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Standard Portfolio Analysis of Risk







37 6

(1)
TOPIX
S&P/TOPIX150

300

Russell/Nomura Prime

(@)
TOPIX

300

S&P/TOPIX150

( 225mini

12

Russell/Nomura Prime

12

(3)

300

( 225mini

Russell/Nomura Prime

30




(4)
TOPIX 300

225mini ) Russell/Nomura Prime
(5)
TOPIX S&P/TOPIX150
300
( 225mini ) Russell/Nomura Prime

16

(6)
2 3 300 ( 225mini
) Russell/Nomura Prime 1/2
15

(7)

(1)



(2) (SQ )

300

225mini Russell/Nomura Prime

TOPIX S&P/TOPIX150
300

(1)

TOPIX
TOPIX

TOPIX
TOPIX

S&P/TOPIX150
S&P/TOPIX150

S&P/TOPIX150
S&P/TOPIX150

300
300

300
300

1,000

1,000

1,000

1,000

SQ



(2)

TOPIX S&P/TOPIX150

300
12

12

12

(3)

12

300

30

(4)



(5)

(6)

(1)

(2)

/2

TOPIX

16

300

15

S&P/TOPIX150
300




(3)

(1)

(2)

(1)




N
b3

S
sk
S
sk
S
sk
S
sk
+
S
sk
S

b

I+

I+

10



N
b3

300 225mini

Russell/Nomura Prime

(2)

(3)

(1)

11



(2)

(3) 1) @)

12



13



14

28



SRt s ERMEBRE (&) %138 &
150-0011 11 10

7750

13 5
03-5466-1641

15
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2,625
1 x 0.08 x 1.05
3 x 0.06 + 20,000 x 1.05
5 x 004 + 80,000 x 1.05
10 x 0.02 + 180,000 x 1.05
10 it x 001 + 280,000 x 1.05
BRMfEE A 7 > 2 > FEoe
2,625
100 x 4.0 x 1.05
x30 + 10,000 x 1.05
x20 + 40,000 x 1.05
1,000 x15 + 65,000 x 1.05
3,000 x12 + 95,000 x 1.05
, x 09 + 185,000 x 1.05
: 4&-7 x 0.6 + 335,000 x 1.05
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