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1| 201103714 | —2.40% —1.904% —5.52% —1.641
2 | 2011/03/15 6.27% 2.908 ¥ 11.11% 14.017 %
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15 | 2011/04/04 1.43% 1.028 0.34% 0.598
CAR (0, 4) —277% | —11.671*** 1.96% 19.888 ***
CAR (5, 15) 1.83% 2.338** —7.27% —8.611***
CAR (0, 15) —0.94% —1.387 —531% —5.500 %%
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#3 3ATHMBEIIBIT L SCARD 7 X+ r ¥ g v EAlgokEE

SCAR“ = -1.12 + 1.11 Surplus + e , R* = 0.04
(-0.97) (0.21)

SCAR(5.15>

-2.05 + 1135 Surplus + & , R* = 084
(-1.90) (2.28)
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