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et | oz — b+ | EHE 1) B —(%)*

e (%) 14 8 37 A 67 A 1258 FHXE
Total Market 1398 100.00] 1198.26 4.36 17.91 20.56 41.14 17.91
Value 1015 48.26| 2795.42 6.59 22.87 21.49 54.91 22.87
Growth 728 51.74| 45524 2.36 13.61 20.09 28.82 13.61
Large 300 86.66| 1165.37 4.42 18.91 21.51 42.93 18.91
Large Value 199 40.03 2652.51 6.79 24.63 22.44 58.14 24.63
Large Growth 194 46.63| 483.22 2.46 14.38 21.13 30.48 14.38
Top 50 51.08| 1006.35 4.02 21.97 25.38 47.96 21.97
Top Value 28 20.21| 2672.92 6.45 30.95 26.71 67.45 30.95
Top Growth 38 30.87| 432.00 2.48 16.71 25.29 34.52 16.71
Mid 250 35.57| 1482.40 5.01 14.77 16.12 35.91 14.77
Mid Value 171 19.82 2400.17 7.15 18.79 18.10 47.91 18.79
Mid Growth 156 15.75|  638.27 2.43 10.06 13.71 23.21 10.06
Mid-Small 1348 48.92] 1453.56 473 13.96 15.74 34.32 13.96
Mid-Small Value 987 28.05| 2626.68 6.70 17.65 17.82 45.54 17.65
Mid-Small Growth 690 20.87| 550.54 2.18 9.32 13.13 21.20 9.32
Small 1098 13.34| 1376.26 3.99 11.87 14.89 30.79 11.87
Small Value 816 8.23| 2840.18 5.65 15.02 17.12 40.92 15.02
Small Growth 534 511  410.47 1.42 7.11 11.49 15.65 7.1
Small Core 349 8.70| 441.40 4.18 11.85 14.47 31.01 11.85
Small Core Value 241 517 693.26 6.07 15.99 17.46 42.89 15.99
Small Core Growth 191 3.53| 148.85 1.49 6.22 10.37 15.28 6.22
Micro 749 4.64| 539.67 3.65 11.90 15.76 30.21 11.90
Micro Value 575 3.06| 768.86 4.93 13.39 16.66 37.40 13.39
Micro Growth 343 1.59] 164.15 1.26 9.15 13.94 15.99 9.15
Prime 999 98.29| 3363.93 4.37 17.98 20.59 41.24 17.98
Prime Value 706 47.07 4590.12 6.62 23.06 21.50 55.21 23.06
Prime Growth 554 51.22| 2287.80 2.37 13.65 20.15 28.96 13.65
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B 2: Russell/Nomura BAKRA >V TYIRINTF—IVRAY ) —
20243 KIR#AE
&) 2 — > (B2 &B& <) Price Return
BEARER HI—Fh fefiE 1B — (%)
fE% (%) 14 B 37 A 64 A 124 B FHK
Total Market 1398 100.00 626.70 3.41 16.79 19.20 38.02 16.79
Value 1015 48.26 1322.57 5.34 21.38 19.79 50.68 21.38
Growth 728 51.74 263.03 1.67 12.81 19.04 26.65 12.81
Large 300 86.66 606.99 3.49 17.81 20.18 39.82 17.81
Large Value 199 40.03 1243.62 5.55 23.15 20.76 53.85 23.15
Large Growth 194 46.63 277.09 1.78 13.58 20.09 28.30 13.58
Top 50 51.08 507.63 3.08 20.85 24.09 44.80 20.85
Top Value 28 20.21 1219.10 5.19 29.37 25.01 62.95 29.37
Top Growth 38 30.87 237.13 1.75 15.86 24.24 32.22 15.86
Mid 250 35.57 805.00 4.08 13.71 14.75 32.88 13.71
Mid Value 171 19.82 1170.82 5.93 17.40 16.45 43.89 17.40
Mid Growth 156 15.75 388.96 1.85 9.38 12.68 21.23 9.38
Mid-Small 1348 48.92 784.55 3.75 12.84 14.32 31.25 12.84
Mid-Small Value 987 28.05 1285.22 5.45 16.21 16.11 41.53 16.21
Mid-Small Growth 690 20.87 335.46 1.56 8.59 12.07 19.21 8.59
Small 1098 13.34 730.46 2.89 10.58 13.33 27.59 10.58
Small Value 816 8.23 1395.56 4.31 13.48 15.30 36.91 13.48
Small Growth 534 5.11 249.79 0.68 6.22 10.34 13.63 6.22
Small Core 349 8.70 288.98 3.08 10.58 12.96 27.88 10.58
Small Core Value 241 5.17 431.12 4.74 14.46 15.67 38.88 14.46
Small Core Growth 191 3.53 106.82 0.73 5.31 9.25 13.26 5.31
Micro 749 4.64 345.73 2.53 10.59 14.09 26.89 10.59
Micro Value 575 3.06 465.52 3.59 11.84 14.76 33.40 11.84
Micro Growth 343 1.59 120.42 0.57 8.27 12.72 13.97 8.27
Prime 999 98.29 2106.28 3.42 16.86 19.23 38.13 16.86
Prime Value 706 47.07 2650.44 5.37 21.57 19.80 50.98 21.57
Prime Growth 554 51.22 1549.29 1.68 12.85 19.10 26.79 12.85
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B 3: Russell/Nomura BAKRA >V TYIRINTF—IVRAY ) —
20243 KIR#AE
k=2 )L A2—2(EEHED) Total Return
AR Jr—+ E 1B — (%)
fE% (%) 14 B 37 A 64 A 124 B FHK
Total Market 1398 100.00 1198.26 4.36 17.91 20.56 41.14 17.91
Value 1015 48.26 2795.42 6.59 22.87 21.49 54.91 22.87
Growth 728 51.74 455.24 2.36 13.61 20.09 28.82 13.61
Large 300 86.66 1165.37 4.42 18.91 21.51 42.93 18.91
Large Value 199 40.03 2652.51 6.79 24.63 22.44 58.14 24.63
Large Growth 194 46.63 483.22 2.46 14.38 21.13 30.48 14.38
Top 50 51.08 1006.35 4.02 21.97 25.38 47.96 21.97
Top Value 28 20.21 2672.92 6.45 30.95 26.71 67.45 30.95
Top Growth 38 30.87 432.00 2.48 16.71 25.29 34.52 16.71
Mid 250 35.57 1482.40 5.01 14.77 16.12 35.91 14.77
Mid Value 171 19.82 2400.17 715 18.79 18.10 47.91 18.79
Mid Growth 156 15.75 638.27 2.43 10.06 13.71 23.21 10.06
Mid-Small 1348 48.92 1453.56 4.73 13.96 15.74 34.32 13.96
Mid-Small Value 987 28.05 2626.68 6.70 17.65 17.82 45.54 17.65
Mid-Small Growth 690 20.87 550.54 2.18 9.32 13.13 21.20 9.32
Small 1098 13.34 1376.26 3.99 11.87 14.89 30.79 11.87
Small Value 816 8.23 2840.18 5.65 15.02 1712 40.92 15.02
Small Growth 534 5.11 410.47 1.42 711 11.49 15.65 711
Small Core 349 8.70 441.40 418 11.85 14.47 31.01 11.85
Small Core Value 241 517 693.26 6.07 15.99 17.46 42.89 15.99
Small Core Growth 191 3.53 148.85 1.49 6.22 10.37 15.28 6.22
Micro 749 4.64 539.67 3.65 11.90 15.76 30.21 11.90
Micro Value 575 3.06 768.86 4.93 13.39 16.66 37.40 13.39
Micro Growth 343 1.59 164.15 1.26 9.15 13.94 15.99 9.15
Prime 999 98.29 3363.93 4.37 17.98 20.59 41.24 17.98
Prime Value 706 47.07 4590.12 6.62 23.06 21.50 55.21 23.06
Prime Growth 554 51.22 2287.80 2.37 13.65 20.15 28.96 13.65
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BI3 4: Russell/Nomura B A#EREREHE

20243 ARMIE
BRI E I = — (%) 33 Industry Weight
Total Market Value Growth Small Prime

e FA v — | BB oz — b BB Vx| B v — | BB iV —+
wa 1398 100.00 1015{ 100.00 728 100.00 1098{ 100.00 999 100.00
KE - BME 6 0.08 5 0.15 3 0.02 6 0.61 4 0.08
FIE 3 6 0.38 6 0.77 1 0.01 5 0.40 3 0.36
EEE 3 64 2.09 60 3.91 22 0.39 54 5.09 42 2.01
BH & 59 3.06 47 2.11 34 3.96 46 4.86 41 3.05
AR 18 0.35 16 0.61 3 0.11 17 1.56 13 0.33
ISV - R 8 0.17 8 0.36 0 0.00 7 0.78 6 0.17
42 103 5.89 80 4.30 49 7.37 77 7.35 76 5.89
EEMA 32 4.28 22 2.49 19 5.95 21 2.18 28 4.34
Al ARES 4 0.53 4 1.10 0 0.00 1 0.06 4 0.54
JLHEG 10 0.70 10 1.21 3 0.22 8 0.98 8 0.70
HSR - LRAUE 23 0.74 21 1.26 9 0.25 18 2.08 17 0.72
%50 20 0.89 20 1.84 1 0.01 17 1.41 11 0.87
FLRE 18 0.72 16 1.42 4 0.06 15 2.15 15 0.72
SRHM 21 0.50 21 0.83 7 0.19 17 1.37 15 0.48
B 101 5.77 83 4.27 53 7.17 81 7.09 68 5.70
ER 124 18.67 91 8.21 74 28.42 87 8.03 94 18.87
ik AR 41 7.85 40 11.13 7 4.78 27 2.21 33 7.93
BB R 24 2.35 15 0.35 15 4.22 18 2.09 18 2.37
Z DHth R 33 2.28 21 0.89 20 3.58 27 2.09 26 2.29
BR - HRE 20 1.34 20 2.76 2 0.01 12 1.37 17 1.35
BESE % 36 2.43 31 3.40 22 1.52 20 2.76 32 2.45
EE 6 0.72 6 1.48 0 0.00 3 0.15 4 0.72
TiEE 3 0.38 2 0.31 3 0.45 1 0.04 2 0.38
BE - EEEE 8 0.13 8 0.26 1 0.01 8 0.95 5 0.12
15 - BIE%E 124 7.68 37 4.04 108 11.08 101 8.84 84 7.64
EFE 3 102 7.07 89 10.40 46 3.96 88 6.36 61 7.00
INTEE 124 4.14 65 2.25 89 5.90 106 9.43 86 4.06
ERITE 66 7.19 66 14.84 2 0.06 52 5.62 51 7.25
FE%. BMEMERGIE 19 0.93 14 1.79 7 0.12 16 1.12 11 0.91
RERZE 9 2.87 8 3.96 4 1.85 3 0.18 8 2.92
ZOhEF 19 1.27 16 1.94 4 0.65 15 1.92 18 1.29
TEIESE 43 2.11 32 3.44 26 0.87 32 1.90 27 2.08
H—ERE 104 4.46 35 1.94 90 6.82 92 6.95 71 4.43
HiFT: NFRC
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BEI% 5: Russell/Nomura R/ T+—I XY <1)—
2024 3A K|
¥MRIAR 2 —2(%) 33 Industry Return
Total Market Value Growth Small Prime
iR BobR | oA | FeSfR | FEl4oA | BolBR | ECEGA | AR | ERSAA | FEARR | RodA
#wa 3.41 4.36 5.34 6.59 1.67 2.36 2.89 3.99 3.42 4.37
JKE - BME 1.59 2.81 1.43 2.77 3.02 3.20 1.59 2.81 1.32 2.49
E1/RE 3 12.75 13.01 14.74 14.98| -50.45: -49.77 -5.10 -3.59 15.67 15.89
[EEE S 8.20 9.82 8.81 10.43 2.79 4.44 2.95 4.93 8.29 9.87
B 2.40 2.93 3.34 4.02 1.94 2.40 0.11 0.99 2.43 2.95
T HE B A 7.49 8.72 7.04 8.29 9.97 11.08 7.69 8.86 7.52 8.80
INILT - AR 12.45 13.64 12.45 13.64 - - 14.93 15.99 12.76 13.94
ez 2.42 3.21 4.93 6.17 1.11 1.66 2.05 3.13 2.46 3.24
EEM -1.95 -0.98 -0.56 0.82 -2.50 -1.69 1.73 2.55 -1.92 -0.95
Bl - ARES 12.34 14.11 12.34 14.11 - - 3.26 4.71 12.34 14.11
JLES 3.34 3.45 3.51 3.60 2.47 2.69 4.67 5.28 3.33 3.43
AR - LRESH 5.14 5.99 6.02 6.89 1.14 1.92 2.40 3.07 5.36 6.17
£ 5 0.62 2.76 0.63 2.76 -0.24 1.27 2.48 4.22 0.52 2.65
TR 10.12 11.83 10.38 12.10 4.75 6.11 9.88 11.62 10.19 11.91
EREEM 1.46 2.62 1.38 2.59 1.82 2.74 2.96 4.44 1.14 2.27
B 5.80 6.56 7.31 8.35 4.98 5.59 3.61 4.80 5.77 6.52
BRR 2.89 3.48 3.72 4.70 2.67 3.16 2.99 3.98 2.88 3.46
ik AR 5.01 6.14 4.91 6.14 5.22 6.14 3.95 5.46 5.01 6.14
RS -2.28 -1.75 2.79 412 -2.65 -2.19 4.36 5.23 -2.38 -1.86
ZTOhE R 0.52 1.65 6.60 7.44 -0.79 0.39 3.21 3.93 0.51 1.64
BR - ARE 11.64 12.88 11.67 12.91 6.14 6.57 12.33 13.87 11.70 12.94
fEE -0.70 0.12 0.31 1.14 -2.74 -1.95 417 5.38 -0.77 0.04
BEE -13.25; -11.52] -13.25¢ -11.52 - - -6.32 -4.18| -13.30i -11.58
TEE 1.05 2.23 1.93 3.17 0.50 1.64 -1.75 0.30 1.09 2.26
BE - EmEEE 0.94 2.39 1.08 2.54 -3.98 -2.94 0.94 2.39 0.66 2.08
154k - BIEZE -0.57 0.41 1.73 2.28 -1.33 -0.21 0.04 0.79 -0.58 0.39
HIFE 4.96 6.26 6.54 7.89 1.30 2.47 1.83 3.16 4.97 6.26
INTEEE 4.38 4.65 3.88 4.30 4.56 4.78 3.09 3.58 4.46 4.72
IRITH 4.80 6.37 4.78 6.34 12.03 13.00 4.52 5.98 4.82 6.38
FEZF. BEMRSEMERSIE 7.43 9.37 8.19 10.16 -1.88 -0.24 2.34 4.87 7.32 9.23
RIZE 8.32 9.97 8.94 10.74 7.09 8.46 2.10 2.34 8.36 10.02
ZTDithErh% 4.81 6.53 5.01 6.75 4.25 5.93 3.36 5.04 4.82 6.55
TENESE 16.78 17.75 20.49 21.46 4.80 5.79 9.34 10.33 17.02 17.98
H—EXR%E 2.31 2.88 3.71 4.85 1.94 2.36 0.61 1.46 2.41 2.98
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B 6: A RRBAAIINTA—IVAD#HR
(F—%JL1)R—>) Total Return

(%) Value-Growth
Value 8.0

6.21

-4.0 - -3.65

Growth -6.0

23/4  23/5 236 23/7 23/8 23/9 23/10 2311 2312 24/ 24/2  24/3

(%) Small-Large
Small 8.0

2.0 1 1.36 166 1.20

-4.11

-4.40

Large -6.0

23/4 235 23/6 23/7 238 23/9 2310 23/11 2312 24/ 24/2  24/3

3F: Value—Growth [&. Value &Growth MJA—>2 M Small-Large [&. Small &Large DJE—2DETH 5.
YA—IFERBELTLVERL
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2024481180

E& 7: BRRAAIWINTA—IVAD#R
(F—%JL1)R—>) Total Return

(%)
Value 2.0

Value-Growth

0.73 64 0.69

0.7 0.84

0.74

-0.97
Growth 5
g < wn © N~ (e8] — [aV] ™ < To] [ee] (o] — [Q] [Te] © N~ e8] (o]
® ® ® o o o T T T T © —© ©— o o o o o o o
(a2} ™ (a2} (a2} (a2} (a2} ™ ™ ™ ™ ™ (a2} ™ ™
0,
(%) Small-Large
Small 2.0
1.0 - 0.92

-0.97
Large 2.0
s < Yo} © N~ o - [a\} (a2} < Yo} [ee] D ~— [ Yo} © N~ o) (o))
® ® ® ® 6o ® T T T T ¢ © © o o o o o o o
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BI3 8: Russell/Nomura FES1E{E

2024F3A KRB
PER PBR BE L FE Y ROE BEEEE

bicE (%) () (%) (%) (%)

Total Market 17.58 1.56 2.03 9.15 12.17
Value 13.91 1.05 2.54 7.78 16.23
Growth 23.31 2.82 1.57 12.60 6.06
Large 17.86 1.64 2.00 9.50 11.15
Large Value 13.96 1.10 252 8.12 15.67
Large Growth 23.50 2.84 1.55 12.61 4.82
Top 19.14 1.88 1.95 10.16 11.86
Top Value 14.92 1.20 2.52 8.30 22.18
Top Growth 23.48 2.97 1.58 13.21 2.54
Mid 16.29 1.39 2.07 8.80 10.32
Mid Value 13.09 1.01 2.52 7.96 10.59
Mid Growth 23.53 2.62 1.50 11.57 9.65
Mid-Small 16.20 1.32 2.12 8.41 12.44
Mid-Small Value 13.27 0.97 2.55 7.48 12.79
Mid-Small Growth 23.06 2.62 1.55 11.80 11.57
Small 15.97 117 2.26 7.51 18.47
Small Value 13.71 0.87 2.62 6.49 19.06
Small Growth 21.73 2.60 1.68 12.49 17.03
Small Core 16.08 1.23 2.21 7.84 26.61
Small Core Value 13.52 0.90 257 6.85 30.36
Small Core Growth 22.29 2.58 1.69 12.03 18.92
Micro 15.76 1.08 2.35 6.97 6.18
Micro Value 14.06 0.83 2.70 5.93 4.05
Micro Growth 20.58 2.66 1.66 13.54 13.07
Prime 17.63 1.57 2.03 9.21 12.31
Prime Value 13.92 1.06 2.53 7.85 16.68
Prime Growth 23.35 2.82 1.57 12.57 5.87

EMBTAEITRTSHFEA—X GEREET)
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B% 9: Russell/Nomura BA&ERA TYIRADEHR

Total Market

(1,398 $5#7)
KX 0% Top Cap Large Cap Prime
A (50 $&47) (300 $&4A) (999 $%47)
&
iE
?g 50% Mid Cap Mid-Small Cap
@ (250 $&47) (1,348 §&4)
%8
85% Small Cap Core Small Cap
(349 $24%) (1,098 #4%)
95%
Micro Cap
Value Growth (749 8&4%)
/N 100%
& fEIEPBR = &
(&R BT2024E3 A KRIE)
HiFf: NFRC
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% 10: Russell/Nomura €T VI RINTA—IVAHYT)—
202438 RBHE
KFEILR—X ffitg1) 2 —>(EHFR<) Price Return
FAE HI—Fh B R — (%)
i (%) ey 37 A 678 | 12-8 | &@%
Total Market 1398 100.00 993.46 2.27 9.12 17.18 21.41 9.12
Value 1015 48.26 2096.56 418 13.41 17.76 32.55 13.41
Growth 728 51.74 416.96 0.56 5.40 17.02 11.42 5.40
Large 300 86.66 962.21 2.35 10.08 18.14 23.00 10.08
Large Value 199 40.03 1971.42 4.39 15.07 18.71 35.35 15.07
Large Growth 194 46.63 439.26 0.67 6.13 18.06 12.86 6.13
Top 50 51.08 804.71 1.95 12.92 21.98 27.38 12.92
Top Value 28 20.21 1932.55 4.03 20.88 22.89 43.35 20.88
Top Growth 38 30.87 375.91 0.63 8.25 22.14 16.32 8.25
Mid 250 35.57 1276.10 2.94 6.24 12.80 16.90 6.24
Mid Value 171 19.82 1856.01 4.77 9.69 14.48 26.58 9.69
Mid Growth 156 15.75 616.58 0.73 2.20 10.77 6.65 2.20
Mid-Small 1348 48.92 1243.69 2.62 5.43 12.38 15.46 5.43
Mid-Small Value 987 28.05 2037.37 4.29 8.59 14.14 24.50 8.59
Mid-Small Growth 690 20.87 531.79 0.45 1.46 10.17 4.87 1.46
Small 1098 13.34 1157.95 1.76 3.33 11.41 12.25 3.33
Small Value 816 8.23 2212.27 3.17 6.03 13.34 20.44 6.03
Small Growth 534 5.11 395.98 -0.43 -0.76 8.47 -0.04 -0.76
Small Core 349 8.70 194.92 1.95 3.32 11.05 12.49 3.32
Small Core Value 241 5.17 290.79 3.59 6.94 13.71 22.18 6.94
Small Core Growth 191 3.53 72.05 -0.37 -1.60 7.40 -0.37 -1.60
Micro 749 4.64 233.19 1.41 3.33 12.16 11.63 3.33
Micro Value 575 3.06 313.99 2.46 4.50 12.81 17.35 4.50
Micro Growth 343 1.59 81.23 -0.54 1.16 10.81 0.26 1.16
Prime 999 98.29 1614.14 2.28 9.19 17.21 21.51 9.19
Prime Value 706 47.07 2031.15 4.21 13.59 17.77 32.82 13.59
Prime Growth 554 51.22 1187.29 0.57 5.44 17.08 11.54 5.44
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% 11: Russell/Nomura 12T Y9I RINTH—X D RAH)—

20243 KKK
KFEILR—X r—=2)LYEZ—2(EBHEL) Total Return
BB | vi—F | RRE 5 — oy

4 (%) ey 37 A 678 | 1278 | &E@%
Total Market 1398 100.00 1899.52 3.22 10.17 18.52 24.16 10.17
Value 1015 48.26 4431.36 5.42 14.80 19.43 36.28 14.80
Growth 728 51.74 721.65 1.23 6.15 18.05 13.32 6.15
Large 300 86.66 1847.37 3.28 11.10 19.45 25.73 11.10
Large Value 199 40.03 4204.83 5.62 16.45 20.36 39.11 16.45
Large Growth 194 46.63 766.01 1.34 6.87 19.08 14.78 6.87
Top 50 51.08 1595.29 2.87 13.96 23.26 30.16 13.96
Top Value 28 20.21 4237.18 5.28 22.35 24.56 47.31 22.35
Top Growth 38 30.87 684.82 1.35 9.05 23.16 18.34 9.05
Mid 250 35.57 2349.94 3.86 7.23 14.15 19.56 7.23
Mid Value 171 19.82 3804.81 5.97 10.99 16.10 30.12 10.99
Mid Growth 156 15.75 1011.80 1.31 2.83 11.78 8.39 2.83
Mid-Small 1348 48.92 2304.22 3.58 6.48 13.78 18.16 6.48
Mid-Small Value 987 28.05 4163.88 5.53 9.93 15.82 28.03 9.93
Mid-Small Growth 690 20.87 872.73 1.06 2.14 11.22 6.62 2.14
Small 1098 13.34 2181.68 2.85 4.52 12.95 15.06 4.52
Small Value 816 8.23 4502.32 4.49 7.47 15.14 23.97 7.47
Small Growth 534 5.11 650.68 0.30 0.08 9.60 1.74 0.08
Small Core 349 8.70 297.72 3.03 4.51 12.53 15.25 4.51
Small Core Value 241 5.17 467.60 4.91 8.38 15.47 25.70 8.38
Small Core Growth 191 3.53 100.40 0.37 -0.76 8.50 1.41 -0.76
Micro 749 4.64 364.01 2.51 4.56 13.80 14.54 4.56
Micro Value 575 3.06 518.60 3.78 5.95 14.68 20.88 5.95
Micro Growth 343 1.59 110.72 0.15 1.98 12.01 2.03 1.98
Prime 999 98.29 2577.94 3.22 10.23 18.55 24.25 10.23
Prime Value 706 47.07 3517.62 5.45 14.98 19.44 36.54 14.98
Prime Growth 554 51.22 1753.25 1.25 6.19 18.11 13.44 6.19
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