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K 1: Russell/Nomura BABKA L TYIRNTA—TU R YT —

20249 A RIRFE
F=2L) 82— (EEAED)
#ims | vz— | HERIE ) B = (%)

Fizk: (%) 17 H 34 A 64 A 1208 FH%
Total Market 1385 100.00( 1164.27 -1.47 -4.71 -2.84 17.14 14.57
Value 1009 47.56] 2678.45 -1.49 -6.77 -4.18 16.41 17.73
Growth 717 52.44 448.10 -1.44 -2.76 -1.57 18.21 11.83
Large 298 86.42| 1128.10 -1.78 -5.26 -3.20 17.62 15.10
Large Value 199 39.13] 2519.60 -1.89 -7.67 -5.01 16.30 18.39
Large Growth 192 47.29 475.34 -1.68 -3.15 -1.63 19.16 12.51
Top 50 50.05 955.18 -3.13 -8.28 -5.08 19.01 15.77
Top Value 28 19.20| 2470.35 -2.69 -11.09 -7.58 17.10 21.02
Top Growth 38 30.85 417.10 -3.40 -6.42 -3.45 20.97 12.69
Mid 248 36.37| 1475.39 0.15 -0.76 -0.47 15.57 14.22
Mid Value 171 19.93| 2342.78 -1.09 -4.11 -2.39 15.28 15.95
Mid Growth 154 16.43 650.93 1.71 3.65 1.98 15.96 12.24
Mid-Small 1335 49.95( 1446.67 0.26 -0.85 -0.47 1151/€) 13.42
Mid-Small Value 981 28.36] 2581.10 -0.66 -3.59 -1.74 15.77 15.61
Mid-Small Growth 679 21.59 557.46 1.50 3.00 1.26 14.55 10.69
Small 1087 13.58| 1369.74 0.56 -1.09 -0.47 14.35 11.34
Small Value 810 8.43| 2835.88 0.38 -2.33 -0.15 16.95 14.84
Small Growth 525 5.15 406.44 0.86 1.01 -0.98 10.40 6.06
Small Core 347 8.96 442.99 0.95 0.19 0.36 14.88 12.25
Small Core Value 239 5.31 692.65 0.70 -1.25 -0.09 17.36 15.89
Small Core Growth 189 3.65 150.37 1.32 2.37 1.02 11.50 7.30
Micro 740 4.62 528.66 -0.19 -3.47 -2.04 13.40 9.62
Micro Value 571 3.12 766.86 -0.17 -4.10 -0.26 16.36 13.10
Micro Growth 336 1.50 155.20 -0.23 -2.12 -5.45 7.73 3.19
Prime 989 98.30| 3268.36 -1.48 -4.70 -2.84 17.16 14.63
Prime Value 703 46.36] 4394.22 -1.51 -6.77 -4.27 16.31 17.80
Prime Growth 544 51.94] 2253.07 -1.45 -2.75 -1.52 18.33 11.92
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B 2: Russell/Nomura BARKA 2V TYIRINTH—IV A Y —

2024F 9 R|ME
fili’& ') 2 — (B2 & Fx <) Price Return
FA JI—k e 8B JB—(%)*

ik (%) 14 B 34 A 65 A 124 A EES
Total Market 1385 100.00 601.98 -2.37 -5.62 -3.95 14.50 12.18
Value 1009 47.56 1248.40 -2.71 -7.95 -5.61 13.07 14.57
Growth 717 52.44 256.76 -2.06 -3.40 -2.38 16.20 10.12
Large 298 86.42 580.91 -2.69 -6.16 -4.30 15.01 12.75
Large Value 199 39.13 1163.56 -3.13 -8.86 -6.44 12.99 15.22
Large Growth 192 47.29 270.32 -2.32 -3.80 -2.44 17.16 10.81
Top 50 50.05 476.41 -4.08 -9.18 -6.15 16.46 13.42
Top Value 28 19.20 1109.13 -4.04 -12.34 -9.02 13.74 17.70
Top Growth 38 30.85 227.01 -4.10 -7.10 -4.27 18.94 10.91
Mid 248 36.37 791.95 -0.71 -1.66 -1.62 12.89 11.87
Mid Value 171 19.93 1126.26 -2.23 -5.25 -3.81 12.02 12.93
Mid Growth 154 16.43 393.54 1.20 3.07 1.18 14.00 10.67
Mid-Small 1335 49.95 771.76 -0.60 -1.76 -1.63 12.45 11.00
Mid-Small Value 981 28.36 1244.76 -1.78 -4.72 -3.15 12.46 12.56
Mid-Small Growth 679 21.59 336.98 0.99 2.42 0.45 12.58 9.08
Small 1087 13.58 718.37 -0.32 -2.02 -1.66 11.46 8.75
Small Value 810 8.43 1373.79 -0.72 -3.45 -1.56 13.50 11.71
Small Growth 525 5.15 245.32 0.34 0.40 -1.79 8.36 4.31
Small Core 347 8.96 286.63 0.05 -0.76 -0.82 12.04 9.68
Small Core Value 239 5.31 424.71 -0.42 -2.39 -1.49 13.96 12.76
Small Core Growth 189 3.65 107.01 0.74 1.72 0.18 9.45 5.50
Micro 740 4.62 334.55 -1.03 -4.37 -3.24 10.40 7.01
Micro Value 571 3.12 457.67 -1.22 -5.18 -1.69 12.82 9.96
Micro Growth 336 1.50 112.96 -0.62 -2.63 -6.19 5.74 1.56
Prime 989 98.30 2023.15 -2.39 -5.60 -3.95 14.53 12.25
Prime Value 703 46.36 2499.64 -2.73 -7.95 -5.69 12.99 14.65
Prime Growth 544 51.94 1513.14 -2.08 -3.40 -2.33 16.32 10.21
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B 3: Russell/Nomura BAKA 2 TYIR/INTH—IVAYTI)—

2024F9A RIRE
=22 —2(EHEL) Total Return
friREk Jx—Fhk EHE 1) B —2(%)*

ik (%) 14 A 34 B 64 B 1247 B ERE
Total Market 1385 100.00 |  1164.27 -1.47 -4.71 -2.84 17.14 14.57
Value 1009 4756 | 2678.45 -1.49 -6.77 -4.18 16.41 17.73
Growth 717 52.44 448.10 -1.44 -2.76 -1.57 18.21 11.83
Large 298 86.42| 1128.10 -1.78 -5.26 -3.20 17.62 15.10
Large Value 199 39.13| 2519.60 -1.89 -7.67 -5.01 16.30 18.39
Large Growth 192 47.29 475.34 -1.68 -3.15 -1.63 19.16 12.51
Top 50 50.05 955.18 -3.13 -8.28 -5.08 19.01 15.77
Top Value 28 1920 | 2470.35 -2.69 -11.09 -7.58 17.10 21.02
Top Growth 38 30.85 417.10 -3.40 -6.42 -3.45 20.97 12.69
Mid 248 36.37 | 1475.39 0.15 -0.76 -0.47 15.57 14.22
Mid Value 171 19.93| 2342.78 -1.09 -4.11 -2.39 15.28 15.95
Mid Growth 154 16.43 650.93 1.71 3.65 1.98 15.96 12.24
Mid-Small 1335 49.95| 1446.67 0.26 -0.85 -0.47 15.19 13.42
Mid-Small Value 981 28.36 | 2581.10 -0.66 -3.59 -1.74 15.77 15.61
Mid-Small Growth 679 21.59 557.46 1.50 3.00 1.26 14.55 10.69
Small 1087 1358 | 1369.74 0.56 -1.09 -0.47 14.35 11.34
Small Value 810 8.43| 2835.88 0.38 -2.33 -0.15 16.95 14.84
Small Growth 525 5.15 406.44 0.86 1.01 -0.98 10.40 6.06
Small Core 347 8.96 442.99 0.95 0.19 0.36 14.88 12.25
Small Core Value 239 5.31 692.65 0.70 -1.25 -0.09 17.36 15.89
Small Core Growth 189 3.65 150.37 1.32 2.37 1.02 11.50 7.30
Micro 740 4.62 528.66 -0.19 -3.47 -2.04 13.40 9.62
Micro Value 571 3.12 766.86 -0.17 -4.10 -0.26 16.36 13.10
Micro Growth 336 1.50 155.20 -0.23 212 -5.45 7.73 3.19
Prime 989 98.30 | 3268.36 -1.48 -4.70 -2.84 17.16 14.63
Prime Value 703 46.36 |  4394.22 -1.51 -6.77 -4.27 16.31 17.80
Prime Growth 544 51.94 | 2253.07 -1.45 -2.75 -1.52 18.33 11.92
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E % 4: Russell/Nomura B AR RS

20249 A KRB £
ERERMAHE Y T — (%) 33 Industry Weight
Total Market Value Growth Small Prime

ik PR oz — | BRI — | BRIz — | B vz — | BB vz —F
wa 1385 100.00 1009 100.00 717:  100.00 1087: 100.00 989: 100.00
KE - BHE 6 0.08 5 0.16 3 0.02 6 0.62 4 0.08
EIE 3 6 0.33 6 0.68 1 0.01 5 0.35 3 0.31
B 64 2.22 60 4.26 22 0.37 54 5.16 42 2.15
B & 58 3.21 46 2.26 34 4.07 45 5.03 41 3.20
o B 18 0.39 16 0.71 3 0.10 17 1.64 13 0.37
INILT - R 8 0.15 8 0.33 0 0.00 7 0.67 6 0.15
(=2 101 5.97 79 4.64 48 7.18 76 7.20 75 5.96
EEH 32 4.57 22 2.83 19 6.14 21 2.39 28 4.62
Bl AxEA 4 0.58 4 1.21 0 0.00 1 0.06 4 0.59
JL8&G 10 0.60 10 1.06 3 0.19 8 0.84 8 0.60
HSR - LtREH 23 0.73 21 1.23 9 0.28 18 2.10 17 0.71
£ 20 0.81 20 1.70 1 0.01 17 1.29 11 0.79
ke 18 0.82 16 1.63 4 0.08 15 2.87 15 0.82
ol E 21 0.49 21 0.76 7 0.24 17 1.33 15 0.47
HEAR 101 5.62 83 4.49 53 6.65 81 6.82 68 5.56
ESHE 123 18.77 90 8.71 73 27.89 86 7.47 94 18.99
Lipeasl s 41 6.15 40 8.90 7 3.65 27 1.99 33 6.22
TR 24 2.58 15 0.38 15 4.58 18 1.98 18 2.60
Tt R 32 2.50 21 1.02 19 3.84 26 2.32 25 2.51
BR - HRE 20 1.32 20 2.77 2 0.01 12 1.42 17 1.33
[Z3EES 36 2.30 31 3.43 22 1.27 20 2.92 32 2.31
mEE 6 0.85 6 1.80 0 0.00 3 0.16 4 0.86
TEXE 3 0.36 2 0.29 3 0.42 1 0.02 2 0.36
BE - EHEEE 8 0.15 8 0.29 1 0.01 8 1.08 5 0.13
1R - BIEE 122 7.98 37 4.07 106 11.53 99 9.34 82 7.94
S| 101 6.96 88 9.90 45 4.29 87 6.45 60 6.90
INFEZ 122 4.22 65 2.32 87 5.95 105 9.46 84 4.13
|BITH 66 7.23 66 15.12 2 0.07 52 5.31 51 7.29
FEZF. PASEWERSI% 19 0.80 14 1.56 7 0.11 16 1.00 11 0.78
RIg% 9 3.21 8 4.43 4 2.11 3 0.18 8 3.26
ZTOthEmE 19 1.28 16 2.01 4 0.62 15 1.79 18 1.30
TENEE 43 1.92 32 3.09 26 0.86 32 1.96 27 1.88
H—ER%E 101 4.86 33 1.99 87 7.46 89 6.76 68 4.84
HiFT: NFRC
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B 5: Russell/Nomura 2R/ T7+—I AP —

2024F9R KBR#AE
EIERARY) B —>(%) 33 Industry Return
Total Market Value Growth Small Prime

i Folaby | FedA | Aok Aol | FOlER  AoZA | AoLRR  EodA | ARl 1 ERdA
wae -2.37 -1.47 -2.71 -1.49 -2.06 -1.44 -0.32 0.56 -2.39 -1.48
IKE - BHE 1.18 2.14 1.28 2.33 0.24 0.38 1.18 2.14 0.78 1.83
S -10.17 -9.96| -10.22; -10.01 -4.76 -4.76 -7.10 -5.68| -10.53: -10.34
B 1.00 2.15 1.23 2.38 -1.31 -0.10 -0.67 0.65 1.17 2.32
B 1.03 1.41 1.37 1.77 0.86 1.23 2.30 2.68 1.04 1.42
R 5.51 6.32 7.28 8.17 -4.17 -3.84 0.87 1.41 5.68 6.50
NILT - R 0.18 1.54 0.18 1.54 - - 1.37 2.26 0.32 1.67
4= 0.08 0.88 0.83 2.02 -0.35 0.23 0.11 1.24 0.11 0.91
EESM -11.75; -10.88 -4.98 -3.69| -14.29; -13.59 1.85 2.76] -11.80; -10.93
AR ARES -1.97 -0.50 -1.97 -0.50 - - -0.79 0.58 -1.97 -0.50
JLES -2.70 -2.59 -2.56 -2.46 -3.41 -3.23 -0.41 0.20 -2.67 -2.57
HSR - LRES 0.40 1.26 -0.50 0.40 415 4.84 1.48 2.12 0.48 1.32
5] -3.45 -1.20 -3.47 -1.21 -0.75 0.48 -2.04 -0.32 -3.51 -1.23
EHER 2.59 3.72 2.47 3.61 4.92 5.87 6.81 7.63 2.62 3.75
*EHS 2.02 3.33 -0.49 0.90 10.04 11.09 0.25 1.76 2.33 3.65
B 0.97 1.74 1.23 2.15 0.82 1.50 -0.90 0.05 1.07 1.83
BEXER -1.56 -1.01 -1.57 -0.75 -1.56 -1.08 -2.00 -1.33 -1.56 -1.01
Bk AR -6.03 -4.75 -5.96 -4.55 -6.18 -5.21 -2.87 -1.21 -6.02 -4.74
RERER -1.85 -1.51 -2.40 -1.19 -1.80 -1.53 -2.61 -1.82 -1.74 -1.40
Z D& -0.56 -0.03 -1.73 -1.06 -0.28 0.23 3.42 419 -0.57 -0.04
BR - HRE -6.46 -5.41 -6.48 -5.42 -1.19 -0.69 -4.62 -3.77 -6.46 -5.40
fEEE 0.01 0.80 0.52 1.29 -1.24 -0.36 1.26 2.24 -0.02 0.78
B -1.42 1.14 -1.42 1.14 - - -3.43 -1.61 -1.39 1.19
TEE 3.39 411 3.22 418 3.50 4.07 -2.87 -2.87 3.45 4.18
BE - EREEx 4.40 5.93 2.95 4.53 51.64 51.64 4.40 5.93 4.95 6.42
158 - BIEHE -1.13 -0.25 0.47 0.88 -1.63 -0.60 0.72 1.21 -1.23 -0.34
EFEEE -1.63 -0.19 2.22 -0.67 -0.36 0.85 -0.83 0.29 -1.62 -0.17
INGEE 2.16 2.41 1.75 2.04 2.31 2.54 1.18 1.55 2.24 2.48
SRITE -4.48 -2.82 -4.45 2.79| -10.24 -9.51 -7.44 -5.91 -4.46 -2.80
SE%F. AmRmEMERGIE -9.16 -7.82 -9.37 -8.07 -6.37 -4.39 -6.28 -4.47 -9.20 -7.87
IR -5.18 -3.60 -5.37 -3.70 -4.82 -3.42 -3.43 -3.43 -5.18 -3.60
ZDihERE -2.69 -1.51 -5.83 -4.54 7.96 8.78 -2.34 -1.22 -2.69 -1.51
TEIESX -7.30 -6.42 -8.85 -7.98 -1.86 -0.92 2.09 2.75 -7.68 -6.79
H—ERE -3.12 -2.65 -3.91 -2.85 -2.93 -2.60 -0.27 0.43 -3.13 -2.66

E o VAU RERBEL TV
HFR: NFRC
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B 6: ARRBZAIINTA—TURADHER
(k—%JL1)R—>/) Total Return

(%) Value-Growth
Value 6.0

4.24

-4.23

Growth 6.0
23/10 23/11  23/12 24/1 24/2 24/3 24/4 24/5 24/6 24/7 24/8 24/9

(%) Small-Large
Small 6.0

4.0

2.34

2.0 1.20 1.54

0.40 0.09 0.40

0.0 -

043 022

-2.0 o -1.41
-1.89

-4.11

Large -6.0
23/10 23/11 2312 24/ 24/2  24/3  24/4  24/5  24/6  24/7  24/8  24/9

7E: Value-Growth [, Value &Growth M!)A—> D2 Small-Large . Small &Large D) A—2DETH D,
YA—IFERBELTLVERL
HiFT: NFRC
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E% 7: BRRBZAILINTA—T U RDHER

(%) Value-Growth
Value 3.0

2.0 1

0.98

1.0 10.73

0.0 -
-0.15 0.05 -0.05 -0.06

1.0 0.5 -0.58 0.57 66
-2.0
Growth  -3.0
[V} ($2] < n © (2] o — [aV] a2} N~ [e0] ()] o < Te] © N~ o
s o & o o6 o T T T Z ©m = © 9 o o o o 9
o » » D (o) o (o)) o » D (e} (o)) (o))
(%) Small-Large
Small 3.0
2.0 1 1.73
1.0
0.0
-1.0
-1.09 -1.18
-2.0
Large -3.0
AN [$2] < [Te} © » o ~— (e} (ep) N~ [o0] o o < Yo} © N~ o
& o o o o©o o T T © © » © = § o o o o 0
D D » D D o o D D o D » D

3E: Value—-Growth [&. Value &Growth MD')A—>2 M2, Small-Large (&, Small &Large DV E—2DETH D, VA—UITERBELTLVEL,
HFT: NFRC
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5 8: Russell/Nomura X =i51E{E

2024F9AKRBE
PER PBR [FERIED] ROE S

ks (f%) (f&) (%) (%) (%)

Total Market 15.19 1.32 242 8.98 9.68
Value 11.72 0.88 3.12 7.68 8.72
Growth 20.78 2.46 1.78 12.34 11.30
Large 15.43 1.38 2.39 9.22 9.73
Large Value 11.65 0.90 3.15 7.93 9.05
Large Growth 21.10 2.48 1.76 12.21 10.79
Top 16.25 1.54 2.36 9.76 8.61
Top Value 12.25 0.95 3.22 7.93 7.42
Top Growth 20.39 2.51 1.83 12.83 9.91
Mid 14.44 1.21 2.43 8.64 11.06
Mid Value 11.14 0.86 3.08 7.93 10.47
Mid Growth 22.57 2.42 1.64 11.10 12.57
Mid-Small 14.27 1.16 247 8.39 10.61
Mid-Small Value 11.39 0.84 3.06 7.53 9.55
Mid-Small Growth 21.38 2.40 1.71 11.67 13.37
Small 13.82 1.05 2.60 7.80 9.40
Small Value 12.03 0.78 3.01 6.67 7.13
Small Growth 18.29 2.35 1.92 13.46 15.60
Small Core 14.07 1.11 2.52 8.08 9.09
Small Core Value 12.08 0.81 2.95 6.84 6.25
Small Core Growth 18.51 2.39 1.89 13.51 16.25
Micro 13.37 0.96 2.74 7.34 9.94
Micro Value 11.94 0.75 3.10 6.41 8.61
Micro Growth 17.77 2.27 2.00 13.33 14.19
Prime 15.25 1.33 2.41 9.02 9.76
Prime Value 11.74 0.88 3.12 7.71 8.82
Prime Growth 20.82 2.46 1.78 12.32 11.35

BB TAETRTSHFRR—RGERER)
HFfr: NFRC
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2024%10A3H

B 9: Russell/Nomura BAAUTYIRADER

Total Market

(1,385 $&4%)
X 0% Top Cap Large Cap Prime
A (50 #£47) (298 $8##) (989 $£##)
173
iE
?g 50% Mid Cap Mid-Small Cap
#“ (248 §£47) (1,335 $447)
)
85% Small Cap Core Small Cap
(347 $447) (1,087 #84%)
95%
Micro Cap
Value Growth (740 $&4R)
/N 100%
15 fEIEPBR =3 &
(B R£20244F9 A RIRFE)
HFT: NFRC

— (233 FEFERI A>T VI X (Total Market, 3R1E7I . Value.” Growth, Prime) HEHL T3,

RERN ATV ADTEERIT, REFKRERROBHERETHS.
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% 10: Russell/Nomura €2 TYIRINTA—IVAHYT)—
202459 A RIBTE
KFEILR—X ffi4g!) 2 —>2(BZER<) Price Return
FiAE Dz—F fe#iE ) B—2(%)*
ik (%) 178 34 A 64 A 124 B EIES
Total Market 1385 100.00 1014.29 -0.62 6.68 2.10 19.64 11.41
Value 1009 47.56 2103.47 -0.96 4.04 0.33 18.15 13.78
Growth 717 52.44 432.63 -0.31 9.18 3.76 21.42 9.36
Large 298 86.42 978.80 -0.94 6.06 1.72 20.18 11.98
Large Value 199 39.13 1960.52 -1.39 3.01 -0.55 18.06 14.43
Large Growth 192 47.29 455.47 -0.57 8.73 3.69 22.41 10.05
Top 50 50.05 802.72 -2.35 2.65 -0.25 21.68 12.64
Top Value 28 19.20 1868.81 -2.32 -0.92 -3.30 18.84 16.89
Top Growth 38 30.85 382.49 -2.37 5.00 1.75 24.28 10.14
Mid 248 36.37 1334.38 1.07 11.15 4.57 17.95 11.10
Mid Value 171 19.93 1897.67 -0.47 7.10 2.24 17.05 12.15
Mid Growth 154 16.43 663.09 3.01 16.50 7.54 19.12 9.91
Mid-Small 1335 49.95 1300.35 1.18 11.04 4.56 17.50 10.23
Mid-Small Value 981 28.36 2097.33 -0.02 7.69 2.94 17.50 11.78
Mid-Small Growth 679 21.59 567.78 2.80 15.76 6.77 17.63 8.33
Small 1087 13.58 1210.40 1.47 10.74 4.53 16.46 8.01
Small Value 810 8.43 2314.73 1.06 9.13 4.63 18.59 10.94
Small Growth 525 5.15 413.34 2.14 13.48 4.38 13.23 3.59
Small Core 347 8.96 205.49 1.84 12.17 5.42 17.07 8.93
Small Core Value 239 5.31 304.49 1.36 10.32 4.71 19.07 11.98
Small Core Growth 189 3.65 76.72 2.55 14.98 6.48 14.36 478
Micro 740 4.62 239.84 0.75 8.09 2.85 15.35 6.27
Micro Value 571 3.12 328.11 0.55 717 4.50 17.88 9.20
Micro Growth 336 1.50 80.99 1.16 10.06 -0.29 10.48 0.86
Prime 989 98.30 1647.94 -0.64 6.70 2.09 19.67 11.48
Prime Value 703 46.36 2036.07 -0.98 4.04 0.24 18.06 13.87
Prime Growth 544 51.94 1232.52 -0.32 9.19 3.81 21.54 9.46

R AU ERBEL TV

HiFT: NFRC
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B 11: Russell/Nomura 12 TYIR/INTH—I DAY —

2024F9A RIRE
KKILR—=X +=2)LYEA—2(EEHED) Total Return
ARk Jz—k 4B 1) B— 2 (%)*

R (%) 148 34 A 64 A 124 H LB
Total Market 1385 100.00 |  1961.71 0.30 7.70 3.27 22.40 13.78
Value 1009 4756 | 4512.99 0.28 5.38 1.84 21.63 16.92
Growth 717 52.44 755.01 0.33 9.91 4.62 23.51 11.06
Large 298 86.42 | 1900.76 -0.01 7.08 2.89 22.90 14.31
Large Value 199 39.13| 424534 -0.12 4.36 0.96 21.52 17.57
Large Growth 192 47.29 800.92 0.08 9.46 4.56 24.51 11.74
Top 50 50.05| 1609.41 -1.39 3.67 0.89 2435 14.97
Top Value 28 19.20 |  4162.36 -0.95 0.49 1.77 22.36 20.19
Top Growth 38 30.85 702.79 -1.66 5.77 2.62 26.39 11.91
Mid 248 36.37 | 2485.92 1.95 12.16 5.79 20.76 13.44
Mid Value 171 19.93 | 3947.42 0.68 8.38 3.75 20.45 15.15
Mid Growth 154 16.43 1096.77 3.53 17.15 8.40 21.17 11.47
Mid-Small 1335 49.95| 2437.53 2.06 12.06 5.79 20.36 12.64
Mid-Small Value 981 28.36 | 434897 1.12 8.97 4.45 20.97 14.81
Mid-Small Growth 679 21.59 939.28 3.33 16.42 7.63 19.70 9.93
Small 1087 13.58 |  2307.91 2.36 11.80 5.79 19.48 10.57
Small Value 810 8.43| 4778.25 2.18 10.40 6.13 22.20 14.05
Small Growth 525 515 684.82 2.67 14.17 5.25 15.35 5.33
Small Core 347 8.96 317.58 2.76 13.25 6.67 20.03 11.48
Small Core Value 239 5.31 496.57 2.51 11.62 6.20 22.62 15.09
Small Core Growth 189 3.65 107.80 3.14 15.71 7.38 16.51 6.56
Micro 740 4.62 379.01 1.60 9.11 412 18.49 8.87
Micro Value 571 3.12 549.78 1.62 8.39 6.01 21.58 12.32
Micro Growth 336 1.50 111.26 1.56 10.63 0.49 12.56 2.48
Prime 989 98.30 | 2662.22 0.29 7.72 3.27 22.42 13.84
Prime Value 703 46.36| 3579.29 0.26 5.38 1.75 21.53 16.99
Prime Growth 544 51.94 1835.23 0.31 9.92 4.68 23.64 11.15

R AU ERBE LTV
HFF: NFRC
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T—AY—ER

Russell/Nomura HZ&# A2 TvoRBH AT 7L

Russell/Nomura BAREAL TYIRIZLUTOERETARINTINS,

Bloomberg : RNJI

BFE@IE4L  :  RNSI/12400, RNSIIDV/12400

QUICK : NRIJ500~503, 510~517

LSEG : FRCNRIO1, FRCNRIO2, FRCNRIO3, FRCNRIO4.
JRNP, .JRNS

xJHY Ak :  http://ar.nomuraholdings.com/jp/frenri/index.html

KYUHHLT—42
FEHUER OME R SBRERICETAXYEHAT T —RIHH L EMERDOH—E AT $H5e-AURORA |TIDSJIZTHFIFA
MAETRE,
BREWAEhEEL . HHREWMEMR REBHRY —ERXEBED

e—mail :ids—sales@nri.co.jp

1. AFRFERIITRTSEEET S,
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BHICETEMVEhEL:
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e—mail : idx_mgr@nfrc.cojp
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TFTAARILAT—

Russell/Nomura B A&¥kA > TYvI AD MM EES LU Z D th— U DOHER (X EF T
T4T21—2%)— )Y —FAVHILTso T K &4t (LT NFRC) 5 & UFrank
Russell Company (LA, Russel) [ZIRELET .

1H  NFRCH KLU Russellld, AT YIRADIEREMNE. &% EEE. ERAE. T
B, BRESSCEERERIETHIEDOTIELEL AVTYIRDFBEESLVZD
BEESAN LAV TYIRERANVTITHIREEH-Y—EXRICEAL—UIEFZALE
HA,

AVTYIADERIZEWNT, EFHEHOEETEHLLEIREEZDMOTEFL
WEBENRELEBEX. AT YIRADAREFEIAFTF-IEHIETEEAHYET,
AVTYDRT—REWMEBLERR (AT Ak FRAVSY KO —ER
FZEL-WE. H)ICEHLT ., choDAVTYIREZZHRDOERIE. T/ TY IR
FAEIRIZTDNTY HFTHERLFZELY,

(Ao TIDR -S4 RIZDUNT Y

http://ar.nomuraholdings.com/jp/indexlicense.html

B AEMRT. BEFRADOERIRHZBEHEL T NFRCAMERLIZ2D T,

B AEHIBHIN-E2TOEROFEIENFRCOKREFEREE M TOHIMRIZE
DNTHEY . BHAELEBRINDIEDNHYET , Ffz. KEHRIZHTEFEDF A
TR AERMNERICETHLEVSIELERHDIVIIRIATHELDOTIEHYFEE
Ao KREFDOHNBED—ERE. NFRCAMEEMEL HDHEFIBTL =R R EAFAIBEL
BRICEDNVTVET, LHL.NFRCIZZDEHSERIATEHEDTIEHL Sh
SOBERIEFEHNINEAIZLLBIDOTHLIAEELHYET . BEDRERET
HROIERETRETHELDTEHYFEE A,

B AERIBFEDHFIGIIETIREHFCRETIN(RZBEHELIZLOD
THHYFE A,

B NFRCASRHE - Rt T SMZAUTUIR (BHEEATYIR) AEREA T
LERBRELRERNEERRETHIGE . ARV TYIRAFAHO—EMN
BN -BENEHINFRCICRE T 2 REEAHYFET , BHEE TYIR
DFMIEIUT OV T H A ISR,

FSEETiGA T w9 R http://ar.nomuraholdings.com/jp/

B AERT, BASNEERRBY TITERLIEZSVD, KEHIEINFRCOZEEYNT
HY. NFRCOZEICFDER DAL REHDEMILIE—EERE. Ik
FEEREMTHIELETEELI LS,

BRI Ta—x)— ) —FaAVH LTI XS4t
SRELINGIE£E BRUBEER (£8) F4515
MAHE —fRtFZA BRI EERERSSEHES (5011-009615)
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