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% 1: Russell/Nomura BARRA LV TYIR 1I8TH—IT VA HYT)—

2026 7TAKBRE
=2 A= (ERLHED)

R | oTAk | $EEUE DE—2(%)*
fa% (%) 178 | 3xA | 6~xA | 12¢A | &%
Total Market 1276 100.00] 1867.47 -1.30 7.91 1504 41.74] 20.86
Value 1006|  51.63| 4711.00 3.54 9.16]  14.33;  50.95]  21.47
Growth 509| 48.37| 653.36 -5.99 6.62; 1579 32.53]  20.17
Large 248|  85.70| 1820.59 -1.36 8.37;  15.80i  43.47| 21.82
Large Value 177|  41.65| 4461.38 4.60 9.78]  14.76] 5297, 22.23
Large Growth 142|  44.05| 703.98 -6.40 7.06] 1677 34.96  21.39
Top 40|  48.32| 1546.82 1.00 9.02f 1512  42.81 21.20
Top Value 22 18.07| 4648.98 7.81 10.29;  13.58}  57.68]  23.52
Top Growth 33  30.25| 612.69 -2.68 8.27:  16.04i  34.04 19.82
Mid 208|  37.38] 2369.67 4.25 7.540  16.67i  44.02{  22.62
Mid Value 155|  23.58 3914.59 2.27 9.39) 15.67; 4874 21.27
Mid Growth 109 13.80| 988.48| -13.65 4.51;  18.45{  37.00]  25.01
Mid-Small 1236|  51.68| 2297.45 -3.36 6.90;  14.961  40.46]  20.53
Mid-Small Value 984|  33.56| 4347.44 1.37 8.55) 1473  46.89]  20.41
Mid-Small Growth 566 18.12| 805.57| -11.06 3.971  15.40i  30.08]  20.76
Small 1028 14.30| 2114.42 -0.97 5.28; 10.72]  32.36 15.42
Small Value 829 0.98| 4836.44 -0.69 6.61;  12.56  43.02 18.41
Small Growth 457 4.32| 512.43 -1.61 2.31| 6.69]  12.38 9.03
Small Core 345  10.02| 683.94 -1.92 5.42;  11.14i 32,59 15.96
Small Core Value 268 6.83| 1180.74 -1.78 6.76) 1293  44.56 19.25
Small Core Growth 180 3.20] 192.50 2.24 2.68; 7480  11.96 9.49
Micro 683 4.28| 816.35 1.35 4.95} 9.77:  31.85 14.20
Micro Value 561 3.16| 1309.63 1.76 6.311  11.76]  39.88 16.68
Micro Growth 277 1.12| 188.48 0.23 1.29i 4.52)  13.54 7.75
Prime 980|  98.84| 5247.43 -1.33 7.960 1513}  41.90,  20.95
Prime Value 766|  50.78| 7738.94 3.56 9.19) 1438  51.21 21.56
Prime Growth 483|  48.06] 3290.99 -6.03 6.68]  15.90:  32.69]  20.27
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B 2: Russell/Nomura BABRA LV TYIR INTA—I R YT)—
202647 B KRB
it ) 23— (B2 ZBx<) Price Return
ARk DIAk fe#uiE A= (%)*
e (%) 178 3B | 6~H 124 B FEHE
Total Market 1276| 100.00| 929.95 131 | 7750 1374 3858 1948
Value 1006|  51.63| 2093.89 353 | 896 1269  4671i 1973
Growth 500 4837 36461 6.00 | 6491 14861 30441  19.20
Large 248| 8570 90417 137 8231  1455: 4037 2050
Large Value 177|  4165| 1966.40 459 961i 1347 48737 2052
Large Growth 142|  44.05| 390.19 6.41 | 694 1587 3289 2045
Top 40|  4832| 74571 0.99 : 894:  1394: 39831  19.95
Top Value 22| 1807 199361 7.81 10217  1196; 53237 2176
Top Growth 33|  3025| 32520 268 8191 15141 3199 1889
Mid 208|  37.38| 122288 426 7331 15341 4079 2120
Mid Value 155|  2358| 1795.29 225 | 946 1410 4477 1961
Mid Growth 100|  13.80| 58166| -13.651 433} 1754  3490) 2406
Mid-Small 1236|  5168| 1176.23 337 667 1354  37.44i  19.03
Mid-Small Value 984|  33.56| 1997.68 136 | 830 1308 42841 1867
Mid-Small Growth se6| 1812 47316| -11.06 i 3771  1441)  2795i 1973
Small 1028|  1430| 105981 097 | 5.00 | 941i 2886 1374
Small Value 829 998 | 222642 069 | 634: 1075: 3877 1651
Small Growth 457 432 299.11 162 203 | 5481 1019 7.79
Small Core 345  1002| 423.90 192 516 | 960; 2923 1435
Small Core Value 268 6.83| 68957 178 649 11220 4043} 1743
Small Core Growth 180 320| 13268 224 | 242 i 6.28 | 9.85 | 8.27
Micro 683 428| 49125 133 | 463 799 2803 1233
Micro Value 561 316 | 739.25 175 | 6.01 | 976 3541 1458
Micro Growth 277 112 13247 0.19 | 0.94 | 330 1143 6.46
Prime 980| 9884 | 312899 134 | 780: 1383 3875: 1958
Prime Value 766| 5078 | 4198.88 355 | 900; 1275 4697 1982
Prime Growth 483| 4806 215260 6.03 | 655, 1497 3061  19.30
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K5 3: Russell/Nomura B&MKA VT YIR 18TA—TVRAY)—

202647 A KB
F—2JL)E3—(BEEHED) Total Return

iR JIAk ExiE ) B—2(%)*
e (%) 1WA | 3yA | 6yA | 1248 | FHE
Total Market 1276| 100.00| 1867.47|  -1.30i 791 1504 4174 2086
Value 1006| 5163 | 4711.00 3547 916 14331 5095 2147
Growth 500|  4837| 65336| 599 662 1579 3253  20.17
Large 248|  8570| 182059|  -1.36: 837 1580 4347 2182
Large Value 177| 4165 446138 460i 9781 1476 5297 2223
Large Growth 142|  4405| 70398 640 706 1677 3496 2139
Top 40| 4832 1546.82 1000 902 1512 4281 2120
Top Value 22| 1807 4648.98 7811 1029 1358 5768 2352
Top Growth 33| 3025| 61269| 268i  827i 1604i  3404i  19.82
Mid 208|  37.38| 236967|  -425: 754 1667 4402 2262
Mid Value 155| 2358 | 391459 2270 939 1567 4874} 2127
Mid Growth 100|  1380| 98848| 1365 451 1845: 3700} 250
Mid-Small 1236|  5168| 229745|  -336:  690; 1496  4046; 2053
Mid-Small Value 084  3356| 4347.44 1371 856  1473] 4689 2041
Mid-Small Growth 566|  18.12| 80557| 1106 397 1540 3008 2076
Small 1028] 1430 | 211442 097 528 1072 3236 1542
Small Value 829 098 | 4836.44|  -069i  661: 1256 4302 1841
Small Growth 457 432| 51243| 161! 231 669 1238}  9.03
Small Core 345| 1002 68394|  -192i 542  1114; 3250 1596
Small Core Value 268 683| 118074  -1781 676 1293 4456 1925
Small Core Growth 180 320 19250| 224i 268 748 1196 949
Micro 683 428| 81635 135  495i 977  3185i 1420
Micro Value 561 3.16 | 1309.63 1761 631 1176 3988 1668
Micro Growth 277 112| 18848 023!  129i  452: 1354 775
Prime 980|  9884| 524743|  -133: 796 1513 4190 2095
Prime Value 766| 5078 | 7738.94 356 919 1438 5121 2156
Prime Growth 483|  48.06| 329099 6.03 i 668 1590 3269 2027
EF T OTEFFEFERT TR
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B% 4: Russell/Nomura B&#RAL TR RIEFIEK
202647 A KB
BRI ETT— (%) 33 Industry Weight
Total Market Value Growth Small Prime
iz e S ERENE 1 SPEREIE 1 S ERENE T T A b A% REZEL
L2 D00 EIEE R e 00D ?9??!..19999 _______ o
K- BARE 5. 007 5 0.13 0 0.0 50 047 3i 0.6
S 4; 035 4. 068 0i 0.0 3f 030 3i 035
R ES 64  2.10 59! 283 28] 132 56 5.78 46  2.04
B 53, 272 48 221 24; 326 44, 493 410 271
A S 15{  0.30 14 054 3i 004 14)  1.04 120 0.29
VAL 8i 013 8 025 0i 0.0 7{ 0.49 6i  0.12
e 94i  4.56 831 468 38 443 77, 857 74 452
EXS 33, 320 230 357 19; 280 24| 1.97 278 322
Bl AR 4i 049 4i 096 0  0.00 2 032 4i 050
JLRE 11 063 1 122 0  0.00 of 087 9of 063
ASR-LEEE 22; 078 210 119 8 0.34 18 225 17, 0.77
48 181 062 18] 1.21 0i  0.00 15) 112 11 061
FixeR 16)  2.14 13 1.84 7i 246 10{ 149 15, 2.16
SERUS 20i 043 19; 068 4i 0.6 17| 1.44 14; 041
W, 92 573 79 447 45;  7.08 76) 8.1 70i 571
BSHE 108 23.05 81i  7.80 61; 39.34 75| 9.34 87; 2322
et 39i 449 38 8.2 8 062 270 198 33i 452
L 23}  1.83 17, 042 15! 333 17§ 223 200  1.84
TOHhEER 32 188 231 081 15{  3.03 27{ 222 25! 1.88
BR-HRE 200 115 20; 222 1 0.00 13{ 1.37 17, 115
[ESEES 35 1.83 331 326 11; 031 25! 431 34 185
R 6 062 6 120 0 0.0 3| 0.14 5 063
TEE 2i 025 0.49 0  0.00 0f 0.0 2i 026
RE-EHEEE 8 013 022 2i 004 8f 093 4i 012
CE: R AEES 110;  6.54 39! 283 94i 10.50 93] 692 78 652
pIbES 94i 7.6 86  9.58 37 457 86, 6.95 61i  7.10
INF 111) 3.4 71 224 75,  5.74 96  7.39 86  3.90
$R1T 65 11.53 64; 2223 i 0.10 50{ 8.42 55 11.58
HE NP L) EIES 19) 094 17 166 017 16; 081 11, 092
EIEE S 9 365 9! 448 2.78 2l 042 9: 370
ZTOitERE 20i  1.30 16; 204 i 051 16; 145 170 1.30
FBIEE 39 163 31 251 23} 069 310 2.09 247 159
H—ERE 771 383 36 147 62i  6.36 66 4.18 60i  3.82
& HT: NFRC
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X|5% 5: Russell/Nomura BABRA VT YIR ERBFNNTH—T VA YT—

20267 AKRIEHE
¥R AXRE—2(%) 33 Industry Return

Total Market Value Growth Small Prime
izt FRlfy | AidiA | Bope | EouoA | FRRR | AR | ERdRR | ERuA | FRMRR | AR
wne -6.00; -599| -097; -097
KE-BHE -| - 0.23 0.27
/S l -| 14761 1476
BEE -9.80; -9.80| -6.71 -6.71
BH & 2.50 2.60 0.60 0.60
MRS 2.95 2.95 143 143
ISILT - R - - 7.16 7.16
e -10.00{ -10.00[ -6.78] -6.78
EES -326 -3.26[ -6.61 -6.61
Aim-AREE - - 5.19 5.19
JLEG - -| 1048! 1048
HSR-TRHES 1923} -19.23| -1464! -1464
b1 - - 0.39 0.39
&R -28.58] -2858 -4.68] -4.68
*EHM 919 -919| -2.09; -2.09
HE 659 -6.59| -2.98; -2.98
BRI -13.24; -13.24| -1524; -15.24
ik AR 1.34 1.34 6.89 6.89
FREEaR -2.50! 250 -761; -7.61
T O & 12.83f 12.83 5.35 5.35
BR-HRE 722 722 475 475
MEEx 5.89 5.89 3.96 3.96
i - -| 1698/ 16.98
TEE - - . ;
EE-EREEE 5.92 5.92 483 483
FH-BIEX 0.42 0.42 8.73 8.74
HIFEE 9.28 9.28 4.84 4.86
INGEZE 2.38 2.38 3.85 3.86
SR1T 6.07 6.07 6.34 6.34
SE. B SEYERG I 12.74; 12.74 8.65 8.65
RIEE 12.49! 1249 3.41 3.41
TDithEFLE 6.77 6.77 5.25 5.25
TENEXE 2.02 2.08 3.21 3.27
H—ERE 10.84! 10.85 450 453
TR T OTIEEEECUCLVED
HiFf: NFRC
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BT 6: ARABLSILINTH— U ADHER
(b—%)L1)A2—>) Total Return

(%) Value-Growth
Value 120

9.53

-9.21

Growth 25/8 259 2510 25/11 2512 26/1 26/2 26/3 26/4 26/5 26/6 26/7

(%) Small-Large
Small 12.0

9.0

6.0 1 4.43

3.0

-6.27

-12.0
Large 25/8 25/9 25/10 2511 25/12 26/1 26/2 26/3 26/4 26/5 26/6 26/7

3F: Value-Growth &, Value &Growth M) A2—2MZ ., Small-Large [&. Small &Large D) F—2 DETH D,
A= FERBELTLVERL
HiFf: NFRC
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BT 7: BRABAIVINTH—I LV AD R
(b—AJL1)A2—>) Total Return

(%) Value-Growth
Value 4.0
3.0 - 2.80
2.0
1.0
0.0
-1.0
-2.0
-3.0
Growth - N O © N ©® O O M ¢ 1O © ~ - N O F ~N 0 O O
N N K N N N K T T T © © © @ 4 d o o9 o d 9 9
N M M MMM MM MMM MMM~
(%) Small-Large
Small 4.0
3.0 -
2.0 A
1.0 4  0.71 0.90 0.83 0.89 ;,50.84
Large - N ® © N~ 0 ® O ® S 1 © ~ - N O f N~ 0 O O «—
KN KN N KR KN N K ©T © © © ©— © @ 9 o & o o o 0 9
N N KN KN KN KN K K K KNKNK KK K

3E: Value-Growth [&. Value &Growth MJYA—2 M2, Small-Large (., Small &Large DY E—2 DETH D,
JE—UIEERMEL TLVEL
HiFfT: NFRC
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EZ% 8: Russell/Nomura B&RBKATYIR T EIRIEMHE

202647 A KB

PER : PBR REF@EY | ROE eRERE
bizk2d (&) 5 (&) (%) E (%) (%)
Total Market 18.281 1.76 2.06: 9.92 10.57
Value 1549 123 2.68; 8.15 10.23
Growth 2261} 3.22 140 15.02 11.12
Large 18.74] 1.86 197 10.27 11.25
Large Value 15.65/ 127 2.63; 8.35 11.00
Large Growth 23.04 3.30 135! 15.10 11.61
Top 2157} 227 185! 10.91 2.36
Top Value 16.54] 148 2.71; 9.17 14.33
Top Growth 26.34 3.36 1.33 13.33 -7.08
Mid 16.02] 151 213} 9.71 2079
Mid Value 15.02 115 2.56| 7.86 8.91
Mid Growth 18.06 3.18 140 18.89 56.70
Mid-Small 15.99 145 226! 9.34 16.80
Mid-Small Value 14.98 113 2,66} 773 8.41
Mid-Small Growth 18.28 3.02 152 17.60 42.42
Small 15.93} 132 2.58: 8.48 7.15
Small Value 14.88 1.09 2.87; 7.45 7.20
Small Growth 19.02! 2,60 1.90 14.33 6.97
Small Core 16.27 138 2.46; 8.72 8.24
Small Core Value 15.30; 1.13 2.77; 7.56 8.46
Small Core Growth 18.795 2.60 1.80; 14.53 7.60
Micro 15.19] 119 2.86: 7.99 4.86
Micro Value 14.05 1.00 3.10; 7.22 472
Micro Growth 19.69 2.60 2.18; 13.75 5.40
Prime 18.34 177 2.05: 9.96 10.60
Prime Value 15.55 124 267: 8.17 10.28
Prime Growth 22,62 3.23 1.39 15.03 11.12
T EBT AT R CS T EN— X )
HiFT: NFRC
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X|5% 9: Russell/Nomura B &ALV TYIRADHR
Total Market
(1,276 $%48)
0% Top Cap Large Cap Prime
A (40 $% 47) (248 $44R) (980 &% ##)
b3
g
3
Ejﬂ 0,
m  50% Mid Cap Mid-Small
i (208 #2 #) Cap
213 (1,236 $6 1)
)
85% Small Cap Small Cap
Core (1,028 8% #4)
(345 #4#7)
95% Micro Cap
Value Growth (683 # ##)
I 100%
& {EEPBR = &
(PR B 2026FE7A R TE)
HiFT: NFRC

ZDhIZ33 EFERIA T v X (Total Market, ¥R, Value.” Growth, Prime) HE H L TLV5,

HEAA TV ADDFEREIL. REFKRIEZERZOBMERIETHS.
Value./ Growthd > Ty XD R EIEEX. BECEARADEAZEIEIELIZEIEPBRTH 5,
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EJ% 10: Russell/Nomura BFRBRA L TYIR INTH—I VA YT —

202647 A KHTE
KRILAR—R k) 2— (B2 Z1FR<) Price Return

HRE DIAk fagiE )A—2(%)*
iz (%) 178 | 3B | 6xA | 1248 | EHX
Total Market 1276  100.00 | 139251 -0.05 | 771 019i 2022}  16.32
Value 1006|  5163| 313541 485 | 8.92 818 3680  16.56
Growth 599| 4837 54596 -4.80 | 6441 1027 2163  16.05
Large 248| 8570 | 135392 011 | 8.18 997 3089  17.31
Large Value 177|  4165| 294451 593 | 9.57 | 864i 3868  17.34
Large Growth 142|  4405| 58428 521 | 690i 1124} 2391 1727
Top 40|  4832| 111664 2280 889 938 3039 1678
Top Value 22|  1807| 298525 919i 1016 | 7481 4288 1855
Top Growth 33| 3025| 48695 144 | 8141 1053 2308 1575
Mid 208| 37.38| 1831.15 -3.04 | 7281 1072 31281  18.00
Mid Value 155|  2358| 2688.29 356  941) 954} 3499 1645
Mid Growth 100|  1380| 87099| -1255i 429 1284F 2579 2078
Mid-Small 1236|  5168| 1761.30 214} 6621 000i 27881  15.89
Mid-Small Value 984| 3356 | 299134 265 | 8.26 | 856 3319 1554
Mid-Small Growth 566 1812 70852 -9.93 | 372 983 1931 1657
Small 1028|  14.30| 1586.97 020i  495.  474i 2015 1073
Small Value 829 998 | 3333.86 058 629 6321 2940 1343
Small Growth 457 432 44789 -0.36 198 | 126 | 275 | 4.95
Small Core 345 1002 27008 067 | 512 5211 2050}  11.33
Small Core Value 268 683 | 43935 052 645 677! 3094 1433
Small Core Growth 180 3.20 84.53 099} 2381 203} 2431 5.41
Micro 683 428| 31299 263 459 367: 1939 9.37
Micro Value 561 316 | 471.00 3.04 | 597 | 5371  2627{ 1156
Micro Growth 277 1.12 84.21 147 090;  -084 363 | 3.65
Prime 980| 9884 | 2265.06 -0.08 i 7.75 927 2038 1642
Prime Value 766| 5078 | 3039.54 488 895 824 3705  16.66
Prime Growth 483| 4806 | 155825 4830 650  1037F  2179i  16.15
EF IO EERE U TUVALY
HiFf: NFRC
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E%% 11: Russell/Nomura BFRBA LV TYIR INTF—I VA YT —

202647 ARBEE
KEILR—R +—A)L)E—(BEEEL) Total Return

AR JIAk fE#E 1) A—2(%)*
ik (%) 178 | 378 | 648 | 1248 | F#%
Total Market 1276| 100,00 | 2796.37 -0.04 | 7871 1044 3247 1767
Value 1006|  5163| 705429 486 | 9.11 | 975i 4076 1827
Growth 590| 4837 97835 4790 657 1116: 2357  16.99
Large 248| 8570 | 272617 -0.10 | 832: 1117 3378 1860
Large Value 177|  4165| 668052 5941 974} 1047} 4264}  19.00
Large Growth 142|  4405| 1054.14 521 701} 1210 2584  18.18
Top 40|  4832| 231623 229 898 1052 3316  18.00
Top Value 22| 1807| 696142 919i 1024 | 904i 4703 2026
Top Growth 33|  3025| 91745 143 | 822{ 11391  2499|  16.66
Mid 208| 37.38| 354836 -3.03 | 749% 1200 3429 1938
Mid Value 155|  2358| 5861.75 357 935 1104 3869 1807
Mid Growth 100| 1380 148016| 1255i 446  1371i 2775 2171
Mid-Small 1236|  5168| 344023 213} 685 10361 3097| 17.35
Mid-Small Value 984|  3356| 6509.90 266 | 850 1014} 3697 1723
Mid-Small Growth 566|  18.12| 120627 992 392{ 10781  2130f  17.58
Small 1028  1430| 3166.15 0.30 | 5.23 620; 2342) 1238
Small Value 829 998 | 724213 058 657 805i 3336 1529
Small Growth 457 432| 767.32 035] 227 2427 479 6.15
Small Core 345/ 1002 43576 067 | 5.38 | 669 2364 1290
Small Core Value 268 683 75229 052) 671 841 3480}  16.10
Small Core Growth 180 320| 12265 -0.99 264 | 318 440 6.59
Micro 683 428 | 52013 265 490 538 22941 1118
Micro Value 561 316 | 83441 306 627 7200 3043  13.60
Micro Growth 277 112| 12008 150 | 125 034 5871  4.90
Prime 980|  98.84 | 379858 007§ 7911 10521 32321 1776
Prime Value 766|  5078| 5602.17 488 9.14 | 980 4099 1835
Prime Growth 483] 4806 | 238233 483} 664 11271 2373  17.09
EF T OTEFFEFERTU TG
HiFF: NFRC

1"



Nomura | Russell/Nomura B&R#KATvHR 202645858

T—EY—EX

Russell/Nomura B &AM VT v RIRHAT 47!
Russell/Nomura B AK#&A > TYvIRZLUT D EAETARSINA TINVS,

Bloomberg : RNJI

BEBEEHM RNSI/12400, RNSIIDV/12400

QUICK : NRIJ500~503, 510~517

LSEG : FRCNRIO1, FRCNRIO2, FRCNRIO3, FRCNRIO4, .JRNP, .JRNS
ka2 S https://www.nfrc.co.jp/SMI/jp/frcnri/index.html
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FAARAILAT—

Russell/Nomura B ARKA T YO XD EIES JUF DM —UOEMIEIBERI4T21a—v)— ) H—F&OVHIL
TFa T K £ (LLF.NFRC) B KUFTSE RusselllZIRELEY .

75$ . NFRCEKUFTSE Russellld, HATYIADIERENE. T2, EEM. AAM. MG, BRIV EEEEZR
I BEDTEIELAVTYVIRDMAEBELS LV ZOEESHN LA TYIRERWTITIEEEY - Y—EXIZBEL—
PEEEEVEREA,

AVTYIADERIZEWT, EFHEHOBEEL LLEIXREMEZFDOM OO ESEVERANRLEL-BAF. /0T YIR
DAREFERF-EDIETEIENHBYET,

AVTIVIRT—AFWMELEEBR (A 92T A FRAVF —EH DY —EREBLE-TE. HF) ICBHLT, hi
DAVTYIRECHBADEIE. TV TIIR AV RIZDNTY ZTHERLESLY,

(AU TIIR -S4V RIZDNTY

https://www.nfrc.co.jp/SMI/jp/indexlicense.html

B AEHE. BEFRADOERIRHZEBHELT NFRCAMERLIZ2DTY,

B AEHICBEINETORERCFRENFRCOFEHERBFRTOHERICEINTEY, BRGEESNSL
BHYET  F. RBEMICE T RO FRICEHT IERNRRICET HEVNSIEEERHIVIRAET H1DT
FHYFEE A KEHONED—ABIEL. NFRCAFHEMENHDEHIMLI-BR A GAF ARG FRICE SV TOES . L
AL.NFRCIFZDIEHESEZRIET LD TIILL SO DERIEEN SN R TLBELDTHAHARMELSHYES,
BEDREREITFROBRETRIDLDTEIHYFEE A,
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