37 3

225

225

><120

><0.525

><1.05

2,625

NOV

SPAN

2007/9/30




© hicago ercantile xchange he
Standard Portfolio Analysis of Risk

2 2007/9/30




37 6

(1)

TOPIX
300

TOPIX
TOPIX

TOPIX
TOPIX

S&P/TOPIX150
S&P/TOPIX150

S&P/TOPIX150
S&P/TOPIX150

300
300

300

S&P/TOPIX150

1,000

1,000

2007/9/30




300 1

1,000

1,000

(2
TOPIX S&P/TOPIX150

300
12

12

12

12

4 2007/9/30



(3)

300

30

(4)

()

(6)

(1)

TOPIX

S&P/TOPIX150
300
16

300
/2
15

(

225mini

2007/9/30



(@)

(3)

(1)

(@)

6 2007/9/30



(1)

sk
o
o
sk
sk
o
.
b
.
b
>
=+

7 2007/9/30



0
i+

300 mini

Russell/Nomura Prime

(@)

(1)

8 2007/9/30



(@)

(3) 1 @

9 2007/9/30



28

150
105-0022 1-11-1

14

14 2 14

0120-70-8890

E-Mail sec@sec.himawari-group.co.jp

10 2007/9/30



