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�������������� GARCH-M �!"�#����!�$!%&!�'� 
+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

2/1/2000 56.50  51.17
9/1/2000 52.50  40.9  
16/1/2000 54.50  47.03
23/1/2000 52.50  42  
30/1/2000 52.50  42  
6/2/2000 51.50  39.21
13/2/2000 42.75  23.46
20/2/2000 42.75  23.46 -4275.00 100 
27/2/2000 42.00  22.44 -4200.00 200 
5/3/2000 34.75  15.07 -3475.00 300 
12/3/2000 36.25  21.24 -3625.00 400 
19/3/2000 41.00  37.77 -4100.00 500 
26/3/2000 43.75  45.42
2/4/2000 44.00  46.11
9/4/2000 44.25  46.89
16/4/2000 45.00  49.43
23/4/2000 41.75  39.91
30/4/2000 41.00  37.96
7/5/2000 41.00  37.96
14/5/2000 38.75  31.77
21/5/2000 39.00  33.17
28/5/2000 39.50  36.18
4/6/2000 38.50  32.77
11/6/2000 38.50  32.77
18/6/2000 37.75  29.95
25/6/2000 38.50  36.28
2/7/2000 36.25       27.63
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

9/7/2000 40.75       53.31 -4075.00 600 
16/7/2000 40.00       49.90
23/7/2000 38.75       44.44
30/7/2000 39.00       45.81
6/8/2000 40.50       53.70
13/8/2000 40.50       53.70
20/8/2000 41.25       57.79
27/8/2000 39.00       44.26
3/9/2000 37.50       37.50
10/9/2000 34.25       27.14
17/9/2000 34.50 38.06 27.16 3.56 7.34   28.88 -3450.00 700 
24/9/2000 34.00 39.59 29.44 5.59 4.56   27.37 -3400.00 800 
1/10/2000 34.50 37.50 28.89 3.00 5.61   31.51 -3450.00 900 
8/10/2000 33.25 37.88 29.31 4.63 3.94   27.06

15/10/2000 30.00 35.56 26.77 5.56 3.23   19.01 -3000.00 1000
22/10/2000 31.75 33.73 23.02 1.98 8.73   31.64 -3175.00 1100
29/10/2000 31.75 37.11 25.12 5.36 6.63   31.64
5/11/2000 33.25 35.46 26.87 2.21 6.38   41.97

12/11/2000 33.50 35.56 26.77 2.06 6.73   43.61
19/11/2000 33.50 38.02 28.87 4.52 4.63   43.61
26/11/2000 33.00 37.39 28.61 4.39 4.39   40.56
3/12/2000 32.00 36.91 28.35 4.91 3.65   34.93

10/12/2000 32.25 36.60 27.99 4.35 4.26   37.43
17/12/2000 32.00 36.09 27.41 4.09 4.59   35.84
24/12/2000 32.00 35.16 26.59 3.16 5.41   35.84
31/12/2000 32.00 34.60 26.03 2.60 5.97   35.84

7/1/2001 34.00 34.72 26.13 0.72 7.87   57.88
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

14/1/2001 37.25 38.66 29.57 1.41 7.68   74.38
21/1/2001 36.50 40.83 29.93 4.33 6.57   67.35 40150.00 0 
28/1/2001 36.25 42.84 31.23 6.59 5.02   64.99
4/2/2001 36.00 39.33 30.39 3.33 5.61   62.47
11/2/2001 34.75 38.82 30.24 4.07 4.51   51.02
18/2/2001 32.00 36.95 28.09 4.95 3.91   34.83
25/2/2001 31.50 35.97 25.70 4.47 5.80   32.65
4/3/2001 30.50 35.58 24.71 5.08 5.79   28.54
11/3/2001 30.25 32.49 23.68 2.24 6.57   27.54 -3025.00 100 
18/3/2001 28.75 35.96 27.09 7.21 1.66   22.16 -2875.00 200 
25/3/2001 28.25 31.24 22.46 2.99 5.79   20.61 -2825.00 300 
1/4/2001 28.00 31.81 22.97 3.81 5.03   19.81 -2800.00 400 
8/4/2001 27.00 31.39 22.67 4.39 4.33   16.81 -2700.00 500 
15/4/2001 27.25 31.17 22.41 3.92 4.84   20.30 -2725.00 600 
22/4/2001 27.00 30.23 21.36 3.23 5.64   19.36 -2700.00 700 
29/4/2001 27.25 30.68 22.08 3.43 5.17   23.44 -2725.00 800 
6/5/2001 31.75 31.22 22.63 -0.53 9.12   62.65 -3175.00 900 
13/5/2001 31.50 36.67 25.75 5.17 5.75   60.66
20/5/2001 29.25 38.31 24.93 9.06 4.32   45.60
27/5/2001 30.25 34.76 25.03 4.51 5.22   51.75
3/6/2001 29.00 37.73 26.80 8.73 2.20   44.50
10/6/2001 28.25 34.69 25.61 6.44 2.64   40.57
17/6/2001 28.50 34.44 25.26 5.94 3.24   42.52
24/6/2001 28.00 34.22 25.52 6.22 2.48   39.52
1/7/2001 27.75 32.56 23.86 4.81 3.89   37.98
8/7/2001 28.50 33.59 24.74 5.09 3.76   45.37
15/7/2001 27.25 33.81 25.20 6.56 2.05   36.91
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

22/7/2001 26.75 32.00 23.16 5.25 3.59   33.98
29/7/2001 27.00 33.03 24.10 6.03 2.90   36.87
5/8/2001 27.00 32.97 24.34 5.97 2.66   36.87
12/8/2001 27.25 33.17 24.62 5.92 2.63   40.34
19/8/2001 28.50 33.52 24.96 5.02 3.54   54.71
26/8/2001 30.00 34.46 25.71 4.46 4.29   66.04
2/9/2001 28.75 35.69 26.45 6.94 2.30   53.24
9/9/2001 31.25 34.11 24.76 2.86 6.49   67.69
16/9/2001 22.75 36.35 26.49 13.60 -3.74   30.59
23/9/2001 19.50 33.61 13.83 14.11 5.67 -1950.00 100 24.64
30/9/2001 17.75 34.88 5.68 17.13 12.07   21.98 -1775.00 1000
7/10/2001 18.25 25.78 14.33 7.53 3.92   24.66 -1825.00 1100

14/10/2001 18.00 24.06 14.37 6.06 3.63   24.18 -1800.00 1200
21/10/2001 18.00 23.51 14.90 5.51 3.10   24.18 -1800.00 1300
28/10/2001 18.50 23.42 14.83 4.92 3.67   27.91 -1850.00 1400
4/11/2001 17.50 23.98 15.41 6.48 2.09   25.06 -1750.00 1500

11/11/2001 16.80 23.07 14.35 6.27 2.45   23.16 -1680.00 1600
18/11/2001 16.90 21.57 12.54 4.67 4.36   24.11 -1690.00 1700
25/11/2001 21.60 24.48 15.70 2.88 5.90   54.60 -2160.00 1800
2/12/2001 19.70 27.91 16.65 8.21 3.05   45.99
9/12/2001 19.80 28.37 13.69 8.57 6.11   46.50

16/12/2001 19.10 26.15 16.41 7.05 2.69   43.19
23/12/2001 19.00 25.07 16.41 6.07 2.59   42.68
30/12/2001 19.50 24.32 15.53 4.82 3.97   46.28

6/1/2002 20.20 25.14 16.57 4.94 3.63   51.23
13/1/2002 20.30 24.82 16.17 4.52 4.13   51.95
20/1/2002 20.50 26.23 17.49 5.73 3.01   53.56
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

27/1/2002 28.25 27.45 18.77 -0.80 9.48   81.35
3/2/2002 26.75 38.30 22.22 11.55 4.53 3830.00 0 71.76 48150.00 0 
10/2/2002 31.75 42.49 18.27 10.74 13.48   80.57
17/2/2002 31.50 40.74 28.52 9.24 2.98   79.15
24/2/2002 29.25 41.83 26.96 12.58 2.29   66.87
3/3/2002 31.75 36.88 27.54 5.13 4.21   72.36
10/3/2002 32.25 39.24 28.41 6.99 3.84   73.38
17/3/2002 31.00 39.94 29.79 8.94 1.21   66.33
24/3/2002 30.00 38.33 29.53 8.33 0.47   60.92
31/3/2002 30.25 36.83 27.65 6.58 2.60   61.82
7/4/2002 30.75 37.79 28.80 7.04 1.95   63.74
14/4/2002 30.00 38.05 29.47 8.05 0.53   58.63
21/4/2002 32.25 37.45 28.75 5.20 3.50   67.62
28/4/2002 34.75 39.83 30.41 5.08 4.34   74.67
5/5/2002 34.75 42.71 31.81 7.96 2.94   74.67
12/5/2002 34.75 42.97 32.48 8.22 2.27   74.67
19/5/2002 32.25 40.62 32.06 8.37 0.19   55.95
26/5/2002 34.50 41.37 32.13 6.87 2.37   65.05
2/6/2002 38.00 43.02 32.98 5.02 5.02   74.50
9/6/2002 39.25 45.92 35.92 6.67 3.33   77.06
16/6/2002 45.25 48.13 36.99 2.88 8.26   85.25
23/6/2002 39.75 54.75 40.95 15.00 -1.20   61.88
30/6/2002 40.25 54.04 30.85 13.79 9.40 -4025.00 100 62.95
7/7/2002 40.25 51.52 33.96 11.27 6.29   62.95
14/7/2002 41.75 47.53 38.94 5.78 2.81   66.67
21/7/2002 41.00 49.05 40.27 8.05 0.73   63.02
28/7/2002 37.25 47.57 38.44 10.32 -1.19   47.89
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

4/8/2002 38.00 45.33 34.52 7.33 3.48 -3800.00 200 50.62
11/8/2002 37.25 47.36 34.43 10.11 2.82   47.73
18/8/2002 39.00 44.63 35.38 5.63 3.62   54.70
25/8/2002 39.00 46.74 37.45 7.74 1.55   54.70
1/9/2002 37.00 46.71 37.34 9.71 -0.34   45.47
8/9/2002 33.00 43.93 34.77 10.93 -1.77 -3300.00 300 32.74
15/9/2002 33.50 41.59 29.59 8.09 3.91 -3350.00 400 35.35
22/9/2002 30.25 42.10 28.97 11.85 1.28   27.38
29/9/2002 27.25 38.21 28.05 10.96 -0.80   22.07 -2725.00 100 
6/10/2002 26.25 35.10 22.13 8.85 4.12 -2625.00 500 20.54 -2625.00 200 

13/10/2002 25.50 35.54 24.36 10.04 1.14   19.38 -2550.00 300 
20/10/2002 25.50 32.74 24.04 7.24 1.46   19.38 -2550.00 400 
27/10/2002 29.00 33.89 24.97 4.89 4.03   40.36 -2900.00 500 
3/11/2002 31.50 38.68 28.40 7.18 3.10   50.89

10/11/2002 31.25 40.89 28.45 9.64 2.80   49.87
17/11/2002 32.00 39.30 29.50 7.30 2.50   53.11
24/11/2002 33.25 40.36 31.74 7.11 1.51   58.30
1/12/2002 35.75 41.86 33.02 6.11 2.73   66.77
8/12/2002 36.50 43.87 34.31 7.37 2.19   68.96

15/12/2002 36.50 45.38 35.27 8.88 1.23   68.96
22/12/2002 33.50 45.02 36.33 11.52 -2.83   51.08
29/12/2002 32.50 41.82 31.87 9.32 0.63 -3250.00 600 46.44

5/1/2003 31.75 41.36 29.86 9.61 1.89   43.06
12/1/2003 30.25 39.72 30.99 9.47 -0.74   36.87
19/1/2003 31.00 38.65 29.70 7.65 1.30 -3100.00 700 41.71
26/1/2003 32.50 39.36 30.05 6.86 2.45   50.46
2/2/2003 31.25 41.23 32.40 9.98 -1.15   44.09
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

9/2/2003 31.75 39.00 30.00 7.25 1.75 -3175.00 800 47.17
16/2/2003 29.25 39.74 30.79 10.49 -1.54   35.80
23/2/2003 30.50 36.42 26.83 5.92 3.67 -3050.00 900 43.64
2/3/2003 29.50 41.18 30.42 11.68 -0.92   39.22
9/3/2003 29.50 38.21 27.96 8.71 1.54 -2950.00 1000 39.22
16/3/2003 29.25 37.87 28.31 8.62 0.94   37.94
23/3/2003 31.00 37.02 28.46 6.02 2.54   50.88
30/3/2003 30.75 39.64 30.56 8.89 0.19   49.19
6/4/2003 28.00 39.92 30.31 11.92 -2.31   34.60
13/4/2003 28.75 36.58 26.40 7.83 2.35 -2875.00 1100 40.18
20/4/2003 28.50 38.78 26.91 10.28 1.59   38.90
27/4/2003 26.25 36.12 27.38 9.87 -1.13   29.25
4/5/2003 26.50 34.85 25.66 8.35 0.84 -2650.00 1200 31.43 -2650.00 600 
11/5/2003 28.00 35.93 26.18 7.93 1.82   43.49
18/5/2003 28.50 37.05 28.31 8.55 0.19   47.08
25/5/2003 29.25 36.47 27.55 7.22 1.70   52.31
1/6/2003 28.75 37.80 29.17 9.05 -0.42   48.61
8/6/2003 33.00 37.93 29.07 4.93 3.93 -3300.00 1300 69.65
15/6/2003 37.00 41.51 30.70 4.51 6.30   78.99
22/6/2003 37.25 48.91 34.39 11.66 2.86   79.44 22350 0 
29/6/2003 37.75 47.42 34.81 9.67 2.94   80.43
6/7/2003 40.00 45.58 37.01 5.58 2.99   84.31
13/7/2003 45.75 49.07 39.46 3.32 6.29   90.10
20/7/2003 45.50 57.74 42.03 12.24 3.47   88.47
27/7/2003 46.00 58.81 39.84 12.81 6.16   88.93
3/8/2003 46.75 54.61 45.99 7.86 0.76   89.65
10/8/2003 45.00 55.14 46.41 10.14 -1.41   76.27
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Std. Std. signal signal gain stock
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17/8/2003 45.25 53.48 44.43 8.23 0.82 -4525.00 1400 76.84
24/8/2003 54.00 54.34 45.19 0.34 8.81   88.24
31/8/2003 57.00 69.19 50.11 12.19 6.89   90.16
7/9/2003 57.00 76.90 46.05 19.90 10.95   90.16
14/9/2003 57.50 66.38 56.10 8.88 1.40   90.50
21/9/2003 53.00 66.60 58.02 13.60 -5.02   66.42
28/9/2003 53.50 63.25 51.48 9.75 2.02 -5350.00 1500 67.53
5/10/2003 48.25 65.04 49.93 16.79 -1.68   48.25

12/10/2003 53.00 59.62 47.34 6.62 5.66 -5300.00 1600 60.13
19/10/2003 50.00 66.37 47.56 16.37 2.44   51.51
26/10/2003 50.00 62.82 47.27 12.82 2.73   51.51
2/11/2003 51.50 58.72 47.54 7.22 3.96   55.74
9/11/2003 58.00 61.82 52.86 3.82 5.14   69.17

16/11/2003 57.00 69.74 54.95 12.74 2.05   65.63
23/11/2003 51.00 71.40 51.45 20.40 -0.45   48.48
30/11/2003 49.75 61.83 47.69 12.08 2.06 -4975.00 1700 45.61
7/12/2003 48.75 64.25 44.81 15.50 3.94   43.25

14/12/2003 48.25 58.99 49.93 10.74 -1.68   42.00
21/12/2003 47.50 56.84 47.79 9.34 -0.29 -4750.00 1800 39.99
28/12/2003 45.00 56.72 47.83 11.72 -2.83 -4500.00 1900 33.79

4/1/2004 45.75 54.60 44.97 8.85 0.78 -4575.00 2000 37.16
11/1/2004 48.00 55.57 45.07 7.57 2.93   46.59
18/1/2004 54.50 56.38 47.95 1.88 6.55   64.39
25/1/2004 55.00 67.51 51.41 12.51 3.59   65.42
1/2/2004 49.00 69.66 48.48 20.66 0.52   46.80
8/2/2004 49.50 60.76 47.14 11.26 2.36   48.21
15/2/2004 56.50 62.79 44.00 6.29 12.50   63.79
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

22/2/2004 58.50 67.56 51.09 9.06 7.41   67.06
29/2/2004 60.00 76.29 50.74 16.29 9.26   69.45
7/3/2004 59.50 69.70 59.10 10.20 0.40   67.57
14/3/2004 58.00 67.73 58.58 9.73 -0.58   61.77
21/3/2004 57.50 65.53 56.70 8.03 0.80 -5750.00 2100 59.80
28/3/2004 55.00 66.80 57.81 11.80 -2.81   50.49
4/4/2004 59.00 64.12 54.61 5.12 4.39 -5900.00 2200 61.54
11/4/2004 59.00 69.98 57.27 10.98 1.73   61.54
18/4/2004 62.50 70.73 57.62 8.23 4.88   69.48
25/4/2004 63.00 72.00 62.06 9.00 0.94   70.48
2/5/2004 57.00 71.10 59.68 14.10 -2.68   48.43
9/5/2004 53.00 67.79 55.99 14.79 -2.99 -5300.00 2300 39.03
16/5/2004 51.00 66.43 49.51 15.43 1.49 -5100.00 2400 35.10
23/5/2004 54.00 62.12 49.19 8.12 4.81   44.73
30/5/2004 60.00 66.06 55.02 6.06 4.98   58.83
6/6/2004 55.50 72.22 57.26 16.72 -1.76   48.19
13/6/2004 53.00 71.33 52.05 18.33 0.95 -5300.00 2500 43.19
20/6/2004 54.00 65.04 49.11 11.04 4.89   45.78
27/6/2004 55.50 65.58 53.43 10.08 2.07   49.76
4/7/2004 57.00 65.57 56.16 8.57 0.84   53.68
11/7/2004 56.00 65.14 56.04 9.14 -0.04   50.64
18/7/2004 55.00 64.60 55.37 9.60 -0.37 -5500.00 2600 47.54
25/7/2004 54.00 64.55 55.80 10.55 -1.80 -5400.00 2700 44.39
1/8/2004 52.50 65.10 56.34 12.60 -3.84 -5250.00 2800 39.84
8/8/2004 50.00 62.24 52.44 12.24 -2.44 -5000.00 2900 33.27
15/8/2004 50.00 49.96 49.82 -0.04 0.18 -5000.00 3000 33.27
22/8/2004 48.25 61.33 50.62 13.08 -2.37 144750.00 0 28.84
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Std. Std. signal signal gain stock

RSI 
gain stock

29/8/2004 52.50 57.68 48.62 5.18 3.88 -5250.00 100 48.18 -5250 100 
5/9/2004 52.50 64.36 52.48 11.86 0.02     48.18
12/9/2004 54.00 64.11 50.81 10.11 3.19     54.05
19/9/2004 54.50 62.83 53.90 8.33 0.60     55.97
26/9/2004 52.00 62.25 52.96 10.25 -0.96     45.10
3/10/2004 50.00 61.69 52.62 11.69 -2.62 -5000.00 200 38.25

10/10/2004 50.50 61.39 51.55 10.89 -1.05 -5050.00 300 40.84
17/10/2004 48.75 60.50 50.80 11.75 -2.05 -4875.00 400 34.92
24/10/2004 48.75 55.75 46.72 7.00 2.03 -4875.00 500 34.92
31/10/2004 48.50 56.75 47.20 8.25 1.30     33.99
7/11/2004 47.50 57.80 48.99 10.30 -1.49     30.24

14/11/2004 49.00 56.88 48.24 7.88 0.76 -4900.00 600 41.41
21/11/2004 49.00 58.35 49.34 9.35 -0.34     41.41
28/11/2004 48.50 57.71 48.63 9.21 -0.13 -4850.00 700 38.67
5/12/2004 48.50 58.75 50.13 10.25 -1.63 -4850.00 800 38.67

12/12/2004 49.25 56.55 47.86 7.30 1.39 -4925.00 900 45.84
19/12/2004 50.00 58.73 49.91 8.73 0.09     52.29
26/12/2004 50.50 58.95 49.88 8.45 0.62     56.29

-26870.00 900  7295 0
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2/1/2000 0.74       29.24
9/1/2000 0.67 0.69 0.15 0.02 0.52   22.35 -67.00 100 
16/1/2000 0.59 0.65 0.17 0.06 0.42   17.06 -59.00 200 
23/1/2000 0.69 0.86 0.30 0.17 0.39   38.18 -69.00 300 
30/1/2000 0.68 0.84 0.52 0.16 0.16   37.09
6/2/2000 0.67 0.75 0.59 0.08 0.08   35.91
13/2/2000 0.61 0.66 0.64 0.05 -0.03   29.41
20/2/2000 0.65 0.60 0.58 -0.05 0.07 -65.00 100 38.03 -65.00 400 
27/2/2000 0.59 0.66 0.65 0.07 -0.06 59.00 0 31.40
5/3/2000 0.53 0.59 0.56 0.06 -0.03 -59.00 100 26.14
12/3/2000 0.58 0.53 0.51 -0.05 0.07 -58.00 200 36.39 -58.00 500 
19/3/2000 0.60 0.57 0.55 -0.03 0.05 120.00 0 40.22
26/3/2000 0.55 0.61 0.58 0.06 -0.03   34.27
2/4/2000 0.56 0.54 0.52 -0.02 0.04 -56.00 100 36.44
9/4/2000 0.57 0.55 0.54 -0.02 0.03 57.00 0 38.77
16/4/2000 0.56 0.58 0.56 0.02 0.00   37.19
23/4/2000 0.60 0.56 0.55 -0.04 0.05   47.11
30/4/2000 0.59 0.59 0.58 0.00 0.01   45.06
7/5/2000 0.60 0.59 0.58 -0.01 0.02   47.69
14/5/2000 0.56 0.60 0.59 0.04 -0.03   39.06
21/5/2000 0.57 0.55 0.54 -0.02 0.03 -57.00 100 42.08
28/5/2000 0.52 0.57 0.56 0.05 -0.04 52.00 0 32.72
4/6/2000 0.55 0.52 0.50 -0.03 0.05 -55.00 100 41.70
11/6/2000 0.54 0.55 0.53 0.01 0.01 54.00 0 39.66
18/6/2000 0.60 0.53 0.52 -0.07 0.08   54.91
25/6/2000 0.64 0.60 0.58 -0.04 0.06   62.24
2/7/2000 0.60 0.64 0.60 0.04 0.00   52.41
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Std. Std. signal signal gain stock
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Gain stock

9/7/2000 0.61 0.60 0.59 -0.01 0.02   54.48
16/7/2000 0.64 0.60 0.60 -0.04 0.04   60.45
23/7/2000 0.62 0.65 0.63 0.03 -0.01   54.91
30/7/2000 0.59 0.62 0.61 0.03 -0.02 -59.00 100 47.39
6/8/2000 0.60 0.58 0.57 -0.02 0.03 -60.00 200 50.02
13/8/2000 0.61 0.59 0.59 -0.02 0.02 122.00 0 52.75
20/8/2000 0.59 0.61 0.60 0.02 -0.01   46.85
27/8/2000 0.57 0.58 0.57 0.01 0.00 -57.00 100 41.50
3/9/2000 0.58 0.56 0.55 -0.02 0.03   45.12
10/9/2000 0.60 0.58 0.57 -0.02 0.03 60.00 0 51.97
17/9/2000 0.61 0.60 0.59 -0.01 0.02   55.20
24/9/2000 0.58 0.60 0.59 0.02 -0.01   44.78
1/10/2000 0.59 0.57 0.56 -0.02 0.03 -59.00 100 48.52
8/10/2000 0.56 0.59 0.58 0.03 -0.02 56.00 0 39.31

15/10/2000 0.58 0.56 0.55 -0.02 0.03 -58.00 100 47.04
22/10/2000 0.58 0.58 0.57 0.00 0.01 58.00 0 47.04
29/10/2000 0.59 0.57 0.56 -0.02 0.03   51.18
5/11/2000 0.60 0.59 0.58 -0.01 0.02   55.22

12/11/2000 0.61 0.59 0.58 -0.02 0.03   59.12
19/11/2000 0.60 0.61 0.60 0.01 0.00   53.72
26/11/2000 0.60 0.59 0.59 -0.01 0.01   53.72
3/12/2000 0.60 0.59 0.59 -0.01 0.01   53.72

10/12/2000 0.60 0.59 0.59 -0.01 0.01   53.72
17/12/2000 0.59 0.60 0.59 0.01 0.00   46.23
24/12/2000 0.60 0.58 0.58 -0.02 0.02   53.68
31/12/2000 0.59 0.59 0.59 0.00 0.00   46.28

7/1/2001 0.59 0.58 0.58 -0.01 0.01   46.28
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14/1/2001 0.57 0.58 0.58 0.01 -0.01   33.86
21/1/2001 0.57 0.56 0.56 -0.01 0.01 -57.00 100 33.86
28/1/2001 0.57 0.56 0.56 -0.01 0.01 57.00 0 33.86
4/2/2001 0.57 0.56 0.56 -0.01 0.01   33.86
11/2/2001 0.58 0.56 0.56 -0.02 0.02   46.57
18/2/2001 0.56 0.57 0.56 0.01 0.00   32.26
25/2/2001 0.54 0.55 0.55 0.01 -0.01   23.82
4/3/2001 0.54 0.53 0.53 -0.01 0.01 -54.00 100 23.82 -54.00 600 
11/3/2001 0.53 0.53 0.53 0.00 0.00   20.28 -53.00 700 
18/3/2001 0.49 0.52 0.52 0.03 -0.03   12.04 -49.00 800 
25/3/2001 0.44 0.48 0.48 0.04 -0.04 -44.00 200 7.59 -44.00 900 
1/4/2001 0.45 0.43 0.42 -0.02 0.03 -45.00 300 14.85 -45.00 1000
8/4/2001 0.43 0.45 0.44 0.02 -0.01 129.00 0 12.57 -43.00 1100
15/4/2001 0.44 0.42 0.41 -0.02 0.03 -44.00 100 19.68 -44.00 1200
22/4/2001 0.45 0.43 0.42 -0.02 0.03 45.00 0 26.58 -45.00 1300
29/4/2001 0.44 0.44 0.43 0.00 0.01   24.18 -44.00 1400
6/5/2001 0.47 0.44 0.43 -0.03 0.04   42.21 -47.00 1500
13/5/2001 0.47 0.46 0.45 -0.01 0.02   42.21
20/5/2001 0.61 0.47 0.46 -0.14 0.15   76.67
27/5/2001 0.88 0.63 0.57 -0.25 0.31   89.97 1320.00 0 
3/6/2001 0.99 1.02 0.72 0.03 0.27   92.09
10/6/2001 0.95 1.20 0.77 0.25 0.18   84.59
17/6/2001 0.95 1.01 0.87 0.06 0.08   84.59
24/6/2001 1.10 0.97 0.95 -0.13 0.15   89.05
1/7/2001 1.40 1.16 1.10 -0.24 0.30   93.43
8/7/2001 1.28 1.55 1.26 0.27 0.01   78.35
15/7/2001 1.18 1.43 1.09 0.26 0.09   68.20
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22/7/2001 1.18 1.18 1.15 0.00 0.02   68.20
29/7/2001 1.30 1.19 1.18 -0.11 0.12   73.84
5/8/2001 1.23 1.35 1.31 0.12 -0.08   65.76
12/8/2001 1.50 1.23 1.16 -0.27 0.34 -150.00 100 76.60
19/8/2001 1.60 1.61 1.34 0.01 0.26 160.00 0 79.34
26/8/2001 1.70 1.84 1.34 0.14 0.36   81.80
2/9/2001 1.65 1.81 1.60 0.16 0.05   76.54
9/9/2001 1.60 1.69 1.55 0.09 0.05   71.25
16/9/2001 1.28 1.64 1.63 0.36 -0.36   46.94
23/9/2001 1.28 1.42 1.15 0.14 0.13 -128.00 100 46.94
30/9/2001 1.30 1.51 1.05 0.21 0.25   48.73
7/10/2001 1.28 1.30 1.26 0.02 0.01   46.90

14/10/2001 1.30 1.28 1.24 -0.02 0.06   49.10
21/10/2001 1.30 1.24 1.23 -0.06 0.07 130.00 0 49.10
28/10/2001 1.33 1.30 1.27 -0.02 0.05   51.77
4/11/2001 1.30 1.33 1.30 0.03 0.00   48.82

11/11/2001 1.35 1.30 1.28 -0.05 0.07   54.76
18/11/2001 1.36 1.35 1.34 -0.01 0.02   55.94
25/11/2001 1.39 1.37 1.34 -0.02 0.05   59.60
2/12/2001 1.44 1.39 1.38 -0.05 0.06   65.15
9/12/2001 1.32 1.44 1.41 0.12 -0.09   47.19

16/12/2001 1.40 1.34 1.30 -0.06 0.10 -140.00 100 56.43
23/12/2001 1.40 1.42 1.36 0.02 0.04 140.00 0 56.43
30/12/2001 1.43 1.42 1.37 -0.01 0.06   59.93

6/1/2002 1.40 1.44 1.42 0.04 -0.02   54.84
13/1/2002 1.40 1.38 1.36 -0.02 0.04 -140.00 100 54.84
20/1/2002 1.44 1.41 1.40 -0.03 0.04 144.00 100 60.75
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27/1/2002 1.51 1.44 1.42 -0.07 0.09   68.96
3/2/2002 1.52 1.52 1.49 0.00 0.03   69.99
10/2/2002 1.79 1.52 1.49 -0.27 0.30   85.27
17/2/2002 2.33 1.89 1.68 -0.44 0.65   93.23
24/2/2002 2.07 2.89 1.76 0.82 0.31   71.71
3/3/2002 2.20 2.76 1.38 0.56 0.82   75.03
10/3/2002 2.19 2.30 2.08 0.11 0.11   74.26
17/3/2002 2.02 2.36 2.09 0.34 -0.07   61.75
24/3/2002 2.27 2.12 2.06 -0.15 0.21 -227.00 100 70.25
31/3/2002 2.38 2.31 2.14 -0.07 0.24 238.00 0 73.27
7/4/2002 2.50 2.52 2.26 0.02 0.24   76.29
14/4/2002 3.00 2.60 2.38 -0.40 0.62   84.65
21/4/2002 2.90 3.36 2.56 0.46 0.34   78.28
28/4/2002 2.93 3.51 2.32 0.59 0.61   78.74
5/5/2002 3.10 2.96 2.91 -0.14 0.19   81.86
12/5/2002 3.35 3.18 3.03 -0.17 0.32   85.38
19/5/2002 3.25 3.57 3.26 0.32 -0.01   78.35
26/5/2002 3.30 3.40 3.06 0.10 0.24 -330.00 100 79.33
2/6/2002 3.50 3.33 3.25 -0.17 0.25 350.00 0 82.91
9/6/2002 3.60 3.61 3.41 0.01 0.19   84.46
16/6/2002 3.78 3.76 3.49 -0.02 0.28   86.87
23/6/2002 3.60 3.82 3.65 0.22 -0.05   73.70
30/6/2002 3.60 3.69 3.51 0.09 0.09 -360.00 100 73.70
7/7/2002 3.58 3.64 3.60 0.07 -0.02   71.63
14/7/2002 3.63 3.58 3.57 -0.04 0.06 -363.00 200 73.35
21/7/2002 3.55 3.64 3.63 0.09 -0.08 710.00 0 66.37
28/7/2002 3.38 3.53 3.50 0.16 -0.13 -338.00 100 52.84
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4/8/2002 3.60 3.39 3.34 -0.21 0.26 -360.00 200 63.79
11/8/2002 3.43 3.69 3.48 0.26 -0.05 686.00 0 52.79
18/8/2002 3.55 3.56 3.28 0.01 0.27 -355.00 100 58.66
25/8/2002 3.53 3.59 3.46 0.06 0.06   57.03
1/9/2002 3.55 3.56 3.42 0.01 0.13   58.37
8/9/2002 3.33 3.59 3.56 0.26 -0.23   44.08
15/9/2002 3.30 3.37 3.21 0.07 0.09 -330.00 200 42.74
22/9/2002 3.40 3.41 3.21 0.01 0.19   49.79
29/9/2002 3.38 3.42 3.36 0.04 0.02   48.08
6/10/2002 3.55 3.41 3.33 -0.14 0.22   59.35

13/10/2002 3.58 3.55 3.45 -0.02 0.12 720.00 0 60.75
20/10/2002 3.45 3.66 3.47 0.21 -0.02   50.66
27/10/2002 3.53 3.48 3.42 -0.04 0.10 -350.00 100 55.75
3/11/2002 3.66 3.53 3.49 -0.13 0.17 370.00 0 63.55

10/11/2002 3.62 3.73 3.62 0.11 0.00   59.94
17/11/2002 3.66 3.68 3.56 0.02 0.10   62.41
24/11/2002 3.72 3.64 3.62 -0.08 0.10   66.03
1/12/2002 3.78 3.74 3.69 -0.04 0.09   69.43
8/12/2002 3.94 3.82 3.76 -0.12 0.18   76.62

15/12/2002 3.84 3.97 3.87 0.13 -0.03   65.50
22/12/2002 3.84 3.90 3.77 0.06 0.07 -384.00 100 65.50
29/12/2002 3.90 3.85 3.83 -0.05 0.07   69.09

5/1/2003 3.84 3.91 3.89 0.07 -0.05 384.00 0 61.69
12/1/2003 3.44 3.86 3.84 0.42 -0.40 -344.00 100 33.84
19/1/2003 3.58 3.59 3.25 0.01 0.33 -358.00 200 44.04
26/1/2003 3.62 3.91 3.22 0.29 0.40   46.75
2/2/2003 3.66 3.74 3.49 0.08 0.17   49.56
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9/2/2003 3.40 3.69 3.59 0.29 -0.19   35.49
16/2/2003 3.36 3.39 3.26 0.03 0.10 -336.00 300 33.79
23/2/2003 3.38 3.46 3.29 0.08 0.09   35.57
2/3/2003 3.60 3.39 3.36 -0.21 0.24   51.99
9/3/2003 3.50 3.67 3.52 0.17 -0.02 1050.00 0 45.86
16/3/2003 3.38 3.57 3.34 0.19 0.04 -338.00 100 39.42
23/3/2003 3.70 3.38 3.37 -0.32 0.33   57.69
30/3/2003 3.68 3.82 3.56 0.14 0.12 368.00 0 56.46
6/4/2003 3.72 3.92 3.48 0.20 0.24   58.50
13/4/2003 4.00 3.71 3.68 -0.29 0.32   69.89
20/4/2003 4.12 4.11 3.84 -0.01 0.28   73.49
27/4/2003 4.14 4.40 3.91 0.26 0.23   74.08
4/5/2003 4.50 4.21 4.05 -0.29 0.45   82.33
11/5/2003 5.35 4.69 4.29 -0.66 1.06   90.53
18/5/2003 5.60 6.65 4.12 1.05 1.48   91.82
25/5/2003 6.60 7.39 3.83 0.79 2.77   94.98
1/6/2003 6.50 8.47 4.71 1.97 1.79   90.93
8/6/2003 6.40 9.27 3.81 2.87 2.59   86.67
15/6/2003 7.05 6.57 6.46 -0.48 0.59   90.13
22/6/2003 7.50 7.46 6.69 -0.04 0.81   91.83
29/6/2003 7.30 8.55 6.72 1.25 0.58   84.39
6/7/2003 8.30 7.84 6.72 -0.46 1.58   89.36
13/7/2003 9.00 9.75 6.78 0.75 2.22   91.54
20/7/2003 9.80 12.45 5.69 2.65 4.11   93.34
27/7/2003 10.00 12.62 7.09 2.62 2.91   93.72
3/8/2003 10.10 12.11 7.77 2.01 2.33   93.93
10/8/2003 10.90 10.74 9.74 -0.16 1.16   95.32
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17/8/2003 12.30 11.95 10.05 -0.35 2.25   96.80
24/8/2003 13.60 15.83 8.96 2.23 4.64   97.61
31/8/2003 15.00 20.03 7.19 5.03 7.81   98.18
7/9/2003 14.70 22.74 7.29 8.04 7.41   92.70
14/9/2003 15.00 20.84 8.74 5.84 6.26   93.14
21/9/2003 15.30 15.63 14.73 0.33 0.57   93.59
28/9/2003 18.60 16.22 14.71 -2.38 3.89   96.49
5/10/2003 17.60 30.53 7.06 12.93 10.54   83.29

12/10/2003 22.80 37.90 -2.81 15.10 25.61   90.82
19/10/2003 26.00 62.52 -16.88 36.52 42.88   93.05
26/10/2003 25.00 111.85 -59.83 86.85 84.83   85.57
2/11/2003 30.25 58.56 -7.66 28.31 37.91   90.29
9/11/2003 34.00 66.21 -6.08 32.21 40.08   92.36

16/11/2003 32.50 122.05 -52.51 89.55 85.01   84.11
23/11/2003 31.00 78.44 -12.52 47.44 43.52   76.25
30/11/2003 33.50 32.68 29.00 -0.82 4.50   79.87
7/12/2003 39.00 44.58 23.82 5.58 15.18   85.48

14/12/2003 39.50 85.75 -6.61 46.25 46.11   85.89
21/12/2003 38.50 92.99 -14.68 54.49 53.18   80.61
28/12/2003 37.00 40.51 35.89 3.51 1.11   72.85

4/1/2004 39.00 38.91 35.85 -0.09 3.15   76.35
11/1/2004 45.25 44.97 34.43 -0.28 10.82   83.86
18/1/2004 47.75 89.46 1.00 41.71 46.75   85.92
25/1/2004 47.75 126.91 -31.63 79.16 79.38   85.92
1/2/2004 42.00 74.31 20.81 32.31 21.19   61.75
8/2/2004 44.50 70.90 13.56 26.40 30.94   66.48
15/2/2004 46.25 97.38 -6.76 51.13 53.01   69.53
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22/2/2004 45.00 69.81 23.41 24.81 21.59   64.69
29/2/2004 44.00 54.06 35.95 10.06 8.05   60.78
7/3/2004 41.25 44.73 41.61 3.48 -0.36   51.00
14/3/2004 39.00 45.25 37.90 6.25 1.10 -3900.00 100 44.28
21/3/2004 36.50 50.13 28.12 13.63 8.38   37.88
28/3/2004 38.00 50.49 22.02 12.49 15.98   43.53
4/4/2004 39.00 52.00 23.68 13.00 15.32   47.23
11/4/2004 39.25 52.49 24.92 13.24 14.33   48.20
18/4/2004 39.00 46.12 31.59 7.12 7.41   47.19
25/4/2004 35.50 41.42 35.78 5.92 -0.28   35.27
2/5/2004 32.00 45.05 26.45 13.05 5.55 -3200.00 200 27.31
9/5/2004 30.50 58.47 5.85 27.97 24.65   24.57 -3050.00 100 
16/5/2004 27.50 50.93 10.21 23.43 17.29   19.95 -2750.00 200 
23/5/2004 30.00 34.69 20.33 4.69 9.67   32.21 -3000.00 300 
30/5/2004 32.00 48.94 10.12 16.94 21.88   40.61
6/6/2004 30.00 58.35 4.52 28.35 25.48   35.53
13/6/2004 27.50 48.98 10.51 21.48 16.99   30.10
20/6/2004 27.00 30.22 23.85 3.22 3.15   29.08
27/6/2004 29.75 31.77 22.94 2.02 6.81   41.68
4/7/2004 32.75 38.34 21.87 5.59 10.88   52.34
11/7/2004 36.50 56.93 8.12 20.43 28.38   62.29
18/7/2004 32.75 78.91 -6.60 46.16 39.35   50.20
25/7/2004 32.25 81.06 -15.60 48.81 47.85   48.75
1/8/2004 31.00 43.24 21.95 12.24 9.05   44.98
8/8/2004 30.50 33.38 29.38 2.88 1.12   43.44
15/8/2004 29.50 33.63 28.52 4.13 0.98   40.24
22/8/2004 30.25 31.65 26.32 1.40 3.93   43.82
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29/8/2004 33.00 35.93 24.41 2.93 8.59   55.17
5/9/2004 33.50 48.38 17.13 14.88 16.37   56.99
12/9/2004 34.50 54.75 11.97 20.25 22.53   60.68
19/9/2004 40.50 41.74 26.77 1.24 13.73   75.33
26/9/2004 40.50 95.88 -14.53 55.38 55.03   75.33 12150.00 0 
3/10/2004 41.50 125.15 -43.33 83.65 84.83   77.21

10/10/2004 46.25 48.31 34.89 2.06 11.36   83.93
17/10/2004 39.25 82.41 10.41 43.16 28.84   55.89
24/10/2004 37.25 129.37 -49.05 92.12 86.30   50.35
31/10/2004 34.25 110.19 -35.76 75.94 70.01   42.97
7/11/2004 34.50 40.52 28.14 6.02 6.36   43.76

14/11/2004 37.25 40.13 30.22 2.88 7.03   52.19
21/11/2004 37.00 43.24 29.12 6.24 7.88   51.39
28/11/2004 36.25 49.28 23.84 13.03 12.41   48.77
5/12/2004 39.00 38.79 32.81 -0.21 6.19   57.84

12/12/2004 36.25 52.30 25.73 16.05 10.52 7250.00 0 48.03
19/12/2004 35.50 64.15 8.94 28.65 26.56   45.60
26/12/2004 35.75 44.40 26.82 8.65 8.93   46.64

251.00 0 3884.00 0
#*+,�: .���	/���0 ÅÔ¢ÊÔ·¸Ô ìÁËÒÇÔ·ÂÒÅÑÂàªÕÂ§ãËÁè
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2/1/2000 1.00       42.34
9/1/2000 1.00 1.62 0.62 0.62 0.38   42.34
23/1/2000 1.20 1.60 0.60 0.40 0.60   58.31
30/1/2000 1.18 1.79 0.61 0.61 0.56   56.07
6/2/2000 1.20 1.39 0.96 0.19 0.24   57.94
13/2/2000 1.15 1.21 1.19 0.06 -0.04   52.77
20/2/2000 1.25 1.16 1.14 -0.09 0.11 -125.00 100 60.83
27/2/2000 1.15 1.29 1.21 0.14 -0.06 115.00 0 50.82
5/3/2000 1.10 1.19 1.11 0.09 -0.01 -110.00 100 46.41
12/3/2000 1.00 1.12 1.08 0.12 -0.08 -100.00 200 38.67
19/3/2000 1.03 1.03 0.97 0.01 0.06 -103.00 300 41.49
26/3/2000 1.00 1.04 1.01 0.04 -0.01   39.40
2/4/2000 1.03 1.01 0.99 -0.02 0.03 -103.00 400 42.72
9/4/2000 1.00 1.03 1.02 0.03 -0.02 400.00 0 40.18
16/4/2000 1.13 1.01 0.99 -0.12 0.13 -113.00 100 55.47
23/4/2000 1.00 1.18 1.07 0.18 -0.07   42.84
30/4/2000 1.05 1.07 0.93 0.02 0.12 -105.00 200 48.27
7/5/2000 1.05 1.08 1.02 0.03 0.03   48.27
14/5/2000 1.15 1.06 1.04 -0.09 0.11   58.73
21/5/2000 1.03 1.19 1.11 0.16 -0.09 206.00 0 45.47
28/5/2000 1.00 1.09 0.96 0.09 0.04 -100.00 100 43.22
4/6/2000 0.97 1.06 1.02 0.09 -0.05   40.45
11/6/2000 1.00 0.98 0.95 -0.02 0.05 -100.00 200 44.55
18/6/2000 1.00 1.02 0.99 0.02 0.01 200.00 0 44.55
25/6/2000 1.03 1.00 0.98 -0.03 0.04   48.49
2/7/2000 1.00 1.05 1.04 0.05 -0.04   44.82
9/7/2000 1.03 0.99 0.97 -0.03 0.06 -103.00 100 49.25
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16/7/2000 1.08 1.03 1.00 -0.05 0.07 108.00 0 57.19
23/7/2000 1.28 1.08 1.03 -0.20 0.24   75.14
30/7/2000 1.10 1.47 1.09 0.37 0.01   52.79
6/8/2000 1.00 1.27 0.92 0.27 0.08   44.14
13/8/2000 1.03 1.06 0.95 0.04 0.08   46.66
20/8/2000 1.28 1.04 1.00 -0.24 0.27   64.93
27/8/2000 1.30 1.55 1.05 0.25 0.25   66.27
3/9/2000 1.50 1.40 1.15 -0.10 0.35   75.03
10/9/2000 1.40 1.73 1.29 0.33 0.11   65.25
17/9/2000 1.20 1.53 1.27 0.33 -0.07   50.16
24/9/2000 1.05 1.34 1.10 0.29 -0.05 -105.00 100 41.80
1/10/2000 1.10 1.16 0.89 0.06 0.21 -110.00 200 45.30
8/10/2000 0.98 1.17 1.02 0.19 -0.04   38.83

15/10/2000 1.18 1.02 0.91 -0.16 0.26 -118.00 300 51.76
22/10/2000 1.18 1.38 0.99 0.20 0.19 354.00 0 51.76
29/10/2000 1.05 1.26 1.09 0.21 -0.04   43.85
5/11/2000 1.00 1.10 1.01 0.10 -0.01 -100.00 100 40.96

12/11/2000 0.99 1.02 0.96 0.03 0.03 -99.00 200 40.34
19/11/2000 1.00 1.01 0.99 0.01 0.01   41.36
26/11/2000 0.98 1.02 1.01 0.04 -0.03   39.80
3/12/2000 1.03 1.03 1.02 0.00 0.01 -103.00 300 45.17

10/12/2000 0.98 0.99 0.98 0.01 0.00   40.95
17/12/2000 1.05 0.96 0.96 -0.09 0.09   49.43
24/12/2000 1.08 1.09 1.02 0.01 0.05 324.00 0 52.25
31/12/2000 1.08 1.15 1.11 0.07 -0.03   52.25

7/1/2001 1.08 1.09 1.06 0.01 0.01 -108.00 100 52.25
14/1/2001 1.08 1.13 1.11 0.05 -0.04   52.25
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21/1/2001 1.08 1.06 1.04 -0.01 0.03 -108.00 200 52.25
28/1/2001 1.08 1.04 1.03 -0.03 0.05 216.00 0 52.25
4/2/2001 1.10 1.05 1.03 -0.05 0.07   57.81
11/2/2001 1.10 1.14 1.09 0.04 0.01   57.81
18/2/2001 1.10 1.09 1.07 -0.01 0.03   57.81
25/2/2001 1.18 1.15 1.14 -0.03 0.04   72.54
4/3/2001 1.03 1.18 1.16 0.16 -0.14   40.17
11/3/2001 1.03 1.08 0.92 0.05 0.10 -103.00 100 40.17
18/3/2001 1.05 1.06 0.97 0.01 0.08   45.56
25/3/2001 1.10 1.06 1.04 -0.04 0.06   54.93
1/4/2001 1.08 1.12 1.08 0.04 -0.01 108.00 0 49.97
8/4/2001 1.08 1.08 1.06 0.00 0.02 -108.00 100 49.97
15/4/2001 1.08 1.08 1.07 0.00 0.00   49.97
22/4/2001 1.08 1.08 1.07 0.00 0.00   49.97
29/4/2001 1.10 1.10 1.09 0.00 0.01   56.87
6/5/2001 1.10 1.11 1.10 0.01 0.00   56.87
13/5/2001 1.10 1.09 1.09 -0.01 0.01   56.87
20/5/2001 1.13 1.10 1.10 -0.02 0.03 113.00 0 64.42
27/5/2001 1.23 1.12 1.11 -0.10 0.12   80.31
3/6/2001 1.33 1.28 1.18 -0.05 0.15   87.01
10/6/2001 1.25 1.40 1.27 0.15 -0.02   67.22
17/6/2001 1.28 1.30 1.22 0.03 0.05 -128.00 100 69.86
24/6/2001 1.28 1.28 1.26 0.01 0.02   69.86
1/7/2001 1.28 1.28 1.28 0.01 0.00   69.86
8/7/2001 1.50 1.28 1.28 -0.22 0.22   85.73
15/7/2001 1.50 1.65 1.29 0.15 0.21 150.00 0 85.73
22/7/2001 1.48 1.60 1.41 0.13 0.07   79.53
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29/7/2001 1.50 1.49 1.47 -0.01 0.03   81.11
5/8/2001 1.45 1.52 1.51 0.07 -0.06   68.88
12/8/2001 1.85 1.46 1.43 -0.39 0.42 -185.00 100 86.99
19/8/2001 1.75 2.46 1.24 0.71 0.51 175.00 0 74.49
26/8/2001 1.90 2.05 1.45 0.15 0.45   79.57
2/9/2001 1.80 2.03 1.77 0.23 0.03   68.99
9/9/2001 1.80 1.88 1.72 0.08 0.08   68.99
16/9/2001 1.60 1.81 1.79 0.21 -0.19   50.96
23/9/2001 1.38 1.73 1.47 0.36 -0.09 -138.00 100 38.05
30/9/2001 1.38 1.59 1.17 0.21 0.20 -138.00 200 38.05
7/10/2001 1.40 1.47 1.32 0.07 0.08   40.29

14/10/2001 1.40 1.42 1.41 0.02 -0.01   40.29
21/10/2001 1.40 1.39 1.38 -0.01 0.02 -140.00 300 40.29
28/10/2001 1.40 1.41 1.40 0.01 0.00 420.00 0 40.29
4/11/2001 1.35 1.40 1.40 0.05 -0.05   35.72

11/11/2001 1.40 1.36 1.34 -0.04 0.06 -140.00 100 43.16
18/11/2001 1.40 1.46 1.43 0.06 -0.03 140.00 0 43.16
25/11/2001 1.46 1.42 1.39 -0.04 0.07 -146.00 100 52.04
2/12/2001 1.80 1.47 1.44 -0.33 0.36 180.00 0 76.27
9/12/2001 1.55 2.25 1.35 0.70 0.20   53.39

16/12/2001 1.37 1.91 1.17 0.54 0.20   42.73
23/12/2001 1.36 1.59 1.32 0.23 0.04   42.19
30/12/2001 1.43 1.39 1.29 -0.04 0.14   47.54

6/1/2002 1.38 1.51 1.41 0.13 -0.03   44.18
13/1/2002 1.39 1.40 1.32 0.01 0.07 -139.00 100 45.07
20/1/2002 1.41 1.41 1.37 0.00 0.04   47.04
27/1/2002 1.42 1.38 1.36 -0.04 0.06   48.11
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

3/2/2002 1.35 1.39 1.36 0.04 -0.01 135.00 0 41.35
10/2/2002 1.48 1.36 1.34 -0.12 0.14 -148.00 100 54.92
17/2/2002 1.73 1.55 1.41 -0.18 0.32 173.00 0 70.22
24/2/2002 1.71 2.01 1.44 0.30 0.27   68.08
3/3/2002 1.81 1.84 1.59 0.03 0.22   72.84
10/3/2002 1.79 1.86 1.76 0.07 0.03   70.42
17/3/2002 1.72 1.81 1.75 0.09 -0.03   62.08
24/3/2002 1.74 1.74 1.72 0.00 0.02 -174.00 100 63.51
31/3/2002 1.70 1.74 1.72 0.04 -0.02   58.44
7/4/2002 1.89 1.72 1.71 -0.17 0.18 -189.00 200 71.08
14/4/2002 1.92 2.08 1.84 0.16 0.08 384.00 0 72.60
21/4/2002 1.90 1.93 1.81 0.03 0.09   69.78
28/4/2002 2.03 1.88 1.86 -0.15 0.17   76.60
5/5/2002 2.05 2.12 1.90 0.07 0.15   77.50
12/5/2002 2.09 2.13 2.00 0.04 0.09   79.33
19/5/2002 2.11 2.09 2.06 -0.02 0.05   80.26
26/5/2002 2.23 2.13 2.10 -0.10 0.13   84.95
2/6/2002 2.24 2.29 2.18 0.05 0.06   85.28
9/6/2002 2.31 2.28 2.22 -0.03 0.09   87.53
16/6/2002 2.33 2.33 2.28 0.00 0.05   88.13
23/6/2002 2.27 2.37 2.34 0.10 -0.07   75.59
30/6/2002 2.25 2.35 2.29 0.10 -0.04 -225.00 100 71.67
7/7/2002 2.00 2.27 2.22 0.27 -0.22 -200.00 200 40.99
14/7/2002 1.81 2.22 1.81 0.41 0.00 -181.00 300 29.80
21/7/2002 1.83 2.02 1.60 0.19 0.23   32.05 -183.00 100 
28/7/2002 1.62 1.88 1.75 0.26 -0.13   23.08
4/8/2002 1.70 1.75 1.50 0.05 0.20 -170.00 400 31.51 -170.00 200 
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Std. Std. signal signal gain stock

RSI 
gain stock

11/8/2002 1.72 1.79 1.60 0.07 0.12   33.61
18/8/2002 1.80 1.78 1.73 -0.02 0.07   41.83
25/8/2002 1.75 1.81 1.78 0.06 -0.03 700.00 0 38.40
1/9/2002 1.70 1.77 1.74 0.07 -0.04 -170.00 100 35.08
8/9/2002 1.97 1.75 1.72 -0.22 0.25 -197.00 200 57.81
15/9/2002 1.82 2.19 1.76 0.37 0.06 364.00 0 47.21
22/9/2002 1.66 1.98 1.66 0.32 0.00   38.52
29/9/2002 1.71 1.76 1.57 0.05 0.14   42.35
6/10/2002 1.73 1.78 1.68 0.05 0.05   43.96

13/10/2002 1.78 1.74 1.72 -0.04 0.06   48.14
20/10/2002 1.82 1.81 1.78 -0.01 0.04   51.48
27/10/2002 1.80 1.84 1.81 0.04 -0.01   49.63
3/11/2002 1.78 1.79 1.78 0.01 0.00 -178.00 100 47.66

10/11/2002 1.85 1.77 1.76 -0.08 0.09   54.89
17/11/2002 1.75 1.83 1.77 0.08 -0.02 175.00 0 44.71
24/11/2002 1.71 1.73 1.69 0.02 0.02 -171.00 100 41.19
1/12/2002 1.75 1.72 1.71 -0.03 0.04   46.09
8/12/2002 1.78 1.72 1.70 -0.06 0.08 178.00 0 49.72

15/12/2002 2.20 1.82 1.77 -0.38 0.43   75.91
22/12/2002 2.00 2.82 1.59 0.82 0.41   59.02 400.00 0 
29/12/2002 2.00 2.38 1.64 0.38 0.36   59.02

5/1/2003 1.98 2.04 1.95 0.06 0.03   57.32
12/1/2003 1.90 1.97 1.96 0.07 -0.06   50.60
19/1/2003 1.98 1.97 1.93 -0.01 0.05 -198.00 100 56.49
26/1/2003 2.25 1.96 1.93 -0.29 0.32   70.28
2/2/2003 2.19 2.56 1.87 0.37 0.32 219.00 0 65.00
9/2/2003 2.31 2.36 2.04 0.05 0.27   70.17
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

16/2/2003 2.38 2.38 2.24 0.00 0.14   72.87
23/2/2003 2.58 2.45 2.33 -0.12 0.25   78.98
2/3/2003 2.60 2.74 2.42 0.14 0.18   79.66
9/3/2003 2.20 2.67 2.52 0.47 -0.32   49.93
16/3/2003 2.40 2.71 1.69 0.31 0.71 -240.00 100 58.80
23/3/2003 2.40 2.87 1.96 0.47 0.44   58.80
30/3/2003 2.45 2.50 2.28 0.05 0.17   61.09
6/4/2003 2.75 2.48 2.42 -0.27 0.33   71.92
13/4/2003 2.78 3.11 2.41 0.33 0.37 278.00 0 72.65
20/4/2003 3.10 2.96 2.61 -0.14 0.49   80.34
27/4/2003 3.28 3.59 2.77 0.32 0.50   83.26
4/5/2003 3.25 3.49 2.98 0.24 0.27   81.27
11/5/2003 3.48 3.29 3.21 -0.19 0.27   85.00
18/5/2003 3.48 3.68 3.26 0.21 0.21   85.00
25/5/2003 4.08 3.56 3.36 -0.51 0.72   91.21
1/6/2003 4.08 5.50 2.66 1.43 1.41   91.21
8/6/2003 4.38 4.83 3.44 0.45 0.93   93.11
15/6/2003 4.35 4.68 4.06 0.33 0.29   91.21
22/6/2003 4.68 4.52 4.23 -0.16 0.45   93.27
29/6/2003 4.65 5.07 4.31 0.42 0.34   91.37
6/7/2003 6.25 4.87 4.51 -1.38 1.74   96.55
13/7/2003 6.25 15.14 -2.63 8.89 8.88   96.55
20/7/2003 7.15 10.51 1.83 3.36 5.32   97.62
27/7/2003 6.90 11.61 2.77 4.71 4.13   88.79
3/8/2003 7.00 9.05 4.74 2.05 2.26   89.24
10/8/2003 8.10 7.19 6.83 -0.91 1.27   92.87
17/8/2003 11.60 12.60 3.72 1.00 7.88   96.81
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

24/8/2003 11.00 58.60 -35.39 47.60 46.39   87.27
31/8/2003 11.20 32.46 -10.34 21.26 21.54   87.73
7/9/2003 11.60 11.93 10.51 0.33 1.09   88.69
14/9/2003 12.20 12.59 10.62 0.39 1.58   90.03
21/9/2003 1.25 14.10 10.39 12.85 -9.14   25.74
28/9/2003 15.00 16.00 10.52 1.00 4.48 -1500.00 100 63.50
5/10/2003 14.50 15.50 13.20 1.00 1.30   62.17

12/10/2003 17.40 18.30 14.70 0.90 2.70   66.81
19/10/2003 18.80 19.60 16.80 0.80 2.00   68.94
26/10/2003 18.60 19.00 17.70 0.40 0.90   68.22
2/11/2003 21.50 24.64 12.68 3.14 8.82   72.94
9/11/2003 26.25 30.46 10.58 4.21 15.67   78.87

16/11/2003 26.25 28.49 10.23 2.24 16.02   78.87
23/11/2003 24.40 70.37 17.87 45.97 6.53   70.82
30/11/2003 26.00 31.91 17.28 5.91 8.72   73.52
7/12/2003 34.00 38.06 13.83 4.06 20.17   82.73

14/12/2003 34.00 37.82 32.96 3.82 1.04   82.73
21/12/2003 32.25 33.27 31.84 1.02 0.41   75.12
28/12/2003 31.50 40.23 25.65 8.73 5.85   71.85

4/1/2004 35.00 39.70 23.05 4.70 11.95   77.19
11/1/2004 42.50 88.62 -18.57 46.12 61.07   84.48
18/1/2004 47.00 52.75 46.38 5.75 0.62   87.29
25/1/2004 49.50 52.71 47.13 3.21 2.37   88.61
1/2/2004 37.00 39.61 36.85 2.61 0.15   55.38
8/2/2004 44.25 46.49 42.73 2.24 1.52   64.33
15/2/2004 46.00 50.02 42.86 4.02 3.14   66.22
22/2/2004 44.25 49.75 37.66 5.50 6.59   62.41
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

29/2/2004 45.25 69.52 19.53 24.27 25.72   63.78
7/3/2004 43.25 54.14 36.28 10.89 6.97   58.82
14/3/2004 43.00 56.65 30.99 13.65 12.01   58.17
21/3/2004 39.25 50.39 37.52 11.14 1.73   48.80
28/3/2004 38.00 112.23 -33.85 74.23 71.85   45.95
4/4/2004 40.00 73.42 1.84 33.42 38.16   51.21
11/4/2004 40.75 67.65 12.91 26.90 27.84   53.18
18/4/2004 40.75 57.30 27.43 16.55 13.32   53.18
25/4/2004 37.00 48.40 33.09 11.40 3.91   41.91
2/5/2004 32.00 84.45 -11.24 52.45 43.24   31.61
9/5/2004 31.00 34.26 28.04 3.26 2.96   29.91
16/5/2004 29.25 60.62 2.83 31.37 26.42   26.99 -2925.00 100 
23/5/2004 30.75 46.73 14.77 15.98 15.98   33.43 -3075.00 200 
30/5/2004 33.00 39.44 23.84 6.44 9.16   42.24
6/6/2004 31.75 41.95 25.00 10.20 6.75   38.94
13/6/2004 30.00 41.99 17.38 11.99 12.62   34.57
20/6/2004 30.25 35.88 25.92 5.63 4.33   35.76
27/6/2004 32.50 32.02 29.23 -0.48 3.27   45.95
4/7/2004 34.75 45.82 18.24 11.07 16.51 3475.00 0 54.31
11/7/2004 37.75 71.95 -2.16 34.20 39.91   63.10
18/7/2004 35.25 88.94 -14.23 53.69 49.48   53.25
25/7/2004 34.75 62.14 8.03 27.39 26.72   51.40
1/8/2004 33.00 38.32 29.30 5.32 3.70   45.07
8/8/2004 34.00 34.34 31.18 0.34 2.82   49.20
15/8/2004 32.50 41.34 27.61 8.84 4.89   43.54
22/8/2004 32.50 46.97 18.22 14.47 14.28   43.54
29/8/2004 37.00 37.70 26.65 0.70 10.35   61.31
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

5/9/2004 35.75 123.27 -50.78 87.52 86.53   55.69
12/9/2004 37.00 76.12 -6.46 39.12 43.46   59.93
19/9/2004 40.50 60.40 13.32 19.90 27.18   69.39
26/9/2004 40.00 106.12 -26.11 66.12 66.11   66.79
3/10/2004 43.00 67.02 12.98 24.02 30.02   73.62

10/10/2004 46.75 82.79 3.76 36.04 42.99   79.66 9350.00 0 
17/10/2004 41.00 117.86 -25.05 76.86 66.05   56.70
24/10/2004 40.25 149.14 -67.01 108.89 107.26   54.34
31/10/2004 37.00 79.55 0.69 42.55 36.31   44.99
7/11/2004 38.00 63.32 11.43 25.32 26.57   48.15

14/11/2004 41.25 54.02 23.07 12.77 18.18   57.36
21/11/2004 40.75 74.08 9.57 33.33 31.18   55.61
28/11/2004 40.25 56.67 23.99 16.42 16.26   53.72
5/12/2004 43.50 41.14 39.23 -2.36 4.27   63.13

12/12/2004 41.75 83.54 3.13 41.79 38.62   56.05
19/12/2004 41.00 65.93 18.06 24.93 22.94   53.10
26/12/2004 40.00 44.57 36.64 4.57 3.36   49.13

2071.00 0 3397.00 0
#*+,�: .���	/���0 ÅÔ¢ÊÔ·¸Ô ìÁËÒÇÔ·ÂÒÅÑÂàªÕÂ§ãËÁè
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

2/1/2000 18.50       47.16
9/1/2000 17.75 19.28 17.72 1.53 0.03   40.76
16/1/2000 17.00 18.48 17.02 1.48 -0.02   35.24
23/1/2000 18.00 17.60 16.40 -0.40 1.60 -1800.00 100 46.40
30/1/2000 17.50 18.77 17.23 1.27 0.27 1750.00 0 42.21
6/2/2000 16.25 18.59 16.66 2.34 -0.41   33.48
13/2/2000 15.75 17.11 15.64 1.36 0.11 -1575.00 100 30.56
20/2/2000 12.50 16.93 14.23 4.43 -1.73   18.48
27/2/2000 12.00 15.13 10.03 3.13 1.97 -1200.00 200 17.27 -1200.00 100 
5/3/2000 11.00 18.11 6.35 7.11 4.65   15.00 -1100.00 200 
12/3/2000 11.25 11.72 10.49 0.47 0.76   18.10 -1125.00 300 
19/3/2000 10.75 12.68 10.85 1.93 -0.10   16.70 -1075.00 400 
26/3/2000 11.25 11.32 10.38 0.07 0.87 -1125.00 300 23.55 -1125.00 500 
2/4/2000 11.00 12.29 10.62 1.29 0.38   22.48 -1100.00 600 
9/4/2000 11.00 11.37 10.58 0.37 0.42   22.48 -1100.00 700 
16/4/2000 13.00 11.50 10.84 -1.50 2.16   47.73 -1300.00 800 
23/4/2000 13.00 14.01 11.86 1.01 1.14 3900.00 0 47.73
30/4/2000 12.00 15.52 10.64 3.52 1.36   39.22
7/5/2000 11.25 12.46 11.53 1.21 -0.28   33.98
14/5/2000 10.50 11.86 10.03 1.36 0.47 -1050.00 100 29.45
21/5/2000 10.25 11.05 9.92 0.80 0.33   28.01 -1025.00 900 
28/5/2000 9.70 10.75 10.10 1.05 -0.40   24.92 -970.00 1000
4/6/2000 10.00 10.19 9.46 0.19 0.54 -1000.00 200 29.79 -1000.00 1100
11/6/2000 9.90 10.61 9.54 0.71 0.36   29.07 -990.00 1200
18/6/2000 10.00 10.21 9.67 0.21 0.33   31.01 -1000.00 1300
25/6/2000 9.90 10.37 9.88 0.47 0.02   30.06
2/7/2000 10.00 10.12 9.62 0.12 0.38   32.44
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock
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9/7/2000 9.90 10.29 9.77 0.39 0.13   31.21
16/7/2000 9.50 10.14 9.64 0.64 -0.14   26.57
23/7/2000 8.40 9.80 9.27 1.40 -0.87 -840.00 300 18.05 -840.00 1400
30/7/2000 8.00 8.97 7.78 0.97 0.22 -800.00 400 15.91 -800.00 1500
6/8/2000 8.40 9.03 7.01 0.63 1.39   26.03 -840.00 1600
13/8/2000 8.20 8.81 8.12 0.61 0.08   24.34 -820.00 1700
20/8/2000 8.00 8.77 8.01 0.77 -0.01   22.65 -800.00 1800
27/8/2000 7.70 8.35 7.77 0.65 -0.07 -770.00 500 20.21 -770.00 1900
3/9/2000 7.70 7.97 7.31 0.27 0.39 -770.00 600 20.21 -770.00 2000
10/9/2000 6.90 8.04 7.44 1.14 -0.54   14.62 -690.00 2100
17/9/2000 6.80 7.36 6.57 0.56 0.23 -680.00 700 14.06 -680.00 2200
24/9/2000 6.10 7.50 6.22 1.40 -0.12   10.74 -610.00 2300
1/10/2000 6.30 6.45 5.73 0.15 0.57 -630.00 800 17.19 -630.00 2400
8/10/2000 6.00 6.99 5.89 0.99 0.11   15.28 -600.00 2500

15/10/2000 5.60 6.34 5.72 0.74 -0.12   13.05 -560.00 2600
22/10/2000 5.70 6.09 5.37 0.39 0.33 -570.00 900 16.56 -570.00 2700
29/10/2000 5.80 5.99 5.34 0.19 0.46   20.28 -580.00 2800
5/11/2000 5.90 6.11 5.63 0.21 0.27   24.18 -590.00 2900

12/11/2000 6.20 6.23 5.72 0.03 0.48   35.17 -620.00 3000
19/11/2000 6.10 6.46 5.95 0.36 0.15   33.31
26/11/2000 5.80 6.36 5.80 0.56 0.00   28.17
3/12/2000 5.70 6.04 5.55 0.34 0.15   26.59

10/12/2000 5.60 5.93 5.39 0.33 0.21   24.97
17/12/2000 5.60 5.85 5.38 0.25 0.22   24.97
24/12/2000 5.60 5.88 5.41 0.28 0.19   24.97
31/12/2000 6.00 5.85 5.38 -0.15 0.62   45.37

7/1/2001 5.90 6.29 5.73 0.39 0.17 5310.00 0 42.07
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14/1/2001 7.80 6.25 5.56 -1.55 2.24   77.67
21/1/2001 8.90 8.94 6.67 0.04 2.23   84.17 26700.00 0 
28/1/2001 9.60 11.76 5.91 2.16 3.69   86.96
4/2/2001 10.00 10.91 8.32 0.91 1.68   88.31
11/2/2001 9.60 10.48 8.89 0.88 0.71   78.85
18/2/2001 10.00 9.79 9.04 -0.21 0.96   81.18
25/2/2001 10.50 10.20 9.54 -0.30 0.96   83.76
4/3/2001 10.50 11.03 9.85 0.53 0.65   83.76
11/3/2001 10.00 11.03 9.99 1.03 0.01   70.84
18/3/2001 9.70 10.19 9.61 0.49 0.09   64.00
25/3/2001 9.60 9.96 9.23 0.36 0.37   61.71
1/4/2001 9.60 9.84 9.34 0.24 0.26   61.71
8/4/2001 9.60 9.92 9.45 0.32 0.15   61.71
15/4/2001 10.00 9.87 9.40 -0.13 0.60   68.61
22/4/2001 10.50 10.27 9.73 -0.23 0.77   75.09
29/4/2001 10.50 10.90 10.09 0.40 0.41   75.09
6/5/2001 10.50 10.93 10.10 0.43 0.40   75.09
13/5/2001 11.00 10.67 10.20 -0.33 0.80   81.08
20/5/2001 11.25 11.24 10.60 -0.01 0.65   83.39
27/5/2001 11.50 11.74 10.76 0.24 0.74   85.44
3/6/2001 10.75 11.85 11.16 1.10 -0.41   59.88
10/6/2001 10.00 11.07 10.25 1.07 -0.25 -1000.00 100 44.51
17/6/2001 10.25 10.58 9.31 0.33 0.94 -1025.00 200 49.50
24/6/2001 10.00 10.70 9.71 0.70 0.29   44.85
1/7/2001 10.00 10.45 9.80 0.45 0.20   44.85
8/7/2001 9.90 10.36 9.86 0.46 0.04   42.71
15/7/2001 9.30 10.09 9.61 0.79 -0.31   32.12

ÅÔ¢ÊÔ·¸Ô ìÁËÒÇÔ·ÂÒÅÑÂàªÕÂ§ãËÁè
Copyright  by Chiang Mai University
A l l  r i g h t s  r e s e r v e d

ÅÔ¢ÊÔ·¸Ô ìÁËÒÇÔ·ÂÒÅÑÂàªÕÂ§ãËÁè
Copyright  by Chiang Mai University
A l l  r i g h t s  r e s e r v e d



105
�������	
�� 	 4 (�Q )

��	�
��	����������
�������������� GARCH-M �!"�#����!�$!%&!�'� 
+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

22/7/2001 9.80 9.65 9.02 -0.15 0.78 -980.00 300 45.19
29/7/2001 9.70 10.28 9.36 0.58 0.34 2910.00 0 43.27
5/8/2001 9.90 10.13 9.34 0.23 0.56   48.34
12/8/2001 9.80 10.24 9.74 0.44 0.06   45.97
19/8/2001 9.90 9.99 9.45 0.09 0.45   48.86
26/8/2001 10.25 10.18 9.66 -0.07 0.59   57.96
2/9/2001 9.90 10.52 9.93 0.62 -0.03   48.09
9/9/2001 10.25 10.27 9.59 0.02 0.66 -1025.00 100 56.61
16/9/2001 9.20 10.53 9.91 1.33 -0.71   36.10
23/9/2001 8.70 9.69 8.60 0.99 0.10 -870.00 200 30.10
30/9/2001 8.90 9.62 7.89 0.72 1.01   35.08
7/10/2001 9.10 9.18 8.51 0.08 0.59   40.01

14/10/2001 9.20 9.56 8.99 0.36 0.21   42.52
21/10/2001 9.20 9.56 8.98 0.36 0.22   42.52
28/10/2001 9.10 9.41 8.94 0.31 0.16   40.27
4/11/2001 8.60 9.29 8.82 0.69 -0.22   30.86

11/11/2001 8.35 8.89 8.34 0.54 0.01 -835.00 300 27.19
18/11/2001 9.10 8.72 8.01 -0.38 1.09   48.41 -910.00 100 
25/11/2001 9.35 9.52 8.70 0.17 0.65 2805.00 0 53.61
2/12/2001 9.60 10.07 8.79 0.47 0.81   58.45
9/12/2001 9.65 9.94 9.35 0.29 0.30   59.42

16/12/2001 9.40 9.80 9.26 0.40 0.14   52.33
23/12/2001 9.45 9.60 9.12 0.15 0.33   53.61
30/12/2001 9.75 9.66 9.18 -0.09 0.57   60.87

6/1/2002 9.90 10.02 9.47 0.12 0.43   64.11
13/1/2002 10.90 10.25 9.59 -0.65 1.31   78.08
20/1/2002 10.90 11.39 10.38 0.49 0.52   78.08 1090.00 0 

ÅÔ¢ÊÔ·¸Ô ìÁËÒÇÔ·ÂÒÅÑÂàªÕÂ§ãËÁè
Copyright  by Chiang Mai University
A l l  r i g h t s  r e s e r v e d

ÅÔ¢ÊÔ·¸Ô ìÁËÒÇÔ·ÂÒÅÑÂàªÕÂ§ãËÁè
Copyright  by Chiang Mai University
A l l  r i g h t s  r e s e r v e d



106
�������	
�� 	 4 (�Q )

��	�
��	����������
�������������� GARCH-M �!"�#����!�$!%&!�'� 
+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

27/1/2002 13.90 11.74 9.95 -2.16 3.95   91.42
3/2/2002 14.20 16.44 11.31 2.24 2.89   91.98
10/2/2002 14.90 20.45 7.62 5.55 7.28   93.18
17/2/2002 15.80 15.53 14.27 -0.27 1.53   94.42
24/2/2002 15.20 16.46 14.12 1.26 1.08   82.82
3/3/2002 16.00 15.96 14.33 -0.04 1.67   85.55
10/3/2002 16.40 16.29 15.42 -0.11 0.98   86.77
17/3/2002 17.50 17.10 15.39 -0.40 2.11   89.55
24/3/2002 15.70 18.39 16.64 2.69 -0.94   64.08
31/3/2002 14.30 17.61 13.51 3.31 0.79 -1430.00 100 51.05
7/4/2002 13.70 16.65 11.77 2.95 1.93   46.39
14/4/2002 15.50 14.58 12.41 -0.92 3.09   59.27
21/4/2002 15.60 17.17 14.44 1.57 1.16 1560.00 0 59.89
28/4/2002 15.10 18.78 12.84 3.68 2.26   55.07
5/5/2002 15.30 15.50 14.87 0.20 0.43   56.68
12/5/2002 15.80 15.41 14.52 -0.39 1.28   60.73
19/5/2002 15.80 16.27 15.40 0.47 0.40   60.73
26/5/2002 16.70 16.65 15.19 -0.05 1.51   67.93
2/6/2002 18.60 17.09 16.28 -1.51 2.32   77.83
9/6/2002 18.90 20.07 16.85 1.17 2.05   79.01
16/6/2002 19.40 21.64 16.17 2.24 3.23   80.96
23/6/2002 16.90 19.78 18.76 2.88 -1.86   52.71
30/6/2002 16.10 18.33 14.83 2.23 1.27 -1610.00 100 46.70
7/7/2002 16.70 19.64 12.42 2.94 4.28   51.49
14/7/2002 16.50 17.10 16.14 0.60 0.36   49.77
21/7/2002 17.50 17.56 16.24 0.06 1.26   57.89
28/7/2002 16.10 17.92 17.24 1.82 -1.14   45.90
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

4/8/2002 16.40 16.99 14.99 0.59 1.41 -1640.00 200 48.54
11/8/2002 16.30 17.99 14.84 1.69 1.46   47.65
18/8/2002 16.80 16.58 15.81 -0.22 0.99   52.67
25/8/2002 16.40 17.38 16.71 0.98 -0.31 3280.00 0 48.38
1/9/2002 16.40 16.91 15.75 0.51 0.65 -1640.00 100 48.38
8/9/2002 15.70 16.88 15.96 1.18 -0.26   40.68
15/9/2002 16.00 15.95 15.25 -0.05 0.75 -1600.00 200 45.01
22/9/2002 15.30 16.67 15.55 1.37 -0.25 3060.00 0 37.61
29/9/2002 14.80 15.78 14.80 0.98 0.00 -1480.00 100 33.13
6/10/2002 14.80 15.55 14.29 0.75 0.51   33.13

13/10/2002 14.90 15.08 14.38 0.18 0.52   35.19
20/10/2002 15.50 15.28 14.79 -0.22 0.71   46.57
27/10/2002 15.60 15.90 15.26 0.30 0.34 1560.00 0 48.32
3/11/2002 15.80 16.01 15.23 0.21 0.57   51.94

10/11/2002 15.20 16.02 15.52 0.82 -0.32   41.80
17/11/2002 15.30 15.46 14.79 0.16 0.51 -1530.00 100 43.90
24/11/2002 15.80 15.72 14.87 -0.08 0.93   53.59
1/12/2002 15.30 16.11 15.43 0.81 -0.13 1530.00 0 44.69
8/12/2002 15.00 15.86 14.93 0.86 0.07 -1500.00 100 40.08

15/12/2002 14.70 15.34 14.60 0.64 0.10   35.81
22/12/2002 14.50 14.93 14.30 0.43 0.20   33.10
29/12/2002 14.90 14.84 14.31 -0.06 0.59   43.05

5/1/2003 14.90 15.23 14.70 0.33 0.20 1523.00 0 43.05
12/1/2003 14.10 15.26 14.63 1.16 -0.53   30.84
19/1/2003 14.20 14.50 13.73 0.30 0.47 -1420.00 100 33.56
26/1/2003 14.60 14.78 13.51 0.18 1.09   43.76
2/2/2003 14.60 14.92 14.30 0.32 0.30   43.76

ÅÔ¢ÊÔ·¸Ô ìÁËÒÇÔ·ÂÒÅÑÂàªÕÂ§ãËÁè
Copyright  by Chiang Mai University
A l l  r i g h t s  r e s e r v e d

ÅÔ¢ÊÔ·¸Ô ìÁËÒÇÔ·ÂÒÅÑÂàªÕÂ§ãËÁè
Copyright  by Chiang Mai University
A l l  r i g h t s  r e s e r v e d



108
�������	
�� 	 4 (�Q )

��	�
��	����������
�������������� GARCH-M �!"�#����!�$!%&!�'� 
+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

9/2/2003 14.70 15.14 14.34 0.44 0.36   46.49
16/2/2003 14.70 14.92 14.45 0.22 0.25   46.49
23/2/2003 14.80 14.86 14.39 0.06 0.41   49.74
2/3/2003 15.00 15.05 14.56 0.05 0.44   55.92
9/3/2003 15.00 15.28 14.73 0.28 0.27   55.92
16/3/2003 14.50 15.27 14.73 0.77 -0.23   39.68
23/3/2003 14.70 14.75 14.19 0.05 0.51 -1470.00 200 46.81
30/3/2003 15.30 15.05 14.29 -0.25 1.01   62.26
6/4/2003 14.50 15.69 14.91 1.19 -0.41 2900.00 0 43.03
13/4/2003 15.10 15.24 13.92 0.14 1.18 -1510.00 100 55.04
20/4/2003 15.10 15.73 14.40 0.63 0.70   55.04
27/4/2003 14.50 15.44 14.55 0.94 -0.05   42.98
4/5/2003 15.00 14.92 14.35 -0.08 0.65 -1500.00 200 52.91
11/5/2003 15.20 15.31 14.52 0.11 0.68 3040.00 0 56.41
18/5/2003 14.90 15.56 14.83 0.66 0.07   49.97
25/5/2003 15.20 15.30 14.66 0.10 0.54   55.79
1/6/2003 15.50 15.43 14.85 -0.07 0.65   61.02
8/6/2003 17.10 15.77 15.14 -1.33 1.96   77.44
15/6/2003 18.10 18.16 16.13 0.06 1.97   82.70
22/6/2003 18.80 20.34 15.79 1.54 3.01   85.44
29/6/2003 19.70 19.81 17.67 0.11 2.03   88.21
6/7/2003 21.50 20.38 18.47 -1.12 3.03   91.81
13/7/2003 21.00 23.36 19.33 2.36 1.67   83.63
20/7/2003 21.70 24.02 17.73 2.32 3.97   85.69
27/7/2003 20.50 22.03 21.05 1.53 -0.55   68.61
3/8/2003 21.80 21.20 19.11 -0.60 2.69 -2180.00 100 74.87
10/8/2003 23.60 23.40 20.31 -0.20 3.29 2360.00 0 80.94
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

17/8/2003 23.30 26.37 20.55 3.07 2.75   77.35
24/8/2003 26.75 25.83 21.12 -0.92 5.63   85.75
31/8/2003 23.00 29.45 23.50 6.45 -0.50   58.53
7/9/2003 22.30 32.81 12.60 10.51 9.70 -2230.00 100 54.79
14/9/2003 21.70 29.53 15.13 7.83 6.57   51.53
21/9/2003 21.20 21.44 20.86 0.24 0.34   48.74
28/9/2003 21.80 22.12 21.44 0.32 0.36   52.31
5/10/2003 21.70 22.11 21.63 0.41 0.07   51.62

12/10/2003 21.90 22.04 21.57 0.14 0.33   53.05
19/10/2003 21.30 22.14 21.64 0.84 -0.34   48.12
26/10/2003 21.20 21.61 20.98 0.41 0.22 -2120.00 200 47.27
2/11/2003 22.00 21.65 20.80 -0.35 1.20   54.63
9/11/2003 23.10 22.38 21.59 -0.72 1.51 4620.00 0 62.86

16/11/2003 23.20 24.18 22.22 0.98 0.98   63.55
23/11/2003 22.00 24.30 22.13 2.30 -0.13   50.50
30/11/2003 22.60 22.41 21.33 -0.19 1.27 -2260.00 100 55.74
7/12/2003 22.70 23.60 21.23 0.90 1.47 2270.00 0 56.63

14/12/2003 23.90 23.35 22.05 -0.55 1.85   66.02
21/12/2003 26.00 24.80 23.40 -1.20 2.60   76.36
28/12/2003 25.00 28.03 23.73 3.03 1.27   65.42

4/1/2004 25.00 27.74 22.17 2.74 2.83   65.42
11/1/2004 24.00 25.40 24.20 1.40 -0.20   54.94
18/1/2004 24.20 24.07 23.30 -0.13 0.90 -2420.00 100 56.55
25/1/2004 23.50 25.00 23.70 1.50 -0.20   49.44
1/2/2004 22.70 24.07 22.91 1.37 -0.21 -2270.00 200 42.40
8/2/2004 23.10 23.58 22.09 0.48 1.01 -2310.00 300 46.77
15/2/2004 24.50 23.61 22.42 -0.89 2.08   59.25

ÅÔ¢ÊÔ·¸Ô ìÁËÒÇÔ·ÂÒÅÑÂàªÕÂ§ãËÁè
Copyright  by Chiang Mai University
A l l  r i g h t s  r e s e r v e d

ÅÔ¢ÊÔ·¸Ô ìÁËÒÇÔ·ÂÒÅÑÂàªÕÂ§ãËÁè
Copyright  by Chiang Mai University
A l l  r i g h t s  r e s e r v e d



110
�������	
�� 	 4 (�Q )

��	�
��	����������
�������������� GARCH-M �!"�#����!�$!%&!�'� 
+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

22/2/2004 24.80 25.51 23.77 0.71 1.03 7440.00 0 61.49
29/2/2004 25.25 26.68 23.19 1.43 2.06   64.82
7/3/2004 25.50 25.52 24.90 0.02 0.60   66.68
14/3/2004 25.50 25.62 24.88 0.12 0.62   66.68
21/3/2004 23.40 25.80 25.15 2.40 -1.75   41.97
28/3/2004 22.70 24.61 22.08 1.91 0.62 -2270.00 100 36.74
4/4/2004 23.10 25.53 19.77 2.43 3.33   41.55
11/4/2004 22.30 23.57 22.55 1.27 -0.25   35.35
18/4/2004 23.20 23.21 22.08 0.01 1.12 -2320.00 200 45.84
25/4/2004 22.60 23.94 22.68 1.34 -0.08   40.75
2/5/2004 22.00 23.09 21.96 1.09 0.04 -2200.00 300 36.13
9/5/2004 21.80 22.67 21.58 0.87 0.22   34.62
16/5/2004 22.00 22.09 21.32 0.09 0.68   37.63
23/5/2004 22.30 22.42 21.81 0.12 0.49   42.23
30/5/2004 23.40 22.71 22.07 -0.69 1.33   55.97
6/6/2004 22.90 23.99 22.92 1.09 -0.02   49.76
13/6/2004 22.80 23.84 21.86 1.04 0.94 -2280.00 400 48.52
20/6/2004 22.90 23.16 22.38 0.26 0.52   49.96
27/6/2004 24.00 22.97 22.49 -1.03 1.51   63.08
4/7/2004 23.60 24.75 23.43 1.15 0.17   56.83
11/7/2004 24.00 24.96 22.26 0.96 1.74   61.26
18/7/2004 24.00 24.38 23.58 0.38 0.42   61.26
25/7/2004 24.00 24.17 23.41 0.17 0.59   61.26
1/8/2004 23.90 24.33 23.83 0.43 0.07   58.94
8/8/2004 22.40 24.12 23.55 1.72 -1.15   35.59
15/8/2004 50.00 49.96 49.82 -0.04 0.18 -5000 3000 33.27
22/8/2004 48.25 61.33 50.62 13.08 -2.37 144750 0 28.84
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+ 1 - 1 sell buy capital sum capital sum date price 
Std. Std. signal signal gain stock

RSI 
gain stock

29/8/2004 22.60 22.93 21.13 0.33 1.47   46.06
5/9/2004 24.20 23.51 22.17 -0.69 2.03   62.17
12/9/2004 23.60 25.34 23.39 1.74 0.21 14160.00 0 55.06
19/9/2004 24.20 25.11 21.88 0.91 2.32   60.30
26/9/2004 23.60 24.79 23.42 1.19 0.18   53.15
3/10/2004 24.00 24.06 22.69 0.06 1.31   57.06

10/10/2004 23.40 24.60 23.66 1.20 -0.26   49.85
17/10/2004 23.00 23.92 22.64 0.92 0.36 -2300.00 100 45.43
24/10/2004 23.30 23.61 22.56 0.31 0.74   49.32
31/10/2004 22.60 23.48 22.91 0.88 -0.31   41.38
7/11/2004 23.20 23.07 22.37 -0.13 0.83 -2320.00 200 49.43

14/11/2004 24.00 23.74 22.76 -0.26 1.24 4748.00 0 58.25
21/11/2004 24.00 24.53 23.40 0.53 0.60   58.25
28/11/2004 24.90 24.74 23.45 -0.16 1.45   66.90
5/12/2004 24.70 25.24 24.40 0.54 0.30   63.52

12/12/2004 25.25 25.28 23.87 0.03 1.38   68.55
19/12/2004 26.25 25.61 24.88 -0.64 1.37   75.61
26/12/2004 26.00 26.96 25.27 0.96 0.73   71.01 2600.00 0 

31.00 0 1400.00  
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