2012/4/27

TOPIX 804.27 -5.86 -50.08
REIT 970.61 -192 -19.03
TOPIX Small -423 -4221
33 -195 -56
TOPIX 17 TOPIX-17 -2.66 -2.68
TOPIX-17 TOPIX-17
ETF)
o ETF)
2011
TOPIX 804.27| -50.08 -5.86% +75.66 10.38%
241151 -23.07 -0.95% O +300.08 14.21%
391.62 +5.34 1.38% H -459 -1.16%
REIT 970.61] -19.03 -1.92% ] +136.25 16.33%
2011
TOPIX Core30 41731 -29.72 -6.65% +48.53 13.16%
TOPIX Large70 770.85 -49,33 -6.01% +68.37 9.73%
o |TOPIX 100 536.32| -36.56 -6.38% +56.09 11.68%
o |TOPIX Mid400 853.61 -47.75 -5.30% +57.67 7.25%
TOPIX 500 625.98 -40.12 -6.02% +57.77 10.17%
o |TOPIX Small 95540| -4221 -4.23% +107.03 12.62%
TOPIX 1000 760.94] -47.90 -5.92% ] +70.91 10.28%
773.16| -52.70 -6.38% [ +80.86 11.68%
898.22|] -50.24 -5.30% ] +60.69 7.25%
141046 -62.31 -4.23% [ +158.00 12.62%
|
TOPIX Core30
TOPIX Gore30 TOPIX 30
100
TOPIX Laree70 AR T?(;;X TOPIX TOPIX Large70
1000 || |TOPIX Core30 70
TOPIX Mid400 (thB ) TOPIX 100 (
TOPIX Small (:hE1E) I TOPIX Core30 TOPIX Large70
TOPIX Mid400(
- TOPIX 4y TOPIX 100 400
TOPIX 500
Core30 Large70 Mid400 Small

+1.63%

+0.56%

-0.79%

TOPIX Core30 TOPIX Large70 TOPIX Mid400

TOPIX 1000

1,000

TOPIX Small

TOPIX TOPIX 500
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2011

TOPIX 94544| -7116 -7.00% /] +83.67 9.71%

TOPIX 989.54| -4742 -4.57% +99.19 11.14%

TOPIX 500 924.79] -7153 -7.18% +79.21 9.37%

TOPIX 500 982.68| -4853 -4.71% +97.90 11.06%

TOPIX Small 1,186.33] -64.18 -5.13% £ +139.52 13.33%

TOPIX Small 1,067.60] -36.02 -3.26% L +113.26 11.87%
33

2011

28147 -5.60 -1.95% +42.59 17.83%
763.04] -18.32 -2.34% +65.92 9.46%
563.96] -1543 -2.66% +51.34 10.02%
129143 -3751 -2.82% +9.03 0.70%
849.68] -26.13 -2.98% +87.92 11.54%
429.74| -14.42 -3.25% +37.72 9.62%
755.64] -30.09 -3.83% +55.20 7.88%
148742 -62.09 -4.01% +163.84 12.38%
997.20] -4207 -4.05% +15.24 1.55%
2,44047| -109.43 -4.29% +351.93 16.85%
24005 -11.20 -4.46% +0.32 0.13%
883.29| -4314 -4.66% +108.26 13.97%
796.32] -39.99 -4.78% +174.02 27.96%
125327 -67.28 -5.09% +26.21 2.14%
830.28] -46.79 -5.33% +85.67 11.51%
37743] -2142 -5.37% +35.04 10.23%
337.25] -20.73 -5.79% -7.54 -2.19%
21169 -1461 -6.46% +16.85 8.65%
1,609.02| -112.02 -6.51% +307.26 23.60%
980.54] -70.27 -6.69% +54.18 5.85%
112.24 -8.26 -6.85% +12.07 12.05%
712.43] -53.08 -6.93% +75.96 11.93%
458.01] -34.89 -7.08% +35.14 8.31%
644.62] -5121 -7.36% +79.90 14.15%
349.58| -27.89 -7.39% +3.59 1.04%
109168 -89.90 -7.61% +90.72 9.06%
613.88] -51.52 -7.74% +11.87 1.97%
826.03] -84.21 -9.25% -30.80 -3.59%
314.67] -32.63 -9.40% +40.19 14.64%
189.64| -20.13 -9.60% +49.84 35.65%
924.17] -10432| -10.14% +31.81 3.56%
44138| -52.71| -10.67% +67.32 18.00%
42593| -60.65 | -12.46% +17.94 4.40%

T A
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TOPIX-17

2011

TOPIX-17 97.97 -2.68 -2.66% I +8.92 10.02%
TOPIX-17 146.16 -4.56 -3.03% l_ +14.73 11.21%
TOPIX-17 105.46 -4.23 -3.86% . +7.40 7.55%
TOPIX-17 79.32 -3.27 -3.96% (. +2.17 2.81%
TOPIX-17 174.07 -8.51 -4.66% | +21.33 13.96%
TOPIX-17 166.56 -8.37 -4.78% O +36.40 27.97%
TOPIX-17 88.20 -4.44 -4.79% O +2.69 3.15%
TOPIX-17 96.88 -5.21 -5.10% ] +2.02 2.13%
TOPIX-17 20174 -11.37 -5.34% O +20.81 11.50%
TOPIX-17 118.78 -8.04 -6.34% O +22.00 22.73%
TOPIX-17 72.18 -5.32 -6.86% ] +7.76 12.05%
TOPIX-17 110.99 -8.65 -7.23% [ +7.39 7.13%
TOPIX-17 85.72 -6.75 -7.30% L] +7.63 9.77%
TOPIX-17 57.89 -4.62 -7.39% ] +0.59 1.03%
TOPIX-17 115.34 -9.25 -7.42% ] +2.91 2.59%
TOPIX-17 59.24 -5.71 -8.79% ] +10.76 22.19%
TOPIX-17 15510 -18.18| -10.49% L +11.61 8.09%
2011
TOPIX 1,016.94| -63.29 -5.86% [ +95.62 10.38%
TOPIX 1500 1,016.41| -63.38 -5.87% O +95.38 10.36%
128758 -12.31 -0.95% [l +160.22 | 14.21%
1,175.78| +16.04 1.38% -13.65 -1.15%
TOPIX 13.89% -1.88%
6

30%

20% [

10% |

0%
11/4 11/24 12/14 1/3 1/23 2/12 3/3 3/23 4/12
TOPIX
3
20

HV = 250x [T (x, -5, /e =-1)) Xt log(P/P-1) Xa =Xt /n
n=20 P=TOPIX  t=1 n
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