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TEfTEEA 252.1 206.7 220.0 170.1

fEfTELE 92.7% 74.6% 78.0% 59.39%
AT & 10.5% (10.5%) — 12.9% (12.9%) 13.3% (13.3%)
FE A 35.4% ( 0.3%) — 36.6% ( 0.3%) 33.5% ( 0.3%)
i E 1L 2.6% (2.6%) — 0.8% (0.8%) 1.8% (1.8%)
BEEM & 5.6% ( 5.6%) — 6.8% (6.8%) 7.1% ( 7.1%)
BBV SN 43.0% ( 0.3%) — 43.5% ( 0.3%) 40.9% ( 0.2%)
BEIT 2.8% (2.8%) — 1.9% ( 1.9%) 3.3% ( 3.3%)
PN 78.4% ( 0.5%) — 80.1% ( 0.3%) 74.5% ( 0.3%)
K& 21.6% ( 5.4%) — 19.9% ( 5.0%) 25.5% ( 6.49%)
EHRES 76.1 — 36.1 111.5
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(6) PR 6 #E(1994 £E) 7 A 13 B (k)
£2 JBPNBFFOELXHFEE
H ek TOPIX H#2300 H#%225%%) | SIMEXH# | TOPIXs%Ew HR3005%:9
B2 0.0000088 0.0000071 0.0000068 0.0000106 —0.0000007 0.0000095 0.0000101
EEEE 0.0000052 0.0000037 0.0000049 0.0000054 0.0000053 0.0000053 0.0000031
EEREE 0.0003835 0.0002729 0.0003614 0.0004008 0.0004070 0.0003974 0.0002351
RE 19.42 13.45 12.62 1.71 44.33 3.87 4.72
EE 1.45 1.25 1.17 0.06 —2.33 0.04 0.10
i 0.0073 0.0044 0.0052 0.0039 v 0.0114 0.0054 0.0027
=/ —0.0034 —0.0022 —0.0025 —0.0020 —0.0067 —0.0030 —0.0013
=R 0.0040 0.0022 0.0027 0.0019 0.0047 0.0024 0.0013
£3 BNSFEOHEBERE
H Z g kR(d TOPIX H#£300 Hi&2255%) SIMEX H## TOPIX &Y H#£3005E4
BRI 1
TOPIX 0.8074 1
H #2300 0.8691 0.9164 1
H#R225%: 0.0769 0.0866 0.0830 1
IMEX B2 5949 0.0903 0.0789 0.0768 0.4164 1
TOPIX 54 0.0715 0.0528 0.0635 0.2680 0.2967 1
H#23005:% 0.0953 0.1165 0.0988 0.1919 0.2216 0.1860 1
x4 BNEEDECHEBREY
LAG| HEFHItk(i TOPIX H#2300 BiE2255%4 SIMEX H#& TOPIXZH H#E3005E%
1 0.1020** 0.0541** 0.0055 —0.0511** 0.0136 —0.1340** —0.0354**
2 0.0489** 0.0473%* 0.0081 —0.0087 0.0525** 0.0144 0.0159
3 0.0384** 0.0319* 0.0134 0.0036 0.0551** 0.0238 0.0243
4 0.0298* 0.0189 0.0184 —0.0146 0.0224 —0.0162 0.0297*
5 0.0092 0.0107 0.0079 —0.0054 0.0081 0.0009 0.0353**
6 —0.0083 0.0145 —0.0014 0.0128 0.0181 —0.0082 0.0167
7 —0.0348* —0.0106 —0.0360** 0.0295* —0.0046 —0.0164 0.0078
8 0.0089 0.0084 0.0085 0.0271 0.0127 0.0218 0.0237
9 0.0048 0.0151 0.0085 0.0074 —0.0025 0.0070 0.0055
10 —0.0172 0.0145 —0.0057 0.0076 —0.0005 0.0075 0.0231
11 0.0087 —0.0041 0.0032 —0.0054 —0.0157 —0.0115 0.0116
12 —0.0198 —0.0120 —0.0208 —0.0072 —0.0080 —0.0104 —0.0012
13 —0.0075 —0.0076 —0.0094 —0.0336* —0.0103 0.0073 0.0238
14 0.0001 0.0052 0.0051 0.0079 —0.0034 —0.0227 0.0201
15 —0.0002 —0.0051 —0.0064 0.0345% —0.0014 0.0308* 0.0152
16 0.0117 0.0092 0.0132 —0.0077 —0.0075 —0.0137 0.0103
17 0.0039 —0.0018 0.0007 0.0396** —0.0036 0.0483** 0.0162
18 0.0031 0.0044 —0.0033 0.0141 —0.0363** —0.0133 0.0129
19 0.0122 0.0227 0.0167 —0.0116 —0.0234 0.0305* 0.0086
20 0.0041 —0.0085 —0.0163 —0.0078 —0.0028 —0.0091 0.0057
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