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Quantitative Analysis of the Behavior of Investment Funds and Their
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WFIEE R OB (J232) : To evaluate the influence of investment funds in Japanese financial
market, I made a database of investment activity of investment funds and used it for a
relevant research. The most notable feature of the database is including “goodwill” data
collected from acquiring firms’ cash flow statements. Preliminary analysis shows some
characteristics of the behavior of the investment funds.
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