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A Study on Transformation of the Welfare State
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Abstract

It is after the second world war that a system as a welfare state is prepared in Japan. After
1980yers, the principle of the social welfare has changed, then, it has been aimed building of the new
principle. There are many keywords, universality, independence, participation, normalization, in such
a trend.

However it can’t be welcomed simply as “exhibition”, “evolution” of the social welfare in them. The
object of the social welfare and the outline of the social welfare system are examined by this thesis
through putting the backgrounds of the conversion of those principle.

*— 7 — F (key words) : fBHtER (welfare state) %BM (universality)
J =% 74 4¥—¥ 3~ (normalization) 4 JEKES (distress)
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[ERERIEIZEI L KK - Nl — CASMFAEINBA T2 a FADEDO YN -5 — DHIEORR
2. BEORET 5 SREEOHPNOHRA L (T LEBAN- L5 2L PRI NS,
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ZEIZRPIL TS, 208, BEIIHETLZ b AL ARBR LA WBIZBREE 4 5 B
DI/ BTOBPA A E 2 X BT I HEBEAMNLG T IS, —H T, N FHABORE4 BOE
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Scenes of Clerical Life & George Eliot

1
FH164F10A31H B
Scenes of Clerical Life and George Eliot

Shigeko Tomita’

|

1856F 9 H23 BIZ# % 4% & 11 72‘The Sad Fortunes of the Rev. Amos Barton’ (M F*Amos’ & B§32)
3. 1IAS HIZRS 658K, MRV A, —KMBROENRH 5, ZOHFHEDKIZTED . ‘Mr Gilfil’s
Love-Story’ (LT ‘Gilfil’ = #%iC) . ‘Janet’s Repentance’ (L F‘Janet’ X BE:D) MB| X kath, Ligorh
H=1E & DA B Scenes of Clerical Life (LI FScenes&B&E2) 13574108 9 HIZSER LT\ 5, BHEI:
WA D ETORBARELEL S &, SERBBROBELY - 724 5 ABODOFHRIZIE. “You have wit,
description and philosophy----those go a good way towards the production of a novel. It is worth
while for you to try the experiment.”’ &35 G.H.LewesD % L Atk & 2 HEN L LTV A0 Tldk
WEA S,

LewesidCharlotte BrontéX°Harriet MartineauZ {ZfIE LOBIERHZE L2 51 TH D . KHERE
B Dveteran’Z - 7= 4, & 1) HiF Marian(George Eliot® %D £#1) 123 U Tid. AfELDEH DAL S
T, HIREE LT, AFOIEE —FICH 2R, ERFE 2 —OEABHEFIZEI DL 2201
ZROEBE L TH D, /NRFGeorge Eloti#4 DO ‘man-midwife’? & L TEHEA B4R~ LT3,

& Z AT, Nigel Crossid. ZMRE L TARLEBRIZZERL 19 EHRERE LT, Jane
Austen, Charlotte Bronté, Mrs Gaskell, George Eliot%# 23T\ 2% 23, MBEHRIZA VTRt BY
ER-oTVE R, AIEEEILIAT. WL - FREGBO TELEhL -2 L e, ZOHKRBRIZ L 0 IR
FROFHERML TV LESS, ZOR, YD TORECEOCHLO P I, HoLHEERD
HEIZLELTCROEIAPELEBOANDES 5 2D TIIENVES S b,

TE . LRADBELS BERLLEERAENDOBNEHKTH B, Westminster Review, Leader:
Vo 22O major Zjournal DFFERIENH L LT, MREEREMRTTIHREOBMAE VEEL XITIZET
NhHb, BREZDEKREOB L ZHACOERIIHLTEMALLBErhAZLESS5, EOEREL
RIS - FREBEY T/ CELFVAELERE. SHERBASVAMEORTERTANBLLD . &
UDEBOZEAML CORIBOAL, BT, HEOESMRRAE L THRHERTRIAhsh 35,
EVIRETHS, HBEAROKE SCh, MFFROEHRBORME, AR TORRE 4 K413 6 4/
DEBETHDOHZDIZERLTED, ZORTOFHELBRIIOVTREDLY TIRRESEESES, &
5 UTAEGEENZR D A DENIE, 1) EMROFHE VI NERLHTRREDE OERR]
B, 2) —MHFHHICRITIERAE., 205 O0HESMREL - LBbhE, TOTAI. ANE
AETELOGHLEEEL 37554, journalismiZ &4 B X %4 & -EliotDIBL. L biFy=E
TR o755 0,

U ORHR
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Scenes IZI2ZDZ DD AEDNT v ACIENHElitOBFELXRABh L TE D, LALfEE0TA
WEROWARE 5N B, AR TR, ScenesDANEBRRIZB T 3 ZMEDOHERLBELDOOROB L ELE
Wwon . BESEROD7-HIZElotd Lewes B - 7-strategy # BaT L 724y,

I

‘Amos’ RO YH. 11A6 HIZB L $LewesiZ KADERZEFHLTHRLVWHKEE. John
BlackwoodiZFR A %L T35, ZOMELX ANLFRORI»6 &, HRTHEA AT L0
INEy V2 BHBROAI pabh D, ZORBEARALHEBXTIE, [HLE] Tho7, “the
actual life of our country clergy about a quarter of a century ago; but solely in its human and not at
all in its theological aspect”® &5 | Bk & U Tidfresh & ¥ #appeal LD TH 5, 1850FA1H%i3

FENROBER] L LT, HBRNBROYI B0 I EHENTEEE S >t EEDIBIIETHY,
BREA EAR LT BT LTI 5 FRRITE A - DA, FEiA e aimh, 6 Tld i < AR X
HH 5 vz & T AlZScenes Doriginality & - 72,

1851~57F 2 b7 B4R - FFaiE® 48 L T, MarianiZ R SBFOHTE - RITBIA LB LHK’FHTS
B D o7, FEBOMKEHKIZFEAHREWZWALBREIEL, [B2E56 253 0] L0
ST LOEOAEROMPISEX 522 LI BBICH# S 20, YUIFEEL T ABORB X
NRPAODIIRHREFRIFEEE LT, BROXFEFRAZBELEDIIL TV oD TRENWES S
‘Amos BN FTIZ R L 72'Silly Novels by Lady Novelists’' (L FSilly Novels’ & B§3C) Si3 Z A LR
DWHA—KITEH L2 0OREH B, HERIZT Dessay T, ZDH(1856) IR E -l X 6 & %
M EICE X, diction, storyDEA» 5 BABIA 2 T, KBS A FURMIZHKEL 7=, JEBEOPLIIZ.
6 tEAFISN L LFHMEEBEE L, ER - PR - BELEECICEEh 5T LheroineDhappy-
ending % cliché7?z > RN IZHNTWB R 572, PTEIFELNDIL, The Old Gray Church D &5 %
Evangelical novel% T & 23 ¢ D {l'very lofty and fashionable society 12 EE&KD T 5 Z &
T %, ‘The real drama of Evangelicalism lies among the middle and lower classes”’ & 5~ C, HH#
PROAHZ LR REFED A4 Dreligious viewHAIHB I N LD ERFEE ST TS, ZLTE
SV BELERICIERNAHEEME —F, BRIIENSERICRBE I LICHTVERRORKOY
BORFROER/ EMINBIIL T 5, BBRICAHEORE X L HRICHE S BIEAHIT A, KEHSH
HEMFITKRTHTHHRZ BELRHF L, 2%, AMHRO L TAEICEEERIE SR EKA TS,
ZHREHFEIHLTOAL ST, B TORIEICEDHT I LICA28084IC5VE»E
BXMTEAN 2550,

‘Silly NovelsDBifa229 A12H, ZOE2» 11 %ITAmos’ DFEA B L TR, T ORI 4T X
76 &, Silly Novels TOIFEH ‘Amos’% 13 Uth & T 5 Scenes!Z@IR RBL T3 Z L 3B FITHEE
Xhb, HE, Scenesid‘Silly Novels' T N7 XEME £ & LK T HH T, KB HRNE 3 HRERT O
FEPFICEFHBT YO RATHE, UESHEMEIOEE LOAEETHEE LTERL TS,

Z 5 L TScenesi=&EF L 7-EliotDE T 5 R IT, UMOUETY TR EhTOARP» 2 ABD
#EOH MR L INBE A, [EREEE - ELLRROAZE] &0 ks EFIZ—-RFHE L5124
AREEXHBIEE o, ZORHIHREPRS 0N [ ] ORETH D, AHEIZBEL TRYILE
D& [ED ] - 7-Di3., LUBR dpopularZBRE >7=h 5672550, [ED] D& O8N %
BEOATEHS ), ScenesTIIEBA T ITHEH, REBSLIYLAES, SElotOHIMHEZE I
BH, ZHLE-EAOFREFEIHFA. FHELACOHAANSIE AL, BROICHBIES7-0I1013,
EERGHECRRAACOBRAIRTE S L HICHE L OMIZcommunicationD Miigh & - Tid



SMTEMNEHELDL, IOEBEEFELOMIEELBRSAERTEIL LS &L BEX LS
EDELTHEANM - 2 FBA [850 ) OFEE 7, ScenesZHHERVTHET £ BEH F4
fictitious reader ® ‘you’ M FIZ, KA A TORLBMEM-EOHIMWEHEVIETF T LS
stylex B> T %, SceneslZfMI 3N FLFBE L OHEMGRARIT T2 LI2E 5T, [ED] OHR
AL DEERRIZR S 8 DTH 720, RTuE -y,

Scenes IZRTEHIRM AN, 3 THAEDFAM-THED &5 %, direct TTEAMEMBADTA
THB, FlAE, GIirCid, BOFRE—ETHSRICEGIAIAAFAIZH AIZEZE XA T eh #Eo
72t BORDOERLF,»TORIZONT, RONZED D TOEOMIZDNTHDNAENOTIEL,
RZIZHEOKE T, “But I, dear reader, am quite as communicative as Mrs Patten, and much better
informed; so that, if you care to know more about the Vicar’s courtship and marriage, you need only
carry your imagination back to the latter end of the last century, and your attention forward into the
next chapter.” (132)&F->TC. [MOAMGIlfil DFEH» D LHOLEWESL, #HLD LEHIBL TV
BANELTHTEL LS ] EFHELF 2T EDA,

Elioti3Scenes DN F4% . FEBRO L THDguidel BRI KB BT A2 LS LB AL AF %A
Hilr 110 & % ‘reliable narrator’ & LTHRET 5, B0 FI3HSMBE I2EF TR ABOEMIT LA
Vo ‘Amos’E Janet ODYIEED AR & IZMBROBIE T, BRO—AL LT—HBE4* DE 1B REEH,
ZOBOBEPLEBED)FRENTHY ., WEOBEL A>TV BHHITUMFEA T L RS, 3B,
TP ERROBBLEL D226, WBEMFOMBEOHIRM CHRE R4 MM L TH D . Thomas
Paine¥ D E CChristianity TN IC LD OO 2 HIAAE L FH TR B L, 204 %
DAXEHELID SREBLTOD, B FRAMOMMAOHEHOR X » 5 19RO 2EBI-E
5 ETHEMRICEAL TR2MOMEE &5, ZDFRIZT A Ascope & KGRI X % P> T 5,

BOFRPOTREOFIHRD—BE 10 MELT IR TIKHENOH LA BNEL
T57:%, ZOR[IIMEBEONBIHREINBZ L2k D, TORR, HAECHEEINHETIEA
{RABEVEZOT, WHOAMPBEIROLS CAEPRRAICHLAI NI L 4. BOTEE
MICHEM2MEZ 6h 5, FlAIE, “and here I find myself alighting on another of the Vicar’s
weaknesses, which, if I had cared to paint a flattering portrait rather than a faithful one, I might
have chosen to suppress.” (128) & GHAIDKEARFIRRTNBZ RS E8» 3 L5012, BEHEM
HEIZET BRI ADAETH D, character= B IZFE 2V T BEORIEI- YR X NS Z & 13
Dl RV EEBEMRI LN,

B2, B0 FREHEMROALZL Y, SHAERITBOLTCEEHEBEL TS, HOEY DML
RERDLNSUH - FH - HRFOBEHEDF I 5 ZORBEOE X SEFITRABRN S, [ wision & Aid
TIE LW HI ] % f#f A 72 ‘reliable narrator’& LC, 3D F14, ‘Depend upon it, you would gain
unspeakably if you would learn with me to see some of the poetry and the pathos, the tragedy and
the comedy, lying in the experience of a human soul’ (81) &, #ADEE4 & > C—REMNL ABOD
ANEICEBOFF9ALBEIDTHSB, LiLl, BOFR—FRIHE4BLOTIRAY, [FELizmE
EFHATTINE, EobFVRKENBDEBEE35 ] LRETIHOSELI LM B L 512,
WEBMROFRRKEBD FLABOLRMEELRA LTS, ED FATE 4 'my dear friend & T, %
S THECHERETIMEOML . HEOMMEZ we'EIFATNS L 512, HEIIHNIWELB< 213
SHHOF, B FLIPBEHROERIZBML ., storyDER AP - U - T LA S B & Bk
NEFIEIRAFRTOL, BE, Scenes OXHEOHRIZ, EHLZAIZRBI5RS You will see ,
‘You are convinced:”’, ‘You are imagining'-~’, ‘You perceive-’ &1 7, HMEHR 4 Ro0n, Mgl .
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U Byou’ (fictitious reader) % FfkE LB THD, ZI15EN F L FHEMPTMOIFRIZ & B
7-communication?4 Fh, WELAFASVBBR EIN TS, ZTHLT, [ED] OWETH»ED T
FED, LS EERLE L KRABKE LSS, EliotiZ SO HMEXT LS &5,

BOFREOEEIplot2ED D BEAERL 20 BIEICWELBIET 22, HARETI0RY
EONFTITIZEL ., BBV Bfictitious reader®d G % &% —controlL & 5 &5, Scenes
(F#1=‘Amos’) 12Eliot? & DG & 1 & fictitious reader Td 5 yow DIFEE N K E VY, ‘you I3 WGmBLE
DIEFEE»S, T & ‘you DHEBRENELH TTHETH S, 228, T3 E 5 TEBRIyou & HAE
LCHBIZETT5 F v Dy DRIGA REE L2h0M< . WEBISHT 5 youDREDOH PR
ESORBERET S, 2L CyouwDLDE X #BUIRICEMT 5 &, T3 ACERRPAERELT
‘yow'D S % controlL . ARDHEDBERINEELZ S LT 5,

Here I am aware that I have run the risk of alienating all my refined lady-readers, and utterly
annihilating any curiosity they may have felt to know the details of Mr Gilfil’s love-story. ‘Gin-and-
Water! foh! You may as well ask us to interest ourselves in the romance of a tallow-chandler, who

" mingles the image of his beloved with short dips and moulds.’

But in the first place, dear ladies, allow me to plead that....

In the second place, let me assure you that..... (127-8)

‘Gilfil T, BE-ITVEE L I3k & 7 EBEHR A BIETGIAIOMK 2 HREABED M H, REOTWEL
—EHIHEE S AV, X Dromance TR EA LN AVLEORESRD . BMEICH 5% U 2ABETER L
HOREHE I HEORHE I REIT 52 L2 PHELAD,, ElictidEBOF4ELTCZO>0BEHEE¥T, &
BEOWTHEBLZAS» D TRFMAZE I IR TV AEOTHD, HOBEDFEDF 77 % mind’s eye’
TRBZEZZE, HEHDNTADTHEBIZEWM L CEBROOLEFHTS, 25U T, WEERIIK
Papd U5 EDDH DEIZIE, Eliot 13380 F & fictitious reader & DXEE L VI B THE & DI AN
ARG, BOFLRBESSBEFLLTC, BEOHMA - REOEIE - FROER - BBAMORAE,
BAOBNETEHEAANEFEEEL T <, W.J.Harveyld. 3ED FidcharacterDfE L WEMRA
(fictional microcosm) & ZHEBEDF L HHE IR (macrocosm) ZEETIEORB4TH5Z &, BIHEE
FREELFEIPETCHESBEESS. LT3, BOFI—BHEE EERFHEASIE AR,
BenZhBRL, FEOFRLAVHAANIEZ LS c@E2 T 5/ THEBNEFELDL,

Bll. ScenesizRI BB FLFEDOHABRAER TE N, FHEOKILRXLLRILELAMEESHOBERL
F3Eliotizk >, [FBD] BEBO THBENEDREFOZILHAAP S, BORBEMHLY. [EO] O
FER., BIiF42B-o(HIEBZLI2550TIRAL. WEEHEFIC [AREE3] 2&, HFOHR
 [RPEXEDZE] 1255 255, 200D [ED ] 123, B0 F LHFOcommunicationD i #
HY, HHL LS ETHRENBRNIZMDOTH 3, BEABRROPTHFOHLEL M KD Sactive
% [BV ] Z%. ‘more heavily laden people’s F AA & §2Hi#Tx FE A FiH Zappeal L& D B2
Eliotiz& > Tl &L D AW AFEEBHLNIZOTREVWES I . ZORER. ‘Amos’id, §FTHD Y
5o AL BR e FREA L. ‘perfectly fresh and original’® & & < 3 L 72Saturday
Review % $HIZ, BMAFFEHR T3S,

1
‘Silly Novels't= A1} 3Eliot DB\ K 117 Y DL, FZAmos THZDIEENERAEAS L. X



EGIAY DEROEMICBHLEBAOERERCALVESS, £, BAIHBEEKOME, B3
TEX DBEIC30F M 5 7o 17884 &\ 5 BEHIAIC & Z2HIA0IC § BRE 2 & 2l L Zosituation VBB X B, &
fo, titlelZ & b 59, HAGIIIOFIZTH L | storyDmain & KT D2 A DB L2144 3 love
romance T, ¥FBOKYEEZ DO, HHOHBHIAE VS BIE & 8052 A #melodramatic 25 F MBI
PHEDIAT 6 h D, Silver Folk/NHEIZR 6415 conventionk & HUE EE L - ZDEliotAt, iz D
&9 LIEHHE Dromance 2 A TH W=D S5 b,

B U7 & 512, Scenesid HRERAT OBE 4 REUNSUZ KL & BT BRI B A 5 72D 4, ‘Amos’T
BZOBVHdirectiZFE X LY M2 D XS, FAAAmos 2 TSI UE XA E LTER LT
%, ‘no particular complexion..., with features of no particular shape, and an eye of no particular
expression’ (53) &, { EWFEFLBOFNEAB0BETFIFITul, Wb - 8 - NEHNEBELER
T2 T'superlatively middling, the quint-essential extract of mediocrity’ (85) & B D L%
BALLRER, BADZLOAME A5 TLE 57, Walter Allenid ZhEETEKOEOAMA A
AL fFEDOBIUSRLT 5 & ironicallcFF L T3 2, HIRAElotE &, —MFtE. Mo kits
HOESRISEBEL TOAISGEN LD, MEAPHICRVBD - SHOFHAET, B0 F3HEORHE
EHED LT, %0 Dspace2 FIWT, FLTHAIZELDAOWNIZHMD -IEL ARHEY, 3T
EREHIZFAMSOTT E o5, EH0LEREIIRSBENBDAEB/BELS, LHEBEIFLLEDOTH S,

Depend upon it, you would gain unspeakably if you learn with me to see some of the poetry and
pathos, the tragedy and the comedy, lying in the experience of a human soul that looks out
through dull grey eyes, and that speaks in a voice of quite ordinary tones. In that case, I should
have no fear of your not caring to know what farther befell the Rev.Amos Barton, or of your
thinking the homely details I have to tell at all beneath your attention. As it is, you can, if you
please, decline to pursue my story farther; and you will easily find reading more to your taste,
since I learn from the newspapers that many remarkable novels full of striking situations,

thrilling incidents, and eloquent printing, have appeared only within the last season. (81)

ZDESITERELABEAR LT, 2909 ‘not heroic ks AMAE EARXNTRAZ A T34, 3
F3FE . D% Dfictitious readeriZflh - T, BRIZIZMERIZ, BCIIESBCTHEL . BEABIELD
2. BAOHNE§EMIAANEERIIFHLEIS> LTS, LArL, ZIS5ODTT [ZOWELFA
72 BhE, FABT BRI E N, &5 & BE Tthrilling ZRPLHB L LED, BHFAIZAS S
BYIBER - TBDENE] EHEEABEERLEZDETEDE, ZRENOHEBLEY Y. Bl
B - Bl - RERL, LBOHO I CROIOFADIRBOKRE X 4B X 58, SRICAGLE - THE
FMERAIRKOH L 60D, & ChA—MHAE, HIIABAFIZRIARShBE2IZO0TIRA
Bk AREIZENSELotD LHEAIRRA 3,

Scenes 1%, Blackwood EBXD ZEb L= FHUIZIZ, ERADMFELIEFIZKICL T, WEIZA-
725 RIEHI S ¥ TIE L W E RT3 Elioti X L T, Blackwood!IF K - KA - 1A, ¥iZiZLondon
Garric Club®D[fi % DR D RH BB RARE L TLRTHT 5, cu- 4R oh s,
ZHOVHEMO—DIZ, TOERIIHT TUIRRE S T £ M09 5 Blackwood T3 5., “The public
is a very curious animal and those who are most accustomed to feel its pulse know best how difficult
it is to tell what will hit the bull’s eye.” (Letters,11.290), LMEE 423 L3 IZHNTW AN, LHARH
FESBTHEERIIL ST, L EBOHERL KO ITRIIAHMR L ELATIHEBOMAIL, RO
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HHEAHI > T AT, KD —JFAZE Zpressure’Z 5 72RO AN,

Eliot#3Blackwood {Z#]% TGilfilD Z & A F K LD, ‘Amos’#*Blackwood Edinburgh Magazine
IABICEBE N AT L ORH#E L2220 -18574 1 A 4 B OIRITRGTER, 2 2 THRRIE
JADEE & FEL TS,

I hope to send you the second story by the beginning of February. It will lie, for the most part,
among quite different scenes and persons from the last-opening in Shepperton once more, but
presently moving away to a distant spot and new people, whom, I hope, you will not like less than
Amos and his friends - (Letters,I1,288)

HifE‘Amos’ & 132 < JIfDcharacter L BE A/ S T & 2HoH, WK TENEAMEETEL L ORI
EFHOMILZ, ZOFHKICIE THEOFAE5I< &512] EDHWH,E | ‘Amos’® Magazinel A5 D,
Zh & BIAIZIBE L T < WzBlackwood NDEOHEE BB RSN, IO TERL LT — LAEL
EHFIR-TH, LRI 521 = MillyDERAEDOBEICET 2 BRICERB L, BROBRICIZBELE
BOBEEITILE2HWRTEEF. LD D0ERNELAFOINE LRI NS, XIETI,
‘distant spot and new people'® ¥ & 52 L A#MMAL ., ‘AmosDMALD E S A DBHFLIZAS 2
55, &&% AN DIZiE, family magazine D#REE Td 5 Blackwood 1 UFE T 5 — M FiH O #ie)
ANOBEEVNRTHNS, ZOKR, ‘Amos’[Al#kShepperton THFHIF L 4 Gilfilid, AL ALBED
ABEHERNAIZH AN HR, 2ELLIE—RICEPLH» LR, Cheverel Manor2 85 & 3 Slove
romanceN& U TLE H D/,

Scenes HiRIZB8$ % Blackwood & DX 1) & V) i3The George Eliot Letters IIFRIZFEL WA, BRITHIL D
ERE EFElotOIEFZH S ZVHREE M, EVIZERILAAOERAFERL, HICBHERELODE
HARAN & Z ¥ BprocessidFA THTHEAV, IRFTRTEL LI, Gilfil THEIZAIBIZZ %
LT3 %, Blackwood 2B AW F AN OHIIRRAATTHL, FHICHEXRPEEEL TS,
BFICRT BB EEEL LT, BREMTARAOWNE ZRET 585124 U, Eliotid £ DL WEHE
L7, AL, Caterina®EHICEAL T, [GIANEE DB T4, FoH AW FERWybrow!Z&H D
Caterina 2 B AMIZE LT 202 R 503 Mk TidL v, BROBEIZE I D LEMERAHIL,
Gl RBIZAZ L BBAD TR A WA, BEROBEMIIIERICHIKEWS, HELF AL, REMIC
Wybrow % {643 % & 5 ZplotA¥F L] & D18574F 2 A16H 0 FHITIT, BIEEIC [RUTANEIZR
WT—RIEDITH &I OV AMTIR A . BALYIN - FH - HEABET S L5 aR45ERL ¢
DARAERBRL 20D TY, TE25, AMICELTEEE» S fh s Z &3k A] (2A
180 &ML Twa L. [ENE2FIIFFCEH» I BEERETCRIALSBFL L TRELLAFBLTR
TAOKAEIT22%5] (3 A11BH) L3 BRICE, (2505 22 LA0ROERIEFEATLE
WwET] (31481 B X T, #DOEID B characterplotDF X EL L IZIZAEIZIE LT,

ZFhTR, BHEEED/INT Y AIZERE L DD, conventional & Ml A& & BRIE ZsituationD H» 5
Eliot A GilfiliZ B W THEF L 7zoriginal K AY) - storyl3ED XS B EDZ 77255 », LT,
Caterina% H:.>!Zcharacter/z 5 2 & D IKIF 5. fEKDlove romance & 12 —BE S BOKIHE R Q& -
W,

Wybrow |3 #8 5 & Christopher BN TH . ManorD#%#k#E THh 5, —7F. Miss Assherid thFED—
MNETHY, KW - PE - ERJICHLS A0, HFELE WybrowZHOEIDIZHEV, SR ERER - K
AR TH TSNP, BEEROMKIZAssher KA & fE A Manor 25iMEETEZ L L 43,



—F. LE'ROE» 5 Wybrow {ZHIZEL T X zCaterinald < H2< 2, ZDOHKIZH LT Wybrow!d
RIBSORE S DI L L Clirtation & 45 T3, EHIZCaterinal JF R £ < Gilfilld, BET
ZRMEIISBOERFS, Lo ML NARGRAREBA IS, Silly Novels" TRBIDII L % - 7-
D3, AW K character&plot?E -7z, BlH ., fEKDheroineld JEDIT DB EEE K lady TH D . £
DIEE BT KRR Dheiress T, MBEAVEEZT TEFIHR-> TS ETETEARBTA ALY, HLOR
MoK, BdEREOHLORROBER/T, AF. HIIREKRO—-BIINEZ LV 58D TH B,
ZDRFP»OEAD L, HEVHETIEROIES E TKIMFEDheiress T & % Miss Assher Z % heroine
EHBNEFHELES S, KA, Elioth’BAKLER - BRO LK Caterinald, BHIMHITE I FUL, A
BIhAEEATELL, HLOEEROMRE - Mk, RTOB - EltalyBEDOUPSHHE
IZBIEM G, WOERALII—RO—BERAZEIATWS, MELEHh - MAKENTS - exhotic’s
FE - FEOFIZE > TERMBTADRL, 05 HE T, #ERDromanceDFS#HIZIR S D 7243,
LERICIIEAREOBENMT IR L < 251720 . IWROH K IZIdromanceDeonventional 2 & &
DaA-A, EOBIZELRL 4 <, Edhcouplel MDA RRLTHETH 5,

& 25T, CaterinaD#EH IRV TELt AR ENRDEBEB DI, BMUVVES, BB E 23720
B EANDOHIHT E L VLRI 5 9, ‘her only talent lay in loving’ (160) & EBAhTu 3 k12,
HOED 5 A—-EEREOERIE, FOBRICHETILERLLOMBIIEOIToNE, TEN-T
WHABERD EFohAD, KIFEAEBBIANIOERL SN, RADOMLUVEEIZHS L,
RED2EENTA v 7 BERT D IEHRAEL 24O EDepisode? 5 8353 L5120, HT34% %
By EFohin, FEHEhI L, HRLIRI LD, BROZLROBA . SN0 AETLE
MAZZ LAk E WV, BT 2WybrowsE - T ARITH L TE, SIBH AT & nobless obligelZ &
S TREOFBALHZAIL . B EFHBETREL, BRIZLOED T T4 FiZsi TCaterina
BV AL O L, BMOHZESEER VY X5 WCaterinald, ACABS FEED F kT
5, 5. 11, 13ETHD FIF5h 24L& Caterinad M iRIZ, BEEES T & 128 1A%escalate L, —fith
EIRDZ YL SAZEEORIVAEM L., R¥E/dramatic dialogue& % - T\ 5, 17884 & 115 8%
RE|E. FHEHIMEAB 7 7 ARZORB LOEHELE, FRINEBZZI I AR ERORI E
T3 A, BV FRMII3EFETARA LI NL X — 28X 5 Caterina% . ERHED 7 7~ ZUHA
Abt, BEIBER L BROEREHIRL TV 5,

IR S Wybrow D AEE M, THGH L EE LR /2Caterinald, B &2 FIZHOFEONEROH
RookeryN&FGET 548, BIF L 2R3 RO DIRREIECRUIZZEA TV %, Caterinad’EHiEFE T L
b TRV, BROENAFERICEHLS Z L EED LV, BOTIZL-T, EBRENELLAL
IR S, EBBO®RYE TH 5WybrowlZETI2ET &S5 & LA, BERESIZAD» -
THERSSITH. KRR SITHTI3ERTHTEH 57555, PRCaterinaAAHEL TZS5 L
DTIIEVDEN, HROCBIERHESEIES2 218 T03, 1 ShzManor house % 1B % Gothickt
FEALYEL &S5, BB A A RRSEFALGEIIL > T, HALBIELEL LERLT
X7z, Wybrow # (& BV, AssherREDEBOYIN B - 728 MIc k> TEIIBETREL KO
EEELBEL 02N, BERO—SHFHT. BED SHNRAZLEROB LV EANRL B ZET
L. BotE 2T, BOO LR SEEI N THRBICKS, BROBICKRY ) L THACLEEZ
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—F. ZADKEDOE BN REAWybrow!d, HMHELER  EHAE - BEITWAKE. &5
LZFEMO LS AVHEAEEL LTErh TS, FEOEDORRE L TEROLBBENELS R
h3H, 108, EHBOHEHOFIZED, COERIZRADAASRKAR 20, DROANIZFEF4EL

89



90

HEIZ, »BXARB LT 5 &M Dconventional Kpose 2D ENDTH D, ZHIZRKL T, Wybrowd
Caterina®BIRIZEE 2 4 1\ - 4884, ‘Understand that, so far as I am concerned, you are perfectly
at liberty. I decline any share in the affection of a man who forfeits my respect by duplicity.” (187)
b BRSO X O £ 8]0 REA SRR AT E (HF 5803, HEENHIIMELRC NG
W, ABOBMOLETICE < & - Wybrowld, &0 F 4180 FiH LR K52, [Caterina®D ¥y
PoBAEHMITEL, DRIIBEVALHHAVT A] LI FVER, FHEEATDH D EEDXRM
LMEDBIAE L TIEbENIckA LIRET, fEROBOherofg A 51X EF N, BEHM L LOURD
HBOLTHOCOBEVWAEEZEL, Y51 ZEMIAY ) LTRELSOB LR, B6 LR
BeLR< LA LV S heroine& §2—7 . M % Manor® %k#E A B DRRAIZE - T
EBE FT. FRHCHALEHBTIEVS RAORMIZIE, #RXORLRER» LromanceND
parody¥if 2Bl »TH 5,

PLERTE7-&502, GilfirTid ‘Amos’ TOIFEREAMHERT LD LI, EARETO R TR
R —iE LT, BERECHAEKEOMBABIT L, AMAF L > TAEDOEETH HAMEBLE
STEIZE > T—RBHEEDlevelNEEAT TS, 25 LT, Y#fcirculating libraryl 284 L T 7z
[ AR L2OBOME] +FEHME LR, ‘Amos’E D —#ER 13T 575 5 L DOBlackwood D FHED .
KELIFFABD L L 4D, ‘almost faultless’ & #43 L 7= Leslie Stephen# i3 U 3 MO KF- O #ft5FRK
H. Scenes DHTREBNA-EDE LTELFFML, LA L, ElictB&I3. “I can’t help stnding up
for ‘Amog’ as better than ‘Gilfil” (Letters,]1,335) LTk, BA+ BT ah-»EREGHET
W3, ZEAORESAMEDORNHIRIZS - - °Gilfilid, UBHOFE/EL LA I LITRIILARMELEL
CTHEBIARNT. BELMEOFFLIZEBIC, BiEMsmelodramak LT Z Ol & L AN TEL,

ScenesELBEDELiotD B IZI1E, AREMFOKAVEARLN, CEFERIIIT TIBAHS £
L BERBNE . FEORIBICHT A2 HBAMEBED EFA STV, ZOHE,FERIZLITEL
TnB, VI TOEE, ‘Amos TRUATHLHCAEEXFBERIMT oI L4 BE LMK YE . XIE
OGIfir T3 Amos™TD ¥ Z B A VROV =il & L LB A BD T, 2O 2EOERDOEIZZ,
BOM R & AARENCHRRT 2 IGEVAVEE—FFIIRIT B L LERN TS 5 Z L OML
LS kEOBE—IiEh, HRTSEED T Y ZICEERT B0 E. Eliotd YL Y w2 R AR
L TERZEN,

v

ERUZ &S, [ED ] O OMELOBMNNSHEIZ. FEOHBIAL WS ElitDRIEOHN % &
ZREMHAZEDTH -7, BWEOERIBIIFHELRSERL TR, [ED] X, oW 5
Skl AHEICHT (358) OFEAMEE LTV, XFRERNIZZAHOSHEE» o R
FLEBDE VDI, KIEDOEAMEEDLEDO—HMLIZEIAEZOIH L. [ED ] 13— AR
BOABRIZEO T, MEXX52 LV ARSEEDLERE SRR EEThD, [ED] OXE
CRAFSRZE-THD, BAOHE L BHESEELABORULHASATRETH S, THIVSIHET
EEAZCROFENS ZF, ZEBEEDEKARL, EEEIFEORCE ERELES LT 5,

Scenes % HHEIZ. EliotD¥HA/NGIZE 5 3 1 F & fictitous readerDBEH A RET 4 E L 2K, ZOHI
BLELT, EETHHENEHERROMICOENZ S BN KX L@ EITITACA > T
B eSS —(RRAEZRO S BICEltizd oL Bbh B, ¥4y b)Y THOERIZBEL T, 1830%F
RAHELE LT, TAMBNIZESNAERIZER - BESICALT, FLIARE-HLTWERE, Th
DA SR ERIZ. ABOE X H IR TH Y, AREOBIZEBROKE LEAS > EE DA



%, EliotD3H4 & HFITIZUFORBEMOF O ERPRAIIES T, AREEOEMBIIT > T,
EAMIZERAIR., COHEMOBHEMNE—, R idPAa LN anE S BiEN, FHEIEMLH
#IZfZ U BELot D BB 5 BB A LA TWS, Scenes (F¥12'Amos’) TOEliotid. BTOEEIIME I
Lo TERILHREAZELHEICEKRA2 S DLHEE L T3 EALRH S, ZOKR, E0 FRITHORE4
W EBHIZL T, fictitious readerORIE% Z & T8  HEDBRANEHK—TF BT & &7, Scenes
DRFAIE, [EBD] PBOPSLMMETH D . BHLTELHE - ERHERIEBELCTVIEHTH S
. BOFHECOEBOEL X 4EEL, HEBEOHBRLHMCLEENEEBREL., ZTOKR. KL
DERPBEICENTE LIS THEOHBEBIILLLTVABEAE L, ZOHIZO>VT,
Blackwoodi3‘Amos’DERE % Z T ED —Fi L 7B CHIBEIZEB L C# D . “Perhaps the author falls
into the error of trying too much to explain the characters of his actors by descriptions instead of
allowing them to evolve in the action of the story”(Letters, 1, 272) &, BHIP LT X5 L 4 tH L
T3,

VA, ‘Amos’h 5 JanetlCE S MEDOTEI AWM S & FRE UTREIZREEL L O BRER
BRERAZ D, fAiXTanet TIRAT2RICHNB L, [EBY] OREIANEIC A, BEDFORMALHE
HPLTND, WEBOZBAIZLTE, ‘Amos’ T [RAERICHELZTOIE, BERBILIANHBES
51 EFVRAOED FOMI i3 Janet TIREEHL, Rb->T, ¥t - HBNEE EEL w7
B4 ZBEDOMilbyDH 52, BHlER [FEATE] TKHOD 75V F—4RAEMB ORI NE
ik, BOFIZLZ2AY - BROBHIZL > TRHYD, vbiddramals & M 7=situation D ER D
BT, BlbOBBOLWREL, L, BEER - REASTK - MUHLR - BRZ L VW24 D%
WAL LR E T 2EORM., FEDAITryan D 2= — & ZLprofileZ A, IS Mz I TL,
2288 L DK 5 Janet’ld, BMEMRAE < | LinnetROEHE - HOHMR, EEHKEDIerome—RE, %
BANRLSDEEDBRIRLIZHBELLZD. BOORE - 415 - BHE R 560k 2EDOERIC
Lo Tk iscopek & DHZDOREENERGICHEI N TS, PRICLTRBBANMSS T X 5808
b5, BELFRERLIARZBDEFE»5FEH D IZE NS Tryan, Janet, Dempster& ty 7=
FEAMOAL ZDREEH L, BROBEOMEMY £filterk LTWBE70, WAAKAEISIEA S,
narrator D [FED | &0 13521250k - B aHEEE LT3, P&, Janet TEEDF
R E UTRRTEET, ABIOLER SROMilbyDXEMRA L A MBS L7 . R TRIALBRBE 2+ BH
L7045, [E0] 7 bcharacter’z 5 DEFBEROLEBOXAEIZ & SstoryBREIND I 2 F81T 1380 5
NThHB,

ZDEIIZ, ScenesiZBEDOH L LT, IEVEOWMH-> TLRTHROBMBRE SN D, ‘Amos’TD
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TOBREDOF T, ABOIMSLAL % FHIE LHERFRE (fellowship) IZBHERD & 5 &F BEliotDV 7=¢»
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HHik, BENETHE SR EI 2 ARBIBEBROFERE & 5T 58T & BIREN,
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Eliotit‘Janet 125> T 4 fEH I clerical tutorDstory 2B L A6, ‘Janet'HiE\DBlackwood D 1%
EMaitiFEs TR LR, BEANEL T3, HEFRRROKZOEHIIHBA THRERN 4 —HsE
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LewesDFEZ %, Eliot Bk 0 ¢ EEh7mTh 55, EFEOEOFRIZEMS ¥, Blackwood &
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B UmA OIS 2ORKE, Bh-FEE2E0 008, 2KMOFAICRBHEIIZG 5%
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AEEL, BENLETC -4 R L 2EHot3 BICELAERETA LS.
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A Derivative Method for the Blending Functions of
B Spline Curve with the Help of those of Bezier Curve

Takashi Nakai
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(b) ETAE2RXM

Pz+2P3i
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3
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7(7 3'774‘;5777) °
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o 2 3 3
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ZZTHD LT 3013, 5OOXREDS b0, BUID IXEOALE TS,
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®£2 BXTI4MHIROREEH R

MBFY TR xan RAEBDEEE N (£ L, i=0,12,n)
2 1 Noalt) zl_t,Nl,l(t) =t
SEFEX R
Noo () = (1—1)2 N2 () = —%t2+2zNz,z(t) = %
3 ) FEXM )
(BB S DL &) No,2 (t) = (1;” ,Nz,z(t) =—t2+t+‘2',1\/2,2(t)=%
XM :
No,z(t)= (15” ,Nx,z(t)z—%(l—t)2+2(1—‘t) Nm(t) =t2
JegEX R
Noa(t) =(1—1) Noalt) = %ta—%t2+3t,
Noa(t) =— 136+ 5 2 Nos () =51
FeRES 2 XA -
Noy(t) = (11') Nl,s(t)=%ta—é‘t2+’i‘t+f_2,
Nz,a(t)=—%t3+%t2+%t+%wa,a(t)=%
FEXMH : .
Noa(t) =352 Nualt) =5 —8+ =,
4 Nes(t)=— 5+ bbb b Noalt) =5
HEsg o) | O PR 6
HES 2 XA
Nos(t) =%
1 1 1 1
Nig(t)=—5 (11— + 7 (1-0*+3 1-)+7,
Noa(0) =15 (1—0)*— o+ (1—0)*+ 1 (1—1) +13,
Noalt)="4
HREXH
—7)3 2
Nois(t) = (16” ,Nx,s(t)=—%(1—t)3+§(1—t)2,
Noalt) = (1= )= o (1—£)*+3 (1—) Nos (£) =¢°
4. BbHYIZ

Lt., BZA7 754 VIR OREA D ERE XY 2 fHROREE D YR, S HH T 5 ROV TR
Rz, 727, ZOBAT 54 Vithigid, RIES DOHEEAES, HESS DL THHESEIT AL T
ERAICRAELOLY, 2T, FU—RY 574 92 )7 ExpressionTid, HlIHRA I A1 5517% &
S ARELSHOEHEEAI > TS, ThoDREADLEHERKSE 2. AR TRRZ=XY < HIHED
ZEAHEWRTHSHEBIRDD I LB TEELIILD,

&
1) 3 Z B2 54 VEEHEED D O—HFE, FTEAHLE. No.31(B), pp.59-72, FH 16
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RNO DS/ ERIZE > TSR, S DA, EEIZEOT, #FOBLEDRPHELVLEENE
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FEHMEMEIZ. DEMESIC X 3 EHMOERHTEICL 2445 R TH 5, BB L6, K
% 5179 5 ABS (Asset Backed Securities) TldZ < ., SRITAERM - 84 H52d 2ABCPR 7 7 &
)RS RTEAILL > TESHARB LT THRELBAT S 7 7 2 2 ) Y 7V IZ k2 RBMERTD
hT&”,

ABCPDZ ¥ — ADOHBBEIL, UTOLENThB, ORMRAOMBLLFLZLTCBF YV —4
—ld. ABCPERITT 507 4 v VERIZE TS HNEMRH (SPC) D HAZHSITH L <MK
¥4 FEHT S, OSPCIZSEHMEMNE % HHIE & 4 5 CP(Commercial Paper) # %17 L TEETEA 71, &

DOZEIERC X AREARESORTHEK. HARKFH2004F1H14H,

PO, REMTHBSARE TR, k. BUFARDFIIHL T OIRELBE
RORHTH S5, RHBELE - THR» SEBRSAEET S H KL LT, FHEESLSPCLIT
B RA B R IZEE L, SPCA Y% {#HE 4 B(+FIZABCP (Asset Backed Commercial Paper)
ERITT2HENRS B,

YRR

99



100

BOREREA2A Y VX —2—12%Hh 5, QOSPCIRA ) ¥V 32— 4 — 12 L (a0 R RSO ERFH
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AR+ BABCPT U7 5 A MY 3 LBV EVbh TS, ZI5ThiE, 77080 V0%
HESFEBACL > THEATEEL AL T, AMESORTIZE > TEEOBENTREL 25,

FHBEDRLE 7 728 Y oI L 2 RERDIIE, LITO200MTRE> TS, B
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EFANF - FREREL S, ZOEIANY— FORBEIIRE L BHEEERIENOZ 77 F v

3 UK - RREE (2002) [FRHMEEDERLR -4 L EMEEA] FHIEEEE. No.97, p.42.

{ AAEFSRTERSRTERETRAE L -7 (2002) [H/NEEFBHBAEOIEIFIZET 5 M5
SHEE]. BE&ET. TH26H. pl0-11,

SOERbE T o2 ) v OB, FEEBERSOBRRNAHAZLTRIZSS, TabE, THy
FoSy ZEERSOERMITBOTE, BEERORITIIK > TRERERSEFETIOIIH LT,
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TROFLFHTE BEEORS (WH)
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YR oBADFRDF(WAL, WREPIL Yy b — FEHEAE)A, BRIy - 24T L
T, BE»OLFARXIDLI AR E L2 T3, y—E2BHOBRHII L FAL T, BODFRIOEM
EFRSFEEAIZ N (n )THEET S, FIRICHEOCFONEEERIZ I & r; £ 95, Sopranzettild, 1997
FORLTHRMEEOFRD Fi2, BE&FEI 2 M4, MBHEYT. Bie. REFRESOBEALVAELS
Ero, BOFEDEOHEEIX M THEESEFEET I I L EAHL TS,

wRE 2

FOFLEE»SORBIBRBELKREEL I L&), THRESRET S, MABETIZERDFR
BECY-E2E&/BTI L1045, LrL, BOFHEGIRBOERHMBETIStheaXih 5> »E
IMNBENTEV, FMRAOHBRBZOLS ARRAZRLAEDOTH D, BEIRBOKRTRE TOM
Mizr&ds,

& 3

FOENFHEIEOKRAGER T A -DICETARLANLE ¢ & T35, TZ2Y 212X ¢ 138
ETHMT 3, koTE=Z) V72253 R MR, ue TEHLENBZHBL u>0), TNDE=FY Y
22 M u)iABOKRTIRIZEL S,

IR 4
RN FOXICEBIOEREPET S,

’E 5

FHE, BOFRBEEOEBEOXIVVIHEREMNIZSZXS>ZLIZ&D., BIEKT &ELUELLN S,
B & BREOILI b - 2F VT A OBIMBAK e, o] THb, cldIL Yy b -T2 Y Y
DKYEE (= level of credit monitoring) T»5%, 5. HEA T3 £ OHNMIMELMIKT, MBEKTH
5, Zhi3rVvyy bt - E2F YU ISOKETHS ¢ LBEDIL Iy b - 24V T 4 THETZS,
SIEMEF (X, a, o) 2= 3TRILUTOEY TH 3,

F(x,,Ac +(1- 2)c' )<AF(x,a,¢) +(1 - A)F(x,a.c)

&

F(x,Aa+(1 —A) )< AF(x,0,c) + (1 - A)F(x,& ,c)

HRFERAF 7 TH 5 & IBELMKTHEIE»S, V-V BEST 5,
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FHEOFRATBIIRFNT, B FIIEEO—B4 ) R0 LOEWFIZ b THRHATRTS 5, #iE
DIVYy b IFVF 4T, ThZEVFERDTFLES S EBAE T TICBIRTEETS 5 A5,
BOWFRBEDFOILI 9 b - EZQ YV IDKETSH S c IZDOWTCIRIBEFARTH L T3,

RE 7
THOEK £F, SLRDFIRELMEFHREOX CRATES X5 1IZHLL, 2 ThnEE
20&9%,

3. Y FOHFINEE  (The seller's expected profit function)
BLEDIRE A BV, 0 FOMBNBEEO—BREETTEUTORD TH B, RORX4 (1) &3
%,

e""j-[(l —b)x —&bp(L — x)|dF(Xot,c) — e " uc -1+ e""b[j:x +&Ep(L- x)dF(i|a,c):| cee (1)

LDORDOF1BIZ(1 — b) DR AMIET 5 7-00F) FOMBFESA 4 7T(1 — b)IZZTHRE ) 27—
AERBY 50080 FOMKHEE. E2HEIFVFOE=2Y vy - a2 b, SI3IHIUMOLE
B, BAHBBEVLWFIL L TR FICHUbIAMiEEEL TV 5,

ZZT, RAMIZERT 37012,

J.xdF(i[a,c):L(l—Lae‘ﬂ") - (2)
EPREhBRA 47 WFE~1447) &£55,

4. RIEDEIHED -0 DT Y FOBBIRTE (The seller's decision to securitize its receivable)

DR THI 2y — X Tid, BESKHENER, FOFRTRTOILY Y VEEAFS
DABHETHD, FOFR, BEUFHEBALBH LIS pRORBZITEIZBE P E S b Eo 4
VY TELETREAS KN, 22T, BRFRFEDFOILI 9 b - 93 UAY FOLRLABERT
ExThE, EIANY - FREEBELS, BOFOILY 9 b - E22 ) U ZDLNLBEWEICIE
BRTE LW ETH B,

4.1. ESNWNY—FE

Lemmal : $ L, $XTDEELAFAEh, BOEREDFOI/L Y 9 b - E=2 Yy FOLALE
BERETELEVES, FOFRLANLC=00DLIATERTETH25, RORTQ)RTC=0L L
BADRTH S, ZHIZE-T, BHR2=— 2 (1 DOEM)IZREEZ LIk S,

e"/‘l:j‘xdF(i,a,O)jl—l - - - (3)
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4.2. BYFOIEHLICH T 208 (V> Ua—RBEY - RH)
Sopranzettild DRI DRI (2004) OH T, FEMFEDHHRL %175 BROFED FORELHBIZD
W, UTOXI Bah&EiT->TwWa,

FOEOZUMY TRLESHEMBELEA5F., 7 V) a3— 28 (HEFARENLZVWED) T,
E=0kL, Va—2R (BEHRENHS) Tl =1 LT, 0 £33 1 2ED(DRIRATS L,

ROESIZEA{LLTE B,

o>0.b

L L
Max e'mj(l — b)xdF(Flet,c) — e uc -1+ e'”’bedF(ﬂa,c)
° 0

Subject to

L

j(l—b)xdﬁ(fc[a,c):u Ce e (a)
0

0<b=1 - -+ (5)

FTEHOMEABLEDIZTIZr T VO REAABATHE, 55V Vo EELD, ¢ DIERDES
25, G)RIBOMNTAFTRELES BT EE2HHRELTWS,

L L L
L(b,c;A)= e [ (1= b)xdF(Flot,c) —e " uc—1+¢ 7" [ brdF(Xoc) + /1( J (1= b)xdF.(Rlac,c) - u)
0 0 0

L. ZOMBEAERLS ZDIZ, b c TRAEITV, 0ETHERDEIITE S,

. L T L o
oL(b,c;A) —er(l —b)J xdF,(_x]a,c) —e“J(l b xdF(f| — J»(l pyra Lol 5120) “(xla c)
dc s X, ° X,
L ~
+e-r,r-"bx af;(fkl,(!) =0
x(
L L L
xdF()?]a, c) xch(ﬂa,c) xdF(i|a,c)
oL(b.c:A) 24 £ +e’y'(c‘([ g '!o‘ -0
ob X X X

ZZT.
L L

0= e X J F(*|o.c), X, —fxdF xjec), X, =J.xchc(f|a,c)
0 0

0

Edde, EREIRDESIZKD,

—e T T 4+eTCR, e E=0 (a)

T _ BT T
e " (1-b)X, . +e"'bX,. =0 (b)



(@) &0
x(e’f e"')——e"cf(
I -x0
X0=—e""cX, c=——
7.7
Xe

(b)Y &n
b+(e cx{+e"‘)7) e R,
e —X0
b= Xel B ~-X0x,,
ot —x6 _ rry —XOx, +Xe
Tor e 2
£oT
b= v—0x
E v gy, OHOLTHENBELRATHEEVL S,
X,

cc

VI-Z2RNZBNWTiE, ¢=1 & LTHEBRIZL TS EbIZUTDESI2ABE LTS,

b= 0[x+p(L-X)]-¢
(x—m{ (1= plet o[+ ple x)J}

5. —ENFIREMRT I L-ORMHEDOTTEZ LV AR EIFITE-0D%E
5.1. /2 )a—X(MR#FKMEL L)BORS

FICEFMLZEO BB LR E ARSI L, UTOLIICERILTEZ & k5,
Max [(1-b)xdF (¥a.c)
Subject to
e""J;(l - b)xdF(x|a,c)—e " uc -1+ e""J;bxdF(ila, c)=K.

LEDOHEEBS DT IV VL RE M EZEATEE, 5770 Y 2BKLL(b. c. MW)IZLTO
&3i2x5,

L
LLi(b,c, A1) = j(l b)xdF, (e, c) 1(e v j (1-b)xdF(¥a,c)—e " uc =1+ [ bxdF(sa,c) - K)
0

ZOMBAR 7eBDIZb & e TAETV, 0&T38RDKIIZLB,

L
— =—|xdF(He,c)- /11[—63""
%=

© t—y

L
xdF(xla,c)+e " j xdF(ia, C):|

o

=|

~

X =Ax0 A= ,
* 9
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L L L
L _(- b)[ xdF,(3lot,c) - A (1= b)e ™" [ xdF(Fler,c) - e u+ be™ [ xdF(Hev.c) | = 0
c 0 o o
ZZThizonTEHeEDD L,
b= ;lée""(u -X)

Ihk gz b ORAIVFELNI,

5.2. Ja—X (fmsmkiEfd) BoBe
BARIEEFHRES S 52 BE»THEOFOMBRACAEIE - T 5, HEHAKESS 584,
E=1LLTHEAS, £=14RATHILIZEHT, BBEAES b 2HEHHL TR,

Max j[l - b(1 - p)) xdF. (%let.c)

Subject to

e”"'f{(l —b)x - bp(L - x)}dF(xlet,c)— e " uc—~1 + €_nr1j{bx +bp(l - x)}dF(Xe,c) = H

0

AMEHERRRICTI VI V2B’ L 2 BAL, 3275V Y 2 B¥ LL: (b, c;A2) i3,

LL,(b,ciA,) = [[1 - b(1 - P)xdF.(Ha,c)+ A,e ™" [{(1- b)x ~ bp(l - x)}dF(Hav.c)

L
—e"uc—1+ e_"'.[{bx +bp(L—-x)}dF(He,c)-H &% %,

0

BEMERDL-DICb & c TRHAEITI &
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kb, Zh&b, bk 3,
PR S 27

P e(x+p(L-%))

Xt e (% —u)

(1- p)x,. - 60, —6x,
ZhiB#Ex b ORIV ELN:,

BhHHIC
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EHRTEZ YV IOBNMEE > T L26, FHEROFBHOEA NI S EHEMT 580
LELLND,

ERTIR, EFANY - FRFETIRETIC BT 2 RMEEOEAR LI OV TORERERNEIZD
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_ 1.0% 0.5%
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42% 1.1%
%D 7 9
7.3% 4.8%
Gk 8 6
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Estimation of Autoregressive Model of ex post
Jump Intensity in the Stock Market

Tadayuki Yonezawa'

1. RUBHIC

BRI EDO R T 7 4 7 1 OB E RSB & S A0 6 2 IZE LT 580 L E¥E TR A LA
RESEMTEES. TaDBY v V7 (MUTF Yump” EEHFRE) T892 55 2L Mbr5, BN
DGARCH (generalized autoregressive conditional heteroscedasticity) 7 /L I381% 4 33 3 D1:
HATHEN, BEBEEHAT B2 00TELFLEHATLNI EAHISR TS, GARCH-JUMP®
FRRBIS LEERDPS, FiladMFEE LIOBBLTER, &2 ATIJUMPEZIEZhE ThHan
SEEENTV— L7 - PR ENTHD . jumpDEREROHHE (intensity ST 3, LIkE
DEEFRFERL) PRHMICELT—ETH5LT580E, AIENTHEETEEDIZAEL ST bH
%, AFBHETEH M BHFRRIX. Chan and Maheu(2002) DARJI (autoregressive conditional
jump intensity) €7 LA ThH B, ARJIIEFAORKBIL. intensity AR LAR (BTER) BFEIC
LSl HRXI/ IAMCESHBMOFHIIE D Zintensity D FREIES 3 v 2 AW
EBUICA->TNBEIETHD, ZOGARCHARIIEFAAH S, kLD HBOETF 4 U7 4 %
BEFICPRITEZAZEMHSMIE TS,

AR TR ZDARJIE 2/ -> T ). Chan and Maheu& 4 Ui - 7= CHKE fjump intensity®
HEETS, B2, BT/ IZ L OFEBIEY 3 v 20RO ICBHTBORBNEROBE+
WO ANS, HARKXAHIZEHOKEKRXHBOB XIS ar o FEE SNBEAMSS . Zhid
%K% jump intensity!Zfi 5 2O EARIEL TS L E L 5h 3, $TIZjump intensityDHEREIZ 7 4
N —FE>TOEN 7408 — 55 FERIGjumpHER & WAEMICHET 5 725, jumps R4
ELEVRTRATYS, LUk o KENEEOjumpit & 3 Bk CERM LK ES5<, Foi
BOEZjump AT HREABATRLS, ThOLA—20RAEL LT, ¥IHh 6 TBIZH, #
MR A Z DOFH 6 & 5K (FILISHEREDF 21%) U LBI B tjumpLi-takd, B
ENEANTIE, EasAdiRicbiI5 a3y HEHEOKMIZEE Y 5 E#%Mjump intensity® B OB
TTFNOHEELERAS,

2. BHTRBOREESAFHECEABETIV
B1id, 1994 1 A4 52004 10AOBIRICE T2 F 3 4 BHHOKBENEEOBH X 4T LT3,
ZIHOMEn k5, L ENBENKELEGL TS, ZORBOBMINEEDFLI20.05%.
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1. b3z AEHEARMINEES1994.1~2004.10

2.1 jump intensity®D N+ X#tE R

B MR Z AREOjumpl X7 Y VAR L EA 5N,

Bt —1E B t ORI(TAabD ¢ B SO jump 2 x B Z AHRIZ, 1S4 —-2F2(>0)&
LT

f(xlA)=e?-2*/x! , x=0,12, (1)

ThHbd, VERLt LB t—n OO n HBT, FHZREH jump A, x @, x B, oo X e-nt1 [
BRIxNh7L35, 0L 2ERMITRD 7 intensity D4 XHER A RUTORTEREhS (H@2
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(1) DORFEFFHA USS= 11948646
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F(p,T—2p) = (SST:;%% =173
FTRLy 2 BBOT - KL S, =ia‘5"* +§bk NAS,, +u, )
H#a0 1 s | =§:akS,_k+u‘ (=)
(") OBEEFHH USS= 11978167
(=) DIEEFHM RSS= 12353161
F(p,T—2p) = %‘% =16.0

72U Sid b I 2 EBHEOKM,. BHAEOME T=2566. 5 Xk¥ p=>5

23 ARJIEFI
HFTIRARMEICELCIETH525, t MO AR AERTIEIZTS, £ 4 13KK 2 DARE
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DI THAIZHET S, HEITRZEFAERBLUTOLEN TH 3,

A= 4+ el + @k + BVDOWH + BVDOWH, (3)

A=t + @l + @b + pVNAS* + 5.VNAS*., (4)
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OHEOHFHRESH TS,

eREfREZAZHaR, bRPS A BVBEEDTH B, EHHEARZLEBLDRIIDNTEH
Bead, HEERIE a R, bRIIHEARESTNE, 2O LR, 2:8HIO L BHEMERE LTRT
RCHHILERTEDTH S,
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DEORERS» 5, c RE d RAIMUDOHEER LD BRTVB Y,



173

R2 ARIEFIOEERE

A A ZHeER. 3ENE COBRMBICESOCHEENICHEE SN, Tabb

A= txatxatxat1)/(4+1)
272U, xiZjumpDEIE A, ¢ ISR (),

b3 2 ORMIZEEY 5 [A] LAEB ~&EE. KETBO ] 134@E~k#Ea,
7 — 2 Ki256258,
VNAS | F 24 5 Z 58I 6T 5 40 HELEOMEHED BRI T (%)
VDOW : & SEIiZ 31T 2 18T B E LR OMEHED BRI (%)
BHEARO LB BEIRRE, *i35 % KETHER, TB( )M tHE, RERKRYZIEHEEEE S,

R o A As VNAS* VNAS*, VDOW#* VDOW:#*.;  R?

a 0.027* 1.069*  —0.227* 3.164*  —0.337 0.813
(2.315) (25.682) (—5.527) (3.306) (—0.348)
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(0.694) (25.120) (—5.324) (3.222)  (1.447)

c 0.026* 1.068*  —0.227*  2.950* 0.813
(2.298)  (25.743) (—5.547) (4.026)

d 0.016 1.059*  —0.216* 5.829* 0.814
(1.300) (25.387) (—5.288) (4.286)

e 0.020 0.868* 3.196*  —0.545 0.802
(1.642)  (41.728) (8.251) (—0.548)

f 0.000 0.857* 5.262* 1.992 0.804
(0.000)  (41.382) (3.399)  (1.265)

g 0.018 0.865* 2.850* 0.802
(1.558)  (42.585) (3.788)

h 0.006 0.863* 6.120* 0.804
(0.473)  (43.147) (4.396)

4. b

FRE, T4 — %Mo jump MEOHEFHRIZE 59, jump 4 EBMICAIBEDARIIET
LOWEL VS —DORMS 5#HR L AL, I 2 HBHOKMEO E%Mjump intensityld 1 §15 7
(Ail) DHOERICENMEREERE > T, B 2872 (B4 OV TIRADHEBERLE, X
512, RKEHATBOEENEYVARIIEFLOHEPERE LTEYTH S, LVSHEBRIN,

(#8%R) REMintensityD N1 XHFERONH
WE jump BIFOBRANE % x1,x0, - X &L, ZhRSH
f(xla)=e -2 /x! , x=0,1,2
ERSTHB 08T 5, BEADHINAME g) = (0<A<®), ADEREE Ao | 11,50, xa)
I =
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LT e e

2,{(,(‘+ ...... +x,+1) . (% +eeee x4 1) (x4 +x,+2)
n+l (n+1)

(i xnn) = A=

ZOBRBHBRERNMNITS A AR B Z & THEERY intensity 485, Thbb

ob/A=0%b

A= (xateeee +x+1) /(n+1)
Lk3,
b=

1) HDjump2E 7 Y VAR D T LIZ{@OBRICE > T3, LALEASBMIZIIR-STY
EnkS5ThsH, b I2ABHEEADEBEICERICH T SBAERS S . jumpBEIBIZXT 5 5D
BEBREETOE, 1 BKRETET Y VAMIZREI LS EBMEIFEHN IS (X (d.f.=3)=
54.45), F3o CHRIBRIZEH I NS, L2 LAAS, intensitylZRR & L I2E{LL 5 5D T,
intensity# —EIZ L2 X FOFAEREIILT L+ AFHAICB AL L0,

2) FRE I EBTRBEMAATHEDIC, FOFYTREIRANELH TS Z LITRERY, §i3
EL0D/MEAERTEVAS IhBEBIRAETE VAR, ZOERBOHRIZONTIRSHORE
FETHB,
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EORMIZ OV TIIIDKBRVHZ RN S B,
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