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2007/5/16
2005 3,089,983
2006 MPT ¥2,200,000 4,400,000
¥2,200,000
¥105,000 105,000
2,329
2006 7,597,312
Ne20 ¥1,740,976 3,711,886
Ne21 ¥1,970,910
1,680
2006 3,713,566

3,883,746
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International Review of Finance

2006 4
International Review of Finance Vol. 5, Nos. 1/2, Mar/Jun 2005( )
2006 6
1600
Contents:

Kingsley Fong, David R. Gallagher and Aaron Ng “The Use of Derivatives by Investment
Managers and Implications for Portfolio Performance and Risk”

Ron Guido and Kathleen Walsh “Bond Term Premium Analysis in the Presence of Multiple
Regimes”

Cornelia Savu and Wing Lon Ng “The SCoD Model: Analyzing Durations with a

Semiparametric Copula Approach”

Sahn-Wook Huh and Avanidhar Subrahmanyam “Order Flow Patterns Around Seasoned

Equity Offerings and their Implications for Stock Price Movements”

International Review of Finance Vol. 5, Nos. 3/4, Sept/Dec 2005 ( )
2006 11
1600
Contents:

Raymond da Silva Rosa, Nirmal Saverimuttu and Terry Walter “Do Informed Traders Win?
An Analysis of Changes in Corporate Ownership around Substantial Shareholder
Notices”

Simone Brands, Stephen J. Brown and David R. Gallagher “Portfolio Concentration and
Investment Manager Performance”

Sirimon Treepongkaruna “Forecasting and Finite sample Performance of Short Rate Models:

International Evidence”

Christine Brown and Katrina Efthim “Effect of Taxation on Equal Access Share Buybacks in

Australia”

2007 4 Vol.6, Nos.1/2, Mar/June 2007
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8,000 x 631 5,048,000 286,231
50,000 x 31 1,550,000 | ( )
200,000 x 19 3,800,000
300,000 x 1 300,000 91,827
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( )
486,000
4,000 x 102 = 408,000 |M 225435
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H18.8.21 2,310
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400
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50,000
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A+B+C+D+E+F+G H+1+J+K+L+M+N+O+P+Q+R+S+T+U+V
¥41,641,444 ¥18,688,426
¥22,953,018

¥22,869,979
¥83,039
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22,953,018 E 1,200,000
16,550,000 F 1,400,000
8,000 x 1,200 = 9,600,000 G 300,000
50,000 x 31= 1,550,000 H 700,000
200,000 x 23 = 4,600,000 I 400,000
300,000 x = 300,000 J 250,000
500,000 x = 500,000 K 3,000,000
C 300,000 L
D 200,000 2,200,000
4,800,000
M 150,000
N 1,000,000
O 3,600,000
P 250,000
Q 500,000
A+B+C+D +F+G+H+1+J+K+L+M+N+O+P+Q
40,003,018 19,750,000
20,253,018
USs$ US$
A 36.32 D 0.00
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US$ 36.32
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