.39
Large Value 194 4230 1252.30 2.87 -10.17 -10.61 -19.18 -17.08
Large Growth 195 42.48 338.05 3.04 -11.80 -11.21 -31.91 -32.16
Top 60 51.44 546.82 3.97 -10.88 -11.65 -25.94 -26.21
Top Value 34 2420 1161.73 4.02 -9.48 -11.06 -17.63 -16.29
Top Growth 44 27.24 280.36 3.93 -12.09 -12.16 -31.83 -33.24
Mid 240 33.34 943.50 1.43 -11.17 -9.74 -26.62 -24.08
Mid Value 160 18.10| 1256.85 1.38 -11.07 -10.00 -21.13 -18.11
Mid Growth 151 15.24 503.37 1.49 -11.28 -9.44 -32.00 -30.13
Mid-Small 1433 48.56 933.34 1.03 -10.65 -8.97 -26.50 -23.59
Mid-Small Value 1073 28.13| 1397.72 0.79 -10.59 -8.83 -21.80 -18.84
Mid-Small Growth 699 20.43 446.16 1.36 -10.72 -9.16 -31.92 -29.30
Small 1193 15.22 898.83 0.15 -9.48 -7.22 -26.37 -22.49
Small Value 913 10.03| 1558.32 -0.26 -9.70 -6.65 -23.04 -20.12
Small Growth 548 5.19 359.11 0.97 -9.04 -8.30 -31.87 -26.75
Small Core 398 10.46 151.67 -0.32 -9.86 -7.67 -26.55 -21.94
Small Core Value 291 6.64 202.73 -0.73 -10.18 -6.82 -23.09 -19.25
Small Core Growth 214 3.82 65.64 0.39 -9.31 -9.13 -31.74 -26.24
Micro 795 476 180.18 1.22 -8.63 -6.20 -26.07 -23.69
Micro Value 622 3.39 225.28 0.67 -8.77 -6.31 -22.94 -21.75
Micro Growth 334 1.37 73.19 2.60 -8.28 -5.91 -32.72 -28.16
Prime 992 97.83| 1150.59 2.54 -10.82 -10.46 -26.22 -24.98
Prime Value 723 50.84 | 1312.68 2.29 -10.12 -9.97 -19.79 -17.52
Prime Growth 527 46.99 928.49 2.81 -11.56 -10.98 -31.89 -31.68
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BZ& 11: Russell/Nomura 12T Y RNTF—I VA YT —

2022410 A RIBHE
KEILA—X +—=2LYEA—2(EBHEL) Total Return
F R Jr—F E8IE 1) B — (%)

g (%) 14 B 34 H 64 A 124 B EES
Total Market 1493 100.00 1306.49 2.53 -9.81 -9.19 -24.27 -23.11
Value 1107 52.33| 2737.24 2.26 -8.81 -8.35 -17.12 -14.99
Growth 743 47.67 550.50 2.82 -10.90 -10.10 -30.68 -30.50
Large 300 84.78 1253.55 2.96 -10.02 -9.71 -24.29 -23.54
Large Value 194 4230 | 2550.23 2.88 -8.84 -9.04 -16.31 -14.31
Large Growth 195 42.48 574.17 3.05 -11.17 -10.38 -30.71 -31.04
Top 60 51.44 1046.80 3.98 -9.92 -10.55 -24.14 -24.52
Top Value 34 2420 243568 4.03 -8.19 -9.63 -14.96 -13.74
Top Growth 44 27.24 496.93 3.93 -11.42 -11.36 -30.64 -32.14
Mid 240 33.34 1674.22 1.44 -10.16 -8.40 -24.44 -21.98
Mid Value 160 18.10 | 2455.44 1.38 -9.69 -8.25 -18.00 -15.04
Mid Growth 151 15.24 806.12 1.50 -10.71 -8.59 -30.76 -28.99
Mid-Small 1433 48.56 1665.12 1.03 -9.69 -7.71 -24.40 -21.55
Mid-Small Value 1073 28.13| 2723.70 0.79 -9.34 -7.23 -18.92 -16.03
Mid-Small Growth 699 20.43 713.99 1.37 -10.19 -8.36 -30.72 -28.18
Small 1193 15.22 1627.79 0.16 -8.66 -6.14 -24.44 -20.61
Small Value 913 10.03| 3026.10 -0.25 -8.69 -5.34 -20.60 -17.75
Small Growth 548 5.19 574.10 0.97 -8.61 -7.67 -30.78 -25.71
Small Core 398 10.46 222.89 -0.32 -9.05 -6.63 -24.68 -20.08
Small Core Value 291 6.64 311.30 -0.72 -9.16 -5.53 -20.71 -16.90
Small Core Growth 214 3.82 88.99 0.40 -8.87 -8.51 -30.63 -25.16
Micro 795 4.76 269.80 1.23 -7.78 -5.04 -24.00 -21.74
Micro Value 622 3.39 354.52 0.69 -7.74 -4.95 -20.40 -19.36
Micro Growth 334 1.37 97.08 2.61 -7.87 -5.26 -31.68 -27.19
Prime 992 97.83 1772.23 2.55 -9.86 -9.28 -24.28 -23.13
Prime Value 723 50.84 | 2170.54 2.30 -8.84 -8.44 -16.99 -14.81
Prime Growth 527 46.99 1335.23 2.82 -10.95 -10.17 -30.70 -30.57
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T—RARY—EX

Russell/Nomura BA#AUTyIR R ATF 7L
Russell/Nomura BARA L TYIRIELU T DEAETAREIN TS,

Bloomberg : RNJI

B 1E1E : RNSI/12400, RNSIIDV/12400

QUICK : NRIJ500~503, 510~517

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

BHREHIEIUTORETARIN TS,
B RNTS5A1 LEH

Bloomberg : RNPJ <INDEX>
B E/E . RNP/NOMURA
QUICK :140

B RN/NEIO7IEE
QUICK :130

LY T—4
BHERCER SBRERICET LY T —2EHERREARMOY—ERT
$H5e—~AURORA ITIDS |IZTHIFAA AT HE,

BEWLWEHLEE . HRKEWER REBFRY—EXEEL

e—mail :ids—sales@nri.co.jp

ZTOHLR—F
AT VI RER D FE
Russell/NomuraB AR¥RA U TIIR AT RBEREIL—ILT VY]
NIRTvy
Russell/Nomura BARATYIR NURTvY FEMI

AMFOLEFRER - AREHDERITTEINTYVEBOLITET—REDSNT
BYFITN BEEE-FTENHYRFETEETTHARTEL,

AV TYIARFAEVRIZDONT
HHEBESFHRASUDNRART DIV TYIRDHMMEES LU T OM— ORI
BNESMASHICRELET . AV TYIR-T—RZMBLERR (Bt Y T
A ERAUE —EH O Y —ERZBLIE. F) ICEAHLLT . ChoDAoTv)
RECFHRADEZ. TV T YR -S4tV RIZDNTIZTHEREIEEL,

(AU TYIR -S54V RIZDNT

http://qgr.nomura.co.jp/jp/indexlicense.html

1. ARABRIEILETESEBET S,
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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—FDORMICEE SN TOERESN O 7 FIRE, SRENS | R I (FINRA) /=2—3— 555 BT (NYSE) DFRE ([ E DL
Y—F - FFHIRARLTOER - BREFTHELT  NSIOBEFRETIEWNEELHY ., T AERRLEELDOIZI2=r—2av ADBETOHRE. H
BNFYH—F - FFYRMEANMRE T HEH DT E(ZRAL T, FINRADREI2241 ONYSED R BI472% BRENZMEE A HYET .

JLT- 50— D4F 0% TaFE YAV (INGFPY) . /LS5 TIVINT4T-TAF Y425 (INDPL) BEXV/ LTS A3 —Fat )L
plc (TNIple ) (X, R EMINEI ZEESBLVREEYINEIZEERICRT VT T4—5—ELTEHF SN TLVET . NGFP, NDPIE L UNIplcld . BEET
ELT. EMBEUVTIUNTAITERDIN —TAUTIZREBLTEY. WTIOBEREARLR—LORFELDZIENHYET

Bl 0 2 (BRI IV—)

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

54%hER TEDHONIBuyL—T 127 | COBuyDEED R THIDHFH DR ERITEBDOEERTTT £z, COBuyD R E D hTO%H R #FF A
DFF IS THREZHFASN, A OBHABEELTH Y —ERZRELTOIBEETYT . 4WASEFTED DN I=HoldL—T 125 (F# TldNeutral),
CDHoldD L EDH T E AT DR ERITERDREETT . £f=. ZOHoldD XD h TOWH FLMEF RO REI IS TR EEHFAISh, N DBHH
NEBELIH T —ERER-LTOIEETY , WHER TEDON=SellL—T 445 (4 TlEReduce), ZDSellD XD TIUATFF DIZER
TEBOBETT £, COSellDEEDH TOUA M BFEH ORI HE TRELZH TSN, M OHFRNINEELIH Y —EXZRBLTVIES
T9, (20225098308 ;)

FERITIWN—TOHRBIE, TARILAI—DBEETSEILESL,

BELSY—EXRFEUDTIEERBRH TERINATLET,

BRHIN—"T ok Y—FOENBRE LS I2—DL—T10 T AT LEH

L—TAV TV RTLIZ RROAVMIED—EDHED T AVFI—JICH T EENEEDF B/ T+ —IVRERTHEALATLTY , 7FHIRE
OEEREE. RESATORIORNEZ LM EDTETT .. BEKRBOTFESEIL. TAXADYUMFryiaon—, H#FROE. A HEZEE
H.THIVRAMDEELET , 7TYRME, (B MMM/ %EEL TEESN . BEERBETOFET YT YA/ A I ARIZERTHIELHY
9,

MERI %)

1E71zIEBuy = UEBRDS %125 ARICEIT /89— VAN RUFI—0% LAIGET TR FET B54

2Ff=[ENeutral = URBAD S H 125 ARIZE T/ —X VAN RUFI—DHHET TR FET D54

3% =IEReduce = UEBFD S %125 ABIZE TR/ TH—IU AN, AVFI—Y%ETEDETFIRANTFETZHA
L—T1> 7 R B(Suspended) = ERFOHNRELE LY —HHICL—T 07 BERESSIUVEBETFTELRE TS558,

Not ratedF/zIEFK A E=FHHFH DL ¥ 215—h/\—DORETIEHYEL A,

RUFT—=IIE UTOEYTT . KE BN - BAZRT o7 BRI EDFTHEAEDALFI—0E TSRS,
http:/go.nomuranow.com/research/globalresearchportal [Z&H2TARAYA—Sv—TZBWVEZIFET FA—NIL-II—SU 5 HiGE (BT ET)
FTE 7RISR BB E ARV R YMSCIT T —2 U TG (ER<T P 7). BHA :Russell/Nomura Large Cap

54—

R (Bullish) = ¥ V8—D5%127 ARIZE T2/ —I VAN AUFI—0% LAZETFIRMFET Z5E

i3I (Neutral) = 409 —D5 %127 ARICET 2/ =V AN AUFI—#iH LT FIRNNFET Z5E

B (Bearish) = U tI4—D5%125 AMIZHE T2 T+—T VRN RUFI—YETFTRIZETTIRMFETDI5E
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Not ratedF 7= [EN/A = ZEBEEIF—ICL—T1V T HEWNES
RUFI—YIE. LTDEYTT . KE: S&P500, Bl : 50 - 23— XSTOXX®600, ¥ H—/3)L - TX—S U J 5 : MSCITY— U J i< 7o
7)o BREELTOT 38— L—T1V T HYFEE 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
VD EStEFEEIEL. QBARDEFEFES (INSCL) . ORIYD/ LS T7A4F %)L -TOE Y -T—0w/8GmbH(TNFPE]) | (Q)EE D/
LF-A28—F2aF )bple ((Nple ). (VKRB D/ LT X1 T4—X - A23—F3F )L 424 (INSL). (e)EZEDOEFHER (FH) (TNIHKD). (HE&
ED/LT-T14Fo% I AURNRMAVNEEE) (TNFIK)) GEESEERSKOFIADIZEZL TS T T RO TEFRIFKOFIAD A SRk
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UMZETENSLIZUY—F - T REVADY—ERFTOoTNBIEERLTVET U —F - LIR—DRMOUEE KRB DI EH I
NSFSPLIlE. /LT ALSUFv—F D74 F VR H—ES—X - TFSAR—rYSTYRIZERASNZLRZMREEN, 1V F—HIR=—TJ)—A b
[CEDOE BHEDOHNOBEERMDOYR—IEToTNSILERLTVWET U —F LIR—rORBOBALOEICERHININLE—F 11K T
PT NULE—F X2 AR AURRLT (TRLE—F D) ICERASNEREEN. U —F/IN—rF—9TF7H 1) —AVMZEDE NHKIZRLTYH—
FTIRIVEDY—ERERBETEILERLTOET AN —FEL BB A EVTREARROTENTOS AV REZHLTVER A BHE
FEBGESERAE (TNOLD (X, FHA—IL TV 2K, RAERR(ER) FRATDEVIC LEHFRERR (EH) ARATOHET 54
HFEUTTN. BRIL—TOEZRIZEEENTEYE R A U —F LIR— O RMJICELTNOIDHEIZBARZEIN TV SE AL NOIZERAINTE
Y. NIHKIZH LT, AL TOBY S —F - S— =29 T 7= AV NMZE DN —F - FOREAU M H—E RZRIEL TS IEETRLT
BY NOILLHBEAONWTNEHERLUNTDOSAEVREFLTVWER AL

AERE. OEEHRBESO-HOOERTHY. HEBFEEMELLOTIHEL, NEEHFDFTHDRAAH LV IAFBEADHFENRHLN TV
WIBICE TR LT AZERLTELST . M DGNHEFN I IN—T BT 2 T4 RI0—Tv— LSS, BETESLHHENINER T IL—T 2L 55
BOHEERZAT>TOENERRICE IV TEYET,
BRI =TT BT+ RIO—Sr—LISE, BRI IL—T (3. ZAEHOAEN., EREE, ST, BRSNS, BU%, FEHIEEH
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BHNEFERANSELDIVAEHERISHLT—UDEREGBKRICES. Z5THRINE, ERFLE—BIZBEVLTOEZEVFEEA,
AEMPOBRELFHTEFIEEHICEH SN TOEIRITRICE T30 THY . FAEMPOBRELVIEEEZEH. FRIIFEEEHDIL
BHYET . BRI NL—TE. LWAEEEFLHRNICEET SN TRE XEREZEHLLABIRET2EHEEILDTRIHYE A KEH$
OHFFEFRBEREZOLOTHY ., BRI L—THOMDOBERECORBLE—BLEVGEELNHYET  SERIERER OB EF(EHEN
ZHOEMNDKRISELTOSNEINERFTILENHYEY . F-. REITHLT. RBLEEH . EFIROBEEMCILESHOLELET  F
HIN—TEBRBIBETEMELRBLTEYFEE A,
BRIIL—T, ZORTER. RFR. #EEBLUBESH . BEES. RATROLNTWSEENT, AENFTERL TV S RITHRDIES.
M. SREG. FETAONSIRELIF T av PZOMDTYNTATER . BLVHEHFISONT, BEHE. T, TOMDREICESEEI.
BRSE. BHL. HOIVERELTIGENHYET ., Ff-. BRI IL—TRHFERTAROERER D (EEOBRASNSRADEKRT HEETO)
R—7YA—N—BHBWNRNIATATA-TANRAE—EHHBBENHYES . I— b A—H—EBHNRKEH LN T OMDOMIBITE +EFERE
FUHRAIICHRESNEE RO TITONS5E . RITARORATERICEVLTED BN ARRATEINET,
RERITF, BEEFHLAFLEBERNZESINTODEENHYET A, REIVFT—F&T7—X (S&P) 14 & DT T HBEIZ L DI IH2(F TIFHY
FRA BRI IL—TE, FEHBEZNICEBELTELSEZENSIELAERICEAL T, A—1t, AEM. EFREE, T2, BEE, BREE
. FEERFHEEH~DBESEICRITATORA, R, FHEWREZATHIZ-NAELLENEOEL, T, RBERITEFEN TS, FEE
NIZEHELTELS. B, . B, BaM. MHEN. SR, FAHIVILREMTEE. BA. BE. FEN. BRIRN 8K REF
BORSERZE) AT EIEEBXRICES, E5THEHNE, ERFFLE—HITEVOZEILOTRHYEEA. ARE=ZFDOEBICKSEH
DFAMNGVRY E=ELVBEHLIABTORES LVEARIHEDQMFEICEHLLT BTN TEYET . EEETHAHFRIRB/EB IS TEEH. L
FTHOFBHRONIEE. EFEK. T2t ERE. BRFEH SV EFATRLZ. ATHHIVEERORIAELTELST . RENMITHN. (FEEH
AUV DERICED)RYBH DV IFEIFR. FEFLEBZABTOFALKLRAICERT SHERICHIT S —NOEFEAVEEA. E=ETHHFRIR
HE L. ERERE. FEBINEENADBEEEDORIAEED (FELIAICRESALLY)  ARHH SV FERORIAEZToTVEEA. E=
ETHHFRIREF IRMATEES D, RELIEROF RAICEES SEEN. MR, HRa. B, HEN. SRR, 5 H SV TIREMLTE
. B BE. FEN BRIXN BRMEBRIRAFELFRE, BRaAXMEED) (THTEEREGBRICLD. Z5TRITINIE, 2EFEE—ERIZHL
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