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A ] c
1 HEB#®E F328#8F
2 1 15852/3/H 620 1,370
3 | 1585373/ TEE 1510
4 1 1854/5/H g0 1,870
5 | 1555/3/3H [alaps 1,770
6 | 15956/3/ 3 228 2,360
7 1857/3/°H TA5 3,130
g | 1858/3/31 510 3,550
9 | 15855/3/3H 460 3,430
10 | 2000/3/3 420 5370
11 | 2001 /3.3 7a0 4,350
12 | 2002331 038 3,650
13 | 20033/ Fa0 2635
14 | 20043/ 1165 2,880
18 | 2005/3,3 1,095 3,980
16 | 2006331 1,398 5,430
17
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A B & D E G H
15
19 HEB#E FasaEhE
20 | 1992/3/31 A20 1,370
21 | 15993/3/3 755 21 77% 1510 1022% <- =021 /0201
22 | 1894/3/3 820 B.61% 1,870 30.46%
23 | 18995/3/3 G52 -19.27% 1,770 —1015%
24 | 18996/3/3 828 25.08% 2,360 33.33%
25 | 1897/3/3 745 -10.02% 3,130 32.63%
26 | 1998/3/3 510 -31.54% 3550 13.42%
27 | 1999/3/3 460 -5.80% 3,430 -3.38%
28 | 2000/3/31 420 -8.70% 5,370 56.56%
29 | 2001 /3/31 790 88.10% 4350  -18.99%
30 | 2002/3/31 538 18.73% 3A50 —16.09%
3| 2003/3/3 790 -15.78% 2A35 —2761%
32 | 2004/3/3 1,165 47.47% 3,880 47.25%
33 | 2005/3/3 1,098 5 ET% 3,880 2.84%
34 | 2006/3/3 1,398 27.21% 6,430 61.15%
35
36 FrgUA- 9.73% 15.10% <- =AVERAGE(E21 E34)
37 S8 0.09198 0.0777 <{- =WARP(E21 E34)
39 EpE 30.33% 27.688% <- =SQRT(E37
a8
R® 0.26
R®> 70
EXCEL
70.0%
6g.0% | ¢
50.0% - .
400%
Ro% - ¢
20.0% T
. 100% - .
o
‘J.UO
~40.0%  -2Q0%_10.0o0-0% 20.0% 40.0% 60.0% 80.0% 100.0%
*
-200% |
. y = 0.047x + 0.1465
-30.0% )
_400% - R® = 0.0026
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EXCEL

regression analysis

TOPIX FG
A B C
1 TOPH; =—FEHFFGOHUI—,
2
3 Bt TOP = EBHFG
4 | 2004F7H -3231% 3.960%
5 | 2004F6H  4.356% £.992%
6 | 2004F5H -3.000% -3.870%
7 2004F4H  0.600% -4 GE0%
5 | 2004F3H  5.939% 22.619%
5 2004F2H  3.337% 1.672%
10 200451 H  0.366% -1.077%
11 | 20035128 4.395% 2 200%
12 | 2003F11 8 -4180% 3.544%
13 | 2003F108  2.411% 12.057%
14 | 2003F9H  1.676% 3.676%
15 | 20038 H  6.665% 26.866%
16 | 20037H  3.980% -1.289%
17 | 20036 H  7.848% 20.667%
18 2003F65H 5.165% 11.386%
19 | 2003548 1.086% | -10.222%
20 | 200383 8| -3763% | -14.122%
21 | 2003828 -0.2600% | -16.204%
22
TOPIX
TOPIX
TOPIX FG
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TOPIX

TR R AL Adobe PDFED

» - WS PIuyh -0 - B U EEES

®] 7 OLE RED ®TW FAD  ER0LT
DEEHS & B o- @ = - A [ill]F

id e b =l T R RNIEE . .

B4 ~ A —3.231%

A E | © ]

1 TOPK& —FHERFGOUR—2
2
3 B TOPIK | =EFEHFG EE | -y |
4 [ 20047 A -3.231% 5.060% e s
5 | oonaEeA| 4.356% £.992% YSIMIERO: Rz (I
& | 20045 A| -3.900% -3.870% lul EFE - T
7 | zo04E4 A 0600% -4 660% 1% Lt
B | 20043 A 8.939% 22.610% | TR .
5 | zoodsEzA| 32378 1.572% @M

10 | 200451 A 0.366% -1.077% ?im
11 | 200312 | 4.5954 2.200% ¥

12 | 2003811 A -4.180% 3.544% @ Bt

X|Q

13 | 20035108 2A411% 12.067% @ o—H—
14 | oona&9A| 1.676% 3.676% & =
15 | 20038 A|  6.665% 26 866% o Jid 1l <
16 2003F7H 3.080% -1.280% =2
17 200356 A 7.848% 20.667% e PR R
18 2003EF5 R B.165% 11.386%
19 200354 B 1.086% =10.222%
20 200353 A -3.763% -14122% _
21 | oovazm2A| -0.289%  —16.204% HuERTIBW |
22
23 Syt | [Cratw> | =7E |
24
25
B4 C21
c T (N)> 2
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A B | C | D E F B H I
1 | TOPDX: =FHFFGOUAL—2
7
3 Bt TOPLY —EFTFG
4 [ zood=7 B[ -sza1x 3.060%
5 | zon4=eA| 43564 6.082%
& | zo04:5B| -3.900% - e e N
7| conszmag| 0eo0w B33 9 —F - 374 - 557 432 a
B | zon4=s Al s.osow - = : ey
o R TTa] 5 FIESHL | ® |B=z®| Am | F-nse]
10 | 200451 B| 0.366% 432 24 b
— : TOPIK vs MTFG
11 | 200312 A|  4.305% | TOFX vs MTFG
12 | zonz=11 A| -47180% PES AL Y 30.000% .
13 | zooa=10B| 2.411% [TOPIH . ot
14 200359 B 1.676% VSR .
15 | 2003F8R| 6.665% MTE £ ) + Em
16 | 20037 B| aos0% MTFG] N S SN I A R
17 2002 F5 B 7.848% _5.000% .00 5.000% 10.000%
16 | 2003F58| 5.165% | ]
19 | zooaz4 A|  1.026% %
20 | 20033 A| -3.750% | TP
21 | 2003z A| 02804
2z
23 et | <BFr@® [TEam> | ETE
24
o5
(N)> 1 F
1
TOPIX vs MTFG
30%
L 2
L 2
20% |- .
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TOPIX
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Y=aX+b
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EXCEL

(R)
A 5] ) D E F G H I
1 TOPIHKE ZHHFFGOUE -,
2
3 Bt TOPL | —EFHFG
4 20047 A -3.221% 3.960%
B 20046 A|  4.356% £.992%
5 200455 B | -2.000% -3.870% OIS LR
7 200454 | 0.600% -4 660%
B | o2004F3H| 8.939% 22.819% 30.0% r =
5 20042 A|  3.337% 1.572% g O
10 | 20041 B 0.366% -1.077% 00 “
11 | 2003412 8|  4.305% 2.200% o .
12 | zoo3sE11 B -4180% 3.544% (o 100% =
13 | 200310 8| 2411% 12.057% = « 0 o] —
14 | 2003F0 B[ 1.676% 2.676% T S e—— e—— :
15 | 2003F8H| 6665% 26.866% -5.0% 0. T-hRIDETERED). 10.0%
16 | zoosE7H| 2.980% -1.280% —“100% F - .
17 | 2003F6H|  7.848% 20.667% 2 4] ?jj'?ﬁ"sm"'
18 | 20035 H| 5.165% 11.386% —200% - TEOT —RiG0.
18 | 20034 H| 1.086% -10.222% P :
Ll FR B (R
20 | zo0aE3A| -3.753% -14.122% | Bl e
21 | zoossEz B -0.789% -16.204% HPiE
22
L) OK
0 i 200 36 33
HErE
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H /"\j R
FRREIALL LD IR LIS
iz TG
BN EDERE):
ok | #eut |
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A i 2D aEm

w8 ATV |

Elin N1 e

& @ahiar R ERED
CEEC: |

Fi8

A [0 = Em
w0 = B

FEis) = 0
(v 353‘[:@::‘2’&26251‘9“6(5
N\ ¥ FE I R R R R E AT

[ ok ]

St |

TOPIX vs MTFG y = 2.1133x - 0.0061
R? = 0.5098
30%
*
20% |- o ¢
o 10% - ¢
= .
= ‘\ ol * ’\‘
-6% - g o e 2% 4% 6% 8% 10%
-10%
¢ .
-20% -
TOPIX
y = 2.1133x -0.0061 R%=0.5098
2.1133  TOPIX FG
2.1133
TOPIX FG 2.1133
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1 FG TOPIX
B
P105
R? 50.98 FG
50.98  TOPIX
R?> 70 TOPIX
FG
RZ
TOPIX 10
y = 2.1133x -0.0061 FG
2.1133*10%-0.0061=20.523%
50.98 FG TOPIX
X y
y X
y
X y
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