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An Introduction to the Portfolio of Equity Investment
by Using Information Literacy

KAWAMOTO, Masaru

Abstract

It was investigated about a portfolio of equity investments for beginners of NISA by
using the data of 2013 of the TOPIX Core30.

As a result, it was found that even a beginner of NISA can obtain big profits by only a
“to buy in the local minimum value, to sell at the maximum value” method.

However, another inspection is necessary separately whether this finding comes under
equally about all companies listed on the Tokyo Stock Exchange.

This result is consistent with the results of the two papers that the author already pub-
lished (Kawamoto 2014, 2015).
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RN — 24 J A (Modern Portfolio Theory)
NISAZ—1 (Nippon Individual Savings Account)
15¥R ') 7 5> — (Information Literacy)
k<« E47F « (Thomas Piketty)

MIUIEE  (Stock Investment)
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Lansg [BMER—= 7+ 485 (Modern Portfolio Theory) | (2 X4UE, ol ik L
TRl S 1, REGAAEEOMEHRDZFENMRL EINTVDS,

Frio, TBIRR =+ 7 4 ) A8 | Tk, BEOIERZ WA THWS [T 7 7 Vg |
DEI BT VT ABERIZED), F= 7+ VA ZEROBHEDEGLERXRL TET VLT %,

o Ty [RAEHHE L EHREEORBIRAR] X, TN 2R T 2 KM ER,S 2L [
VAL vl (T 5#ER] TESh K= 7+ ) FONGRHE. BHEOEEDOIIEON
P TEIND LERT Do

CZTC K= 7V FIBILEHEONIRNET VT L GERE L2 ERL, F—F7+ Y
F ORI ] & [ 2452,

33



WS R AR BORIT SR B8 27 5201643 H

EFD, BUCE— 7+ ) A BRTIE, ZITWIE— N7+ YA O [INE T A5G
HO [HFMEEE] o2 ThHY ., BEZRED) AZIER=b7 4+ ) FTONKD MHEHERFE] T
HHEEFRTE D, FHZ, 22T [H#ERE] OZ &% [Volatlity] & -5,

72720, BEOKEIX. bbAA. B&h [T F 2l TER ANBNRFTETHLHDT
VLD [EBGA] (242 L3S F, UK &k [T 0¥ altft] 2RI L7z -1+ 7
) A HE CHEOHE 22 TFNT 5 2 LTk v,

CZIRWHIR= I 7 ) FEBFNCEAT L L TROLI IR S,

PlZE nfEO&E ZRA L. TNENOIGEEZEM) . TOFYIHTL2EAT W ET S
&, nflOEEE AR L2k o

WIFEDERSEE (1) 1,

E(rp) = Z w; E(1ry)
i=1

K= b7+ FO5HIE,

n

2
O'p —Z Winaij

n
i=1j=1

AK— b7+ F D Volatility (£,
Op = \/:13
LEIT L,

FR2, ME0 7 — % % FvCHiEsE L 72 Volatility 2 [ Historical Volatility | &\, AT E 13,
. WA [ s 200 ke b L TR %,

MEnHIZD o THRAZ B L. Six i HHOMM, B21X [#H] & L7z5a,
% O Historical Volatility X FREDRTEK SN 5%,

Y
u; = logs—l‘ <u>=uDFE
i-1

n
1
o= Z(ui—< u >)>?
i=1

n—1«¢

2% 0, HMZB @ [Historical Volatility | & 1%, EARIIIE. MO TR EE 5 O REHE R 7 |
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T720 AEOGLTIE, BICEE L2 2RO OIIARE2014, 2015) R UL, HhoTEEE
frid T1k) & Uy [PPRkAE, SEEFIAE, Volatility] 138 HEH O [#E] 2 MM L THRMS
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